Pcov

Pcov

Pcov

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00
1

0.70

0.75 080 085 0.90 095 1.00

0.70

p=0.33, T=75

IM
Wwwwmwwmmmmmwmmm
N e A

p=0.55, T=75

-'-."'\F e e ety

S
| O
L] -

p=0.8, T=75

. ...: ... . '-""'-\5-.' q!;fhﬂﬁﬁmm.ﬁﬁ

Pcov

Pcov

Pcov

Binomial ARCH(1): Coverage boxplots of approximate two-sided Pls
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