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

n=0.15

1 p=0.33, T=250

_ |r .IllllI'”]'I"II'“I"'u.. A

(U DR H UL R T D BT T

1 p=0.55, T=250

| ||I ll“ ||I e gl

ol v ap esl e

- 0=0.8, T=250

-.,. |||||I""”"llhlllu--
gt

AU e

R TSR U Bl [ TR

Pcov

Pcov

Pcov

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00

0.70

HT—
o

p=0.33, T=2500

10

15 20

p=0.55, T=2500

10

15 20

|| ||||
[

p=0.8, T=2500

10

15 20



Pcov

Pcov

Pcov

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00

0.70

o

0=0.33, T=75

SRR " "'r"‘"ﬁ'?"""r'."h
T T T T T T
10 20 30 40 50 60
n
p=0.55, T=75
1
Tl

“rl

i

T T T T T T
10 20 30 40 50 60
n
p=0.8, T=75
I
-.:.lllllﬂlt"."...;.l"'.'.'- L‘ I .
| |..|. Ilu AL T I"-.L-q"ll "'--.,I""l|,|' ST Vpiiagee . Ve
.. 'I]"I'|'|'|.||||llll]"'m"lrri?;:h‘ﬂ"|"r||l|1'""||i'"'|"l||l""'1I]|||i|""'|i|||fll1|1“ﬁ|||i||"'||||

10 20

30

40

50 60

Pcov

Pcov

Pcov

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00

0.70

0.75 080 085 0.90 095 1.00

0.70

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