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Estimator (Cov. Est.)
—— MM.Avar,

—— MMqg.Wssc
—— MMqr.Wssc
—=— MMrobust.Wssc
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—— OLS

—— SMDM.Wt

—— SMD.Wrt

Error

° 'N(0,1)

it

=tz

+ 0t

= cnorm(0.1,0,3.16)
cnorm(0.1,4,1)
cskt(,2)

o cskt(5,2)



