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Table 1:  Results of Monte Carlo Experiments 

 

na  h  2Bias  Var  MSE  

0.05 0.10 0.0039 0.0321 0.0361 

 0.20 0.0065 0.0162 0.0227 

 0.30 0.0262 0.0119 0.0381 

 0.40 0.0525 0.0087 0.0612 

0.10 0.10 0.0118 0.0221 0.0339 

 0.20 0.0105 0.0115 0.0215 

 0.30 0.0141 0.0078 0.0219 

 0.40 0.0263 0.0062 0.0325 

0.15 0.10 0.0224 0.0190 0.0414 

 0.20 0.0165 0.0098 0.0263 

 0.30 0.0149 0.0063 0.0212 

 0.40 0.0220 0.0049 0.0269 

0.20 0.10 0.0335 0.0174 0.0508 

 0.20 0.0268 0.0081 0.0349 

 0.30 0.0214  0.0058 0.0272 

 0.40 0.0252 0.0044 0.0295 

 

 

 

 



Figure 1:  Density of X and W Used in Monte Carlo Experiments 
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Figure 2:  Graph of 95% Estimation Band.  The solid, dashed, and dotted lines show g , ˆEg , and 

the 95% estimation band, respectively 
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