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#£1 3.1ffilcsl¥3 GQMLE & Density-power GQMLE (6, = (—2,3,0)7).

p=0.01 n=1000 GQMLE Density-power(A = 0.1) Density-power(A = 0.5) Density-power(A = 0.9)
010 02,0 O30 | 010N 20N B30V | 010N 020N B30(N) | 610N 020(N)  B3a(N)

original mean | -2.0101 2.9944 -0.0005 | -2.0105 2.9951 -0.0004 | -2.0108 2.9965 -0.0006 | -2.0100 2.9984 -0.0016
s.d. | 0.0646 0.0627 0.0602 | 0.0656 0.0638 0.0613 | 0.0821 0.0825 0.0795 | 0.1034 0.1057 0.1112

spike 0?=1 mean | -0.6385 0.9202 -0.0824 | -2.0303 3.0238 -0.0038 | -2.0066 2.9891  0.0006 | -1.9984 2.9757  0.0032
s.d. | 0.9904 1.0060 0.9714 | 0.0724 0.0715 0.0689 | 0.0835 0.0843  0.0805 | 0.1054 0.1076  0.1124

02 =3 mean | -0.4788 0.6723 -0.0452 | -2.0257  3.0170 -0.0039 | -2.0061  2.9885  0.0007 | -1.9984  2.9756  0.0032

s.d. | 1.1704 1.1684  1.1595 | 0.0709 0.0700 0.0672 | 0.0833 0.0840 0.0803 | 0.1053 0.1075  0.1123

n = 5000 O1n O O3 élm(/\) éZ,n()‘) 93,71()‘) (;Ln()‘) ézm(/\) (;3,71(/\) él,n()‘) (';zn()\) (;&n()\)
original mean | -2.0013 2.9981 0.0015 | -2.0012 2.9981  0.0016 | -2.0005 2.9974  0.0019 | -2.0004  2.9968  0.0027
s.d. | 0.0283 0.0281  0.0282 | 0.0287 0.0284 0.0289 | 0.0360 0.0354  0.0361 | 0.0457 0.0449  0.0489

spike 0?=1 mean | -0.1243 0.1429 -0.0353 | -2.0089  3.0181 -0.0021 | -1.9916 2.9920  0.0022 | -1.9834  2.9730  0.0074
s.d. | 0.3682 0.3591  0.3768 | 0.0305 0.0306  0.0306 | 0.0361 0.0356  0.0366 | 0.0456  0.0448  0.0497

0?=3 mean | -0.0712 0.0598 -0.0124 | -2.0042 3.0115 -0.0013 | -1.9914  2.9917  0.0023 | -1.9845  2.9765  0.0062

s.d. | 0.3852 0.3820 0.3979 | 0.0301 0.0300 0.0300 | 0.0360 0.0355 0.0366 | 0.0456  0.0448  0.0496

p=0.05 n=1000 GQMLE Density-power(\ = 0.1) Density-power(A = 0.5) Density-power(A = 0.9)
O1n 020 O3 | 010N 020(N) B30V | 610N 020N G3n(N) | 61n(D) Ga()  B3a(N)

original mean | -2.0101 2.9944 -0.0005 | -2.0105 2.9951 -0.0004 | -2.0108 2.9965 -0.0006 | -2.0100 2.9984 -0.0016
s.d. | 0.0646 0.0627 0.0602 | 0.0656 0.0638 0.0613 | 0.0821 0.0825 0.0795 | 0.1034 0.1057 0.1112

spike 02=1 mean | -0.0950 0.1366 -0.0319 | -2.1154  3.1520 -0.0225 | -1.9866  2.9565  0.0039 | -1.9457 2.8782  0.0201
s.d. | 0.3711 0.3450  0.3695 | 0.1004 0.1085 0.1039 | 0.0868 0.0897 0.0848 | 0.1081 0.1116  0.1137

02 =3 mean | -0.0407 0.0533 -0.0080 | -2.0894  3.1161 -0.0254 | -1.9847  2.9539  0.0043 | -1.9453  2.8782  0.0199

s.d. | 0.3882 0.3663 0.3918 | 0.0911 0.0983 0.0946 | 0.0861 0.0893 0.0844 | 0.1077 0.1119 0.1138

n = 5000 O1n B O30 élm()‘) éZ,n()‘> é3,n()‘> éLn()\) ézm(/\) é3,n</\> él,n()\) é2m()‘) éi‘xn()‘)
original mean | -2.0013 2.9981 0.0015 | -2.0012 2.9981  0.0016 | -2.0005 2.9974  0.0019 | -2.0004  2.9968  0.0027
s.d. | 0.0283 0.0281  0.0282 | 0.0287 0.0284 0.0289 | 0.0360 0.0354 0.0361 | 0.0457 0.0449  0.0489

spike 0?=1 mean | -0.0290 0.0310 -0.0048 | -2.0581 3.0965 -0.0188 | -1.9699  2.9577  0.0049 | -1.9262  2.8638  0.0263
s.d. | 0.1547 0.1543 0.1562 | 0.0394 0.0404 0.0402 | 0.0381 0.0370 0.0381 | 0.0477 0.0461  0.0508

0?2 =3 mean | -0.0189 0.0158 -0.0004 | -2.0335 3.0582 -0.0116 | -1.9692 2.9563  0.0053 | -1.9325  2.8809  0.0216
s.d. | 0.1560 0.1561 0.1578 | 0.0360 0.0361  0.0362 | 0.0378 0.0370  0.0379 | 0.0476 0.0461  0.0506

£ 11, FETIHREICEIT S GQMLE & density-power GQMLE D13 & R
HEFEDILBDTH L. RPD original 137 =5 & LT (V)i 27 GEOHEE
L, spike 137 —% & LT (V) ZHOBGOHEERKRZRL TE D, original i<
BT EDL S OHEER D BEHICTWEZ > T\ 5. —F, spike 128\ T, GQMLE
DEAED 5 RE L AN Z > T2 DISH L, density-power GQMLE 1% original
DG ERBREDOEZI->TWwWa 2 2% 5. 72, TRXTOETIVHEICE VT,
T =BT 5 EHEEROEIEREAD NS K55 2 ELBIIITE 5.

2413, 02 =1, p = 0.01, n = 5000 DHEOHEERDETZ T LT3, K2, 3 1%
ZNENE N ICB T 2 HEERD Y EFHERZE X O density-power GQMLE & 95%
BEXMZEL, WTND AT X —=FIZBWTH A =0.2 DEAICRELEREME O NS
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4 3.1 ﬁﬁc:?o)ﬁ'Z) ﬁl,n, ’LALQm, ’LAL37n Dkt AL 7'3L\ (]J = 0.01, A= 0.2).

EEZoND. $, N DEPRETELLEIEERAPRES R HETFHHATENS.
SIS, M43 A=021C8IT3

= ({Ea 2000 VG0 - 00 i=123

DEAFNT 7 L2RLTEDY, EH 2.1 TH A FWRLEA IERED 2 152D THRGEEDS
HRETH 5.

32 IvrTHEINBZES

AEICR, BT -2 ELTs=1 ELEETL 31) 26B/6N2T7T—5 (V)
BHZLH. 22T, L(J) =CP(q.U),U ~N(0,3) THbH, CP ZEEXRTY visfi%z
£THDET S, RFHRTIE, ¢ = 0.01n,0.05n DZNZNDEEICE W THEZFZTT
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5 3.2 HIICBT B Y FU A (¢ = 0.01n, n = 5000).

#2 32fficE1r% GQMLE & Density-power GQMLE(6y = (—2,3,0) 7).

q=0.0ln | n=1000 n = 5000 q=10.05n | n=1000 n = 5000
0w O G| Gin b by, 0w b Bsn | O b bs.
GQMLE mean | -0.5540  0.7562 -0.1159 | -0.0496  0.0729 -0.0087 mean | -0.0720  0.0956 -0.0348 | -0.0078  0.0130 -0.0139
s.d. | 1.0439 1.0756  1.0447 | 0.3639 0.3667  0.3830 s.d. | 03740 0.3766  0.3939 | 0.1605 0.1659  0.1621

n = 1000 n = 5000 n = 1000 n = 5000
O1a(N) 020N O30V | 010(0) 020N d30()) O1n(N) 02N O30(N) | 01a(N) 020N d30()
Density-power mean | -2.0197  3.0036  0.0028 | -2.0023  3.0062 -0.0003 mean | -2.0514  3.0485 -0.0096 | -2.0187  3.0343  0.0370
A=0.1 s.d. | 0.0665 0.0652 0.0656 | 0.0284 0.0291  0.0288 s.d. | 0.0728 0.0753 0.0727 | 0.0314 0.0309  0.0220

n = 1000 n = 5000 n = 1000 n = 5000
0100 020N B3N | B1a(N) 020 (V) Bs.(N) 010N 02N O3a(N) | G1a(N) 6N B3a(V)
Density-power mean | -2.0113  2.9922  0.0052 | -1.9974  2.9982  0.0016 mean | -2.0050 2.9790  0.0019 | -1.9992  3.0038  0.0375
A=05 s.d. | 0.0822 0.0828 0.0808 | 0.0353 0.0376  0.0370 s.d. | 0.0818 0.0853 0.0800 | 0.0376 0.0364 0.0242

n = 1000 n = 5000 n = 1000 n = 5000
0100 020N B3N | B1a(N) 020 () Bs.(N) 010N 0on(N)  O3a(N) | f1a(N) 6N B3a()
Density-power mean | -2.0084 2.9864 0.0082 | -1.9946 2.9917  0.0035 mean | -1.9889  2.9464  0.0095 | -1.9978  3.0014  0.0627
A=09 s.d. | 0.1031 0.1044 0.1104 | 0.0443 0.0478  0.0508 s.d. | 0.1010 0.1078 0.1100 | 0.0506 0.0516  0.0309

5. R 51, q=0.01n, n=>5000 & L7%EXOBNT—5 DSREHTSDTH B,
£ 2T, % q ITBITS GQMLE & density-power GQMLE D5 & e = % &
EDTVS. ZORID, KEiDE T IVHIEZEZHOHEEICDONWT, £ 1 D spike DEH
EFARRDFERDBBOoNE Z EBbh 5. £z, 6, 7 1%, ¢ = 0.01n, n = 5000 DLGEHD
B N ITBIT HAEE DY EEER A density-power GQMLE & 95% {5 #iX [ % Z 41
ZRELTOS. I512, K8 1E ¢ = 0.01n, n = 5000, A = 0.2 DEED iy, s, Gsn
DEALT I LKL TS, X 6-8 XD, density-power GQMLE % 7z HEE 12D\
T, BT =21y TREENALAICEVTY 3.1 fi L AEOEENEo N B 2 &
Shdr 3.
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