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e True distribution: X ~ A(0,1), so p =0, ¢ = 1.
e Sample sizes: n € {5, 20, 100}.
51 FSZ @, SIUD R PN ~~0A4 —> o Number of replicates: k& = 5000.
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" Var [’f‘ 1h"riEll‘[;f’] = y biased Egnbiﬂ;ﬁcd MSEiaced MSE nbiased
1/n
5 0.001 0.198 0.200 0.79 0.99 0.36 0.50
20 | —0.000 0.049 0.050 0.95 1.00 0.10 0.11
100 | 0.000 0.010 0.010 0.99 1.01 0.02 0.02
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e (), (first quartile, 25th percentile) — the median of the lower half of the data.

3N /. 1N (e () (second quartile, 50th percentile

) — the median of the entire data set.
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e ()3 (third quartile, 75th percentile) — the median of the upper half of the data.
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interquartile range (IQR)
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