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of linear coefficients
at low values (rho=.01).
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Linear Model Estimator Epsilon-Sensitive Linear Loss 
Least-Squares 3.609e+03 
MED p0 = 0.00001 1.6734e+03 

 

Linear Model Estimator Epsilon-Sensitive Linear Loss 
Least-Squares 1.7584 
MED p0 = 0.99999 1.7529 
MED p0 = 0.1 1.6894 
MED p0 = 0.001 1.5377 
MED p0 = 0.00001 1.4808 
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Dashed line: p0 = 0.99999
Dotted line: p0 = 0.001
Solid line: p0 = 0.00001
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