Estimation error

Skewed generalized t distribution

0.30 A

0.25 A

0.20 A

0.15 A

0.10 A

0.05 A

—— ours
sample mean

-=- MoM

----- trimmed mean

0.00

0.5 0.6 0.7 0.8 0.9
Quantile level

1.0




