
0 2000 4000 6000 8000 10000
Number of samples

0.0

0.5

1.0

1.5

2.0

2.5

3.0

3.5
Ab

so
lu

te
 e

st
im

at
io

n 
er

ro
r

Absolute error vs number of samples
uniform - normal
uniform - gamma
uniform - exponential
exponential - normal
exponential - gamma
exponential - uniform
gamma - normal
gamma - uniform
gamma - exponential

0 2000 4000 6000 8000 10000
Number of samples

0

1

2

3

4

Re
la

tiv
e 

er
ro

r

Relative error vs number of samples
uniform - normal
uniform - gamma
uniform - exponential
exponential - normal
exponential - gamma
exponential - uniform
gamma - normal
gamma - uniform
gamma - exponential

0 2000 4000 6000 8000 10000
Number of samples

1.25

1.50

1.75

2.00

2.25

2.50

2.75

Sm
al

le
st

 k

Smallest k vs number of samples
uniform - normal
uniform - gamma
uniform - exponential
exponential - normal
exponential - gamma
exponential - uniform
gamma - normal
gamma - uniform
gamma - exponential

0 2000 4000 6000 8000 10000
Number of samples

0.10

0.15

0.20

0.25

0.30

0.35

0.40

Di
ffe

re
nc

e 
in

 k
-th

 m
om

en
ts

Difference in k-th moments vs number of samples
uniform - normal
uniform - gamma
uniform - exponential
exponential - normal
exponential - gamma
exponential - uniform
gamma - normal
gamma - uniform
gamma - exponential


