
Range

β0

β1

β2

−0.10 −0.05 0.00 0.05 0.10

Low; p=3

−0.15 −0.10 −0.05 0.00 0.05 0.10 0.15

Medium; p=3

−0.2 0.0 0.2

Large; p=3

β0

β1

β2

−0.1 0.0 0.1

Low; p=2

−0.2 0.0 0.2

Medium; p=2

−0.6 −0.4 −0.2 0.0 0.2 0.4

Large; p=2

β0

β1

β2

−0.10 −0.05 0.00 0.05 0.10

Low; p=1.5

−0.2 −0.1 0.0 0.1 0.2

Medium; p=1.5

−0.2 −0.1 0.0 0.1 0.2

Large; p=1.5

β0

β1

β2

−0.05 0.00 0.05

Low; p=1.01

−0.10 −0.05 0.00 0.05 0.10

Medium; p=1.01

−0.1 0.0 0.1

Large; p=1.01

β0

β1

β2

−0.05 0.00 0.05

Low; p=0

−0.05 0.00 0.05 0.10

Medium; p=0

−0.10 −0.05 0.00 0.05 0.10

Large; p=0

Sample size
100 250 500 1000


