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determine as., Ay, Asc, b by the implicit equations
0 =E(ulAs(u) — asc)w(z, u)
Iy = Avg Ezz™ A (u)?w(z, u)
1= Ase E(ul f(u) — ase)®w(z, u)

and

maxMSE Amv ﬁv =E _m_w + %m SUp Py, _w_m = tr \r@ + \»mo
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Influence curves for location: F=N(0,1)

B IC of mean
AL: (pure) location
B AL: location & scale

-2

AL at radius r=0.5
T T T T T
-4 -2 0 2 4
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Influence curves for scale: F=N(0,1)

¥ /
@ class. opt. IC ra
B AL: (pure) scale rd
B AL: location & scale 7
H
/
#
® 4
i
i
i
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7
e
Vi
~ -
7
o -
- AL at radius r=0.5

K= lzy(z, u)
Y(wp(z,u) — 1)

p(z,u) =

where Ep =0, mb>mo = lg41

.

(Msl1) ¢(z,.) is odd in v a.e. K(dz)
(Ms2) E, utp(z,u) =1 a.e. K(dzx)
)

(Ms3) Eudy(z,u) =1+ v71

3 -2 E 0 1 2 3
u
WY v &1 {8 & A g e Y Y
[ B | Wi 1 & 971y, ¥ | IR sTS 1 RidTs |

v € R fixed
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i for r € [0,00), v € R fixed:

s

E|p|® + 7 sup Py, |p|? = min! (Ms1)-(Ms3)

for fixed ~:

(by Lagrange arguments as in Rieder (94))
T ) — L@t oz’ ;U
Y(z,u) = ERNE w(z,u) + v @)
where (.0)
bz, u
w(z,u) = min{1, ——= q(z,u)? = |K~ 12| + y2u?
)= min {1 ) = IKal
QHAHvﬁnTQw@w 2 M_RIHH_M 1/2
= N b = |bf — -
9(z,u) oz, ) (z,u) ﬁ e — QTFSL

/

s

~

determine ai(x), as and by by the implicit equations

1=E, E\Xau u)
14+ 77! = Euly(z,u)

and

3

e Additionally outer o
(done numerically)

\

UNIVERSITAT
\ BAYREUTH
Mathematics VII

Matthias Kohi
Helmut Rieder

-2

UNIVERSITAT
\\ BAYREUTH
Mathematics VII

Matthias Kohi
Helmut Rieder

II1-3

/

le: F=N(0,1)
Yopt MSEwnm,o/MSEarL,0
0.575 1.000
0.712 1.001
0.940 1.003
1.158 1.0047
0.825 | 4.216 4.236 | 1.220 1.0048
1.0 5.137 5.159 | 1.356 1.0043
1.25 6.679 6.693 | 1.510 1.002
1.5 8.506 8.508 | 1.575 1.000
1.75 10.637 10.641 | 1.581 1.000
2.0 13.092 13.096 | 1.584 1.000
0 o oo | 1589 1.000
\
\
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