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Abstract

This Appendix contains the full sets of projections illustrating the results of our Monte Carlo
studies reported in Section 5 of the main text.
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1 Monte-Carlo Study: Projection Plots

1.1 Modified Minimum Distance
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Figure 1: MMD — True n — Projections on v and =
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Figure 2: MMD — True n — Projections on v and the intercept
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Figure 3: MMD — True  — Projections on = and the intercept
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Figure 4: MMD — Nonparametric 7 — Projections on v and =
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Figure 5: MMD — Nonparametric  — Projections on v and the intercept
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Figure 6: MMD — Nonparametric n — Projections on = and the intercept
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1.2 Modified Method of Moments
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Figure 7: MMM — k = 2 — Projections on v and x
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Figure 8: MMM — k = 2 — Projections on v and the intercept

1387




4.059

2.775

c3

-0.963

-3.224

3.719
3.238

c3

-1.312
-1.844

N =100 N = 200

c2
surfaces 0.92 0.2

c2
surfaces 0.87 0.2

Figure 9: MMM — k£ = 2 — Projections on z and the intercept
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Figure 10: MMM — k =5 — Projections on v and x

11



3.444

2.378

c3

-0.522

-2.409

3.101
2.714

c3

-0.774
-1.067

N = 100 N = 200

surfaces 1.474 0.267 surfaces 1.443 0.267

Figure 11: MMM — k = 5 — Projections on v and the intercept

12

3.072
2.604 —
[ep]
(&)
= O —]
-0.589 —
—-1.231 —
| T T T 1 T T
(91} ~— — - o oM ~— o Yo}
o - Yoy S =) < ©
© © %] 7] ~ ~ %) rs
o o - ~ o o - ~—
ci ci
surfaces 1.217 0.267 surfaces 1.365 0.267
N = 800 N = 20000
8.889 =
(2]
o
O —
=P.668 S
1 T T T T T T
0 N o 0 o e o ot
0 o - O < o0 = a0
~ N o M~ o
o O ~— ~— ap ~r
cl ci




3.444

2.378

c3

-0.522

-2.409

3.101
2.714

c3

-0.774
-1.067

N =100

-1.750 -
~1.449

-0.518 —
—0.056

c2
surfaces 0.484 0.2

N = 800

-1.654 —
-1.521 —
—-0.468 —
-0.377 -

c2
surfaces 0.61 0.2

N = 200
3.072 —
2604 -{ %
N
[&)
O —]
-0.589 —
-1.231
T T T T T
© © — o N~
[o0] o | — [aY)
© un [To] (4]
| | c2 T T
surfaces 0.546 0.2
N = 20000
2.889 =
(a0}
(&)
O —
=p.666
T T 1
(3] ~— )2
o 9] | <N\
umo A
- ad
I c2 1]

surfaces 0.644 0.2

Figure 12: MMM— k = 5 — Projections on x and the intercept
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Figure 13: MMM — k = 20 — Projections on v and z
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Figure 14: MMM — k = 20 — Projections on v and the intercept
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Figure 15: MMM — k = 20 — Projections on x and the intercept
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Figure 16: MMM — k = 30 — Projections on v and z
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Figure 17: MMM — k = 30 — Projections on v and the intercept
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Figure 18: MMM — k = 30 — Projections on x and the intercept
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