empirical coverage, nominal 95%

1.0 A

0.8
0.6

0.4

=O= fraw + 1 Newton (1,

half-block + 1 Newton (2,1)
== quarter-block + 1 Newton (3,1)

0.0 3 2 e (2,00 == analytic Cox-Snell + 1 Newton

26 27 28
local sample size m

29

210



