
(λ = 0, α = 0.051, df = 4, m = 1000)
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(λ = 0.2, α = 0.051, df = 3.89, m = 1000)
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(λ = 0.5, α = 0.047, df = 3.74, m = 1000)

LRP

D
en

si
ty

0 5 10 15 20

0.
0

0.
1

0.
2

0.
3

0.
4

0.
5

theoretical
simulated

(λ = 1, α = 0.049, df = 3.55, m = 1000)
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(λ = 2, α = 0.032, df = 3.26, m = 1000)
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(λ = 5, α = 0.033, df = 2.77, m = 1000)
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(λ = 10, α = 0.038, df = 2.35, m = 1000)
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(λ = 20, α = 0.029, df = 1.94, m = 1000)
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(λ = 50, α = 0.039, df = 1.5, m = 1000)
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