density

0.8+

0.6+

0.4+

0.2+

0.0~

Estimate largest mean
Bias = (0.253, 0.106, 0.068)

-2

-1 0 1 2 3

difference between sample and true means

Case

lI‘ Small gap (g=1)
|I| Medium gap (g=3)
m Large gap (9=5)



density

0.8+

0.6+

0.4+

0.2+

0.0~

Estimate largest mean
Bias = (0.253, 0.106, 0.068)

-2

-1 0 1 2 3

difference between sample and true means

Case

lI‘ Small gap (g=1)
|I| Medium gap (g=3)
m Large gap (9=5)



