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Figure 1: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.0, m=1
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Figure 2: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.0, m=2
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Figure 3: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.01, m=3
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Figure 4: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.0, m=4
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Figure 5: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.10,m=1
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Figure 6: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.10, m =2
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Figure 7: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.10, m =3
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Figure 8: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.10, m =4



0.40, m = 1

Degree of Endogeneity (rho)
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Figure 9: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
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Figure 10: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.40, m = 2
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Figure 11: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.40, m =3

11



o
N
K9}
S
S
]
©
o
S o e
(o —
“»
/-
8
©
(]
=
0 _|
o
— OLS
--- Stein
---- PreTest
o |
S 2SLS
T T T T T T
0.0 0.2 0.4 0.6 0.8 1.0

Degree of Endogeneity (rho)

Figure 12: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 100, R? =
0.40, m =4
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Figure 13: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.0, m=1
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Figure 14: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.0, m=2
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Figure 15: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.01, m=3

15



o
N
K9}
S
S
]
©
o
O
(o —
)
c
8
©
(]
=
0 _|
o
LS
Stein
PreTest
c | ______ OO L
S 2SLS
T T T T T T
0.0 0.2 0.4 0.6 0.8 1.0

Degree of Endogeneity (rho)

Figure 16: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.0, m=4
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Figure 17: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.10,m=1
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Figure 18: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.10, m =2
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Figure 19: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.10, m =3
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Figure 20: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.10, m =4
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Figure 21: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
040, m=1
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Figure 22: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.40, m = 2
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Figure 23: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.40, m =3
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Figure 24: Relative Median Squared Error of OLS, Stein, and Pretest Estimators, n = 800, R? =
0.40, m =4
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