
Table 7: Supplementary performance measures obtained through simulations
of N = 1, 000 spherically symmetric data [n ≤ 100] generated from the mean
slippage model.

p2 p4 p5
n p ε k ATLA FSM FS ATLA FSM FS ATLA FSM FS
25 5 0.04 1 0.833 0.967 0.968 0.833 0.967 0.968 0.833 0.967 0.968

0.08 2 0.915 0.975 0.940 0.913 0.925 0.938 0.915 0.976 0.940
0.16 4 0.923 0.949 0.869 0.923 0.809 0.868 0.923 0.949 0.869
0.24 6 0.922 0.944 0.803 0.920 0.712 0.800 0.922 0.944 0.803
0.32 8 0.907 0.905 0.530 0.905 0.512 0.526 0.907 0.905 0.530
0.40 10 0.617 0.008 0.192 0.616 0.000 0.180 0.617 0.009 0.192

10 0.04 1 0.796 0.970 NAb 0.796 0.970 NAb 0.796 0.973 NAb

0.08 2 0.921 0.980 NAb 0.921 0.939 NAb 0.922 0.981 NAb

0.16 4 0.929 0.962 NAb 0.926 0.808 NAb 0.929 0.964 NAb

0.24 6 0.931 0.949 NAb 0.929 0.741 NAb 0.931 0.949 NAb

0.32 8 NAa 0.864 NAb NAa 0.658 NAb NAa 0.864 NAb

50 5 0.02 1 0.988 1.000 1.000 0.988 1.000 1.000 0.988 1.000 1.000
0.04 2 0.997 0.999 0.998 0.994 0.992 0.994 0.997 0.999 0.998
0.08 4 0.999 0.999 0.997 0.997 0.992 0.994 0.999 0.999 0.997
0.16 8 1.000 0.999 0.991 0.997 0.980 0.988 1.000 0.999 0.991
0.24 12 1.000 0.995 0.978 0.999 0.963 0.976 1.000 0.995 0.978
0.32 16 0.998 0.977 0.877 0.997 0.901 0.877 0.998 0.977 0.877
0.40 20 0.847 0.266 0.465 0.843 0.000 0.465 0.847 0.267 0.467

10 0.02 1 0.999 1.000 1.000 0.999 1.000 1.000 1.000 1.000 1.000
0.04 2 1.000 0.999 1.000 1.000 0.999 1.000 1.000 0.999 1.000
0.08 4 0.999 0.999 0.998 0.999 0.998 0.998 0.999 0.999 0.998
0.16 8 1.000 0.998 0.978 1.000 0.997 0.978 1.000 0.998 0.978
0.24 12 1.000 0.992 0.644 1.000 0.991 0.644 1.000 0.992 0.645
0.32 16 0.998 0.983 0.149 0.997 0.982 0.146 1.000 0.983 0.150
0.40 20 0.674 0.036 0.020 0.671 0.000 0.017 0.674 0.037 0.021

100 5 0.02 2 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000
0.04 4 1.000 1.000 1.000 0.999 0.999 1.000 1.000 1.000 1.000
0.08 8 1.000 1.000 0.999 0.998 0.993 0.993 1.000 1.000 0.999
0.16 16 1.000 1.000 1.000 1.000 0.996 0.997 1.000 1.000 1.000
0.24 24 1.000 0.996 0.996 1.000 0.989 0.993 1.000 0.996 0.996
0.32 32 1.000 0.991 0.982 1.000 0.972 0.978 1.000 0.991 0.982
0.40 40 0.974 0.984 0.770 0.974 0.000 0.763 0.974 0.984 0.770

10 0.02 2 1.000 1.000 1.000
0.04 4 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000
0.08 8 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000
0.16 16 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000 1.000
0.24 24 1.000 0.998 0.936 1.000 0.998 0.936 1.000 0.998 0.936
0.32 32 1.000 0.994 0.416 1.000 0.994 0.416 1.000 0.994 0.419
0.40 40 0.901 0.989 0.067 0.901 0.000 0.062 0.901 0.989 0.069

a Not applicable due to breakdown point.
b Not applicable due to n > 3p+ 1 required for correction factor.
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