Risk (MSE) of Hodges estimator:
Rn(0) = Ep{n(Tn — 6)°}
with ¢ = .5 and n € {5, 25,100, 250, 500}.
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Local Risk of Hodges estimator:

m\w@ooﬁv — mzAw\/\mV — @ﬁ\/\MABAﬂ: _ ﬁ\/\mvwv

and limiting risk Rasymp(t) = a®+(1—a)?t? with a = .5, § = t//n,
and n € {5,25,100,250,500}.
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