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Upon the correction of the beta-referenced smoothing parameter for the TS-MBC estimator

b̂TS;MB , Tables 2-5 on pp.481-484 are modi�ed. To implement b̂TS;MB , the constant c must be

chosen. Because the multiplier 
 (c) that appears in MISE��
n
~fTS;j (x)

o
is actually decreasing in

c 2 (0; 1) as Figure below indicates, there is no optimal c that minimizes the optimal MISE for the

estimator. Then, c = 1=4 is simply adopted because of the following reasons:

1. This value is very close to c� = 0:2636 that was used for the original simulations.

2. When c = 1=4, exponents (1= (1� c) ;�c= (1� c)) in ~fTS;j (x) =
n
f̂j;b (x)

o1=(1�c) n
f̂j;b=c (x)

o�c=(1�c)
reduce to (4=3;�1=3), which are the values exclusively considered in Terrell and Scott (1980).

3. There is not much di¤erence between 
 (1=4) � 1:6843 and limc!1 
 (c) � 1:5922.

Figure: Plot of 
 (c)
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Table 2: Average ISE Computed on 1; 000 Replications (n = 100; Distributions 1 - 5)
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Table 3: Average ISE Computed on 1; 000 Replications (n = 100; Distributions 6 - 10)
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Table 4: Average ISE Computed on 1; 000 Replications (n = 200; Distributions 1 - 5)
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Table 5: Average ISE Computed on 1; 000 Replications (n = 200; Distributions 6 - 10)
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