
0.00

0.25

0.50

0.75

1.00

−1.0 −0.5 0.0 0.5 1.0

R2

C
D

F

Absolute

Expectile 0.01

Expectile 0.025

Expectile 0.05

Expectile 0.1

Expectile 0.2

Expectile 0.3

Expectile 0.5

Median absolute


