L—kurtosis (Tau4), dimensionless
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L-moment Ratio Diagram of Logit Transformation of Schweizer-Wolff Sigma
from Monte Carlo Simulation Using the Independence Copula

—— Pearson Type llI

— Generalized Normal

Predicted Tau3 and Tau4 logits by regression
in wolfCOPtest(..., usepade=FALSE)

—— Predicted Tau3 and Tau4 logits by Padé
approximant in wolfCOPtest(..., usepade=TRUE)
A Predictions for the near plotting sample
sizes (n = 8-14,17,19,25 plotted)
© Weighted mean for a sample size with
symbol size scaling to log10 count —
e Mean for sample size or range of sample
sizes (not all labeled, by 100s up to 1,000)

Weighted mean for samples sizes
within the range 4,000-15,000
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L-skew (Tau3), dimensionless



