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Normal distribution

Estimand: Range

Systematic change pattern: No change

Estimated range over sample size
(Dashed line indicates the true range)
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Range (estimated - true)

Boxplot of range difference over sample size
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Systematic change pattern: Jump

Estimated range over sample size
(Dashed line indicates the true range)
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Range (estimated - true)

N

Boxplot of range difference over sample size
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Systematic change pattern: Linear

Estimated range over sample size
(Dashed line indicates the true range)
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Range (estimated - true)

Boxplot of range difference over sample size
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Systematic change pattern: Quadratic

Estimated range over sample size
(Dashed line indicates the true range)
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Boxplot of range difference over sample size
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Systematic change pattern: Recurrent

Estimated range over sample size
(Dashed line indicates the true range)
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Range (estimated - true)

Boxplot of range difference over sample size
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Systematic change pattern: All patterns combined

Boxplot of range difference over sample size
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Estimand: Variance

Systematic change pattern: No change

Estimated variance
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Estimated variance over sample size
(Dashed line indicates the true variance)
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Variance (estimated - true)
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Systematic change pattern: Jump

Estimated variance
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Systematic change pattern: Linear

Estimated variance
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Variance (estimated - true)
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Systematic change pattern: Quadratic

Estimated variance
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Boxplot of variance difference over sample size
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Systematic change pattern: Recurrent

Estimated variance
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Variance (estimated - true)

Boxplot of variance difference over sample size
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Systematic change pattern: All patterns combined

Variance (estimated — true)
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Boxplot of variance difference over sample size
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Variance (estimated - true)

Boxplot of variance difference over sample size
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Estimand: Mean absolute deviation around the median

Systematic change pattern: No change
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absolute deviation around the median (estimated - true)
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Systematic change pattern: Jump
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Mean absolute deviation around the median (estimated - true)

Boxplot of mean absolute deviation around the median difference over sample size
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Systematic change pattern: Linear
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Mean absolute deviation around the median (estimated - true)
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Systematic change pattern: Quadratic
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Mean absolute deviation around the median (estimated - true)

Boxplot of mean absolute deviation around the median difference over sample size
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Systematic change pattern: Recurrent

Estimated mean absolute deviation around the median
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Mean absolute deviation around the median (estimated - true)

Boxplot of mean absolute deviation around the median difference over sample size
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Systematic change pattern: All patterns combined

Mean absolute deviation around the median (estimated - true)

Boxplot of mean absolute deviation around the median difference over sample size
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Boxplot of mean absolute deviation around the median difference over sample size
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Estimand: Number of change points

Systematic change pattern: No change
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Number of change points (estimated - true)

Boxplot of number of change points difference over sample size
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Systematic change pattern: Jump

Estimated number of change points
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Number of change points (estimated - true)
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Boxplot of number of change points difference over sample size
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Systematic change pattern: Linear

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Number of change points (estimated - true)
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Systematic change pattern: Quadratic

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Number of change points (estimated - true)
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Boxplot of number of change points difference over sample size
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Systematic change pattern: Recurrent

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Systematic change pattern: All patterns combined

Number of change points (estimated - true)

Boxplot of number of change points difference over sample size
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Number of change points (estimated - true)

Boxplot of number of change points difference over sample size
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Log-normal distribution

Estimand: Range

Systematic change pattern: No change
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Boxplot of range difference over sample size
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Systematic change pattern: Jump
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Range (estimated - true)

Boxplot of range difference over sample size
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Systematic change pattern: Linear
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Boxplot of range difference over sample size
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Systematic change pattern: Quadratic

Estimated range over sample size
(Dashed line indicates the true range)
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Range (estimated - true)

Boxplot of range difference over sample size
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Systematic change pattern: Recurrent
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Range (estimated - true)

Boxplot of range difference over sample size

10 | aj ++ : ﬁé : dj #é éé | ‘ ﬂ ﬂé ;é L .ﬂ ) ﬂ¢ . é é
o s B e s bk B D Bk s e
vt wad A ot L e
NYEIN! TR LY LI UPRD B RPNV VN 1) A
: EJ LOWESS
20 il | | | S
- | ' 2 3 PELT

S - SV ‘L N R By AL
0_!éééi_hﬁl_é;i"i_i:;__gi.__ i b g B _h#i_gié;_%,ﬁ;_i:__ii_ _é%_%%_im_. _ﬁﬁ__é_g*__

7
& )
20

. i Loy s ¢ ;M | ﬂﬂ?

T A L7 (0 9 SO N S SR DR NS 3 _é%_g‘%_im_;_ﬂ"ia_

—r—
- —{1
-
2 us

Sample size category

61



Systematic change pattern: All patterns combined

Range (estimated - true)

Boxplot of range difference over sample size
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Range (estimated - true)

Boxplot of range difference over sample size
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Estimand: Variance

Systematic change pattern: No change

Estimated variance over sample size
(Dashed line indicates the true variance)
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Variance (estimated - true)

Boxplot of variance difference over sample size
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Systematic change pattern: Jump

Estimated variance over sample size
(Dashed line indicates the true variance)
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Variance (estimated - true)

Boxplot of variance difference over sample size
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Systematic change pattern: Linear

Estimated variance over sample size
(Dashed line indicates the true variance)
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Boxplot of variance difference over sample size
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Systematic change pattern: Quadratic

Estimated variance over sample size
(Dashed line indicates the true variance)
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Variance (estimated - true)
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Systematic change pattern: Recurrent

Estimated variance over sample size
(Dashed line indicates the true variance)
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Boxplot of variance difference over sample size
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Systematic change pattern: All patterns combined

Variance (estimated — true)

Boxplot of variance difference over sample size
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Variance (estimated - true)

Boxplot of variance difference over sample size
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Estimand: Mean absolute deviation around the median

Systematic change pattern: No change
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Boxplot of mean absolute deviation around the median difference over sample size
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Systematic change pattern: Jump
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Mean absolute deviation around the median (estimated - true)

Boxplot of mean absolute deviation around the median difference over sample size
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Systematic change pattern: Linear

Estimated mean absolute deviation around the median over sample size
(Dashed line indicates the true mean absolute deviation around the median)
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Mean absolute deviation around the median (estimated - true)
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Systematic change pattern: Quadratic
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Mean absolute deviation around the median (estimated - true)

Boxplot of mean absolute deviation around the median difference over sample size
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Systematic change pattern: Recurrent
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Mean absolute deviation around the median (estimated - true)
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Systematic change pattern: All patterns combined

Boxplot of mean absolute deviation around the median difference over sample size
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Boxplot of mean absolute deviation around the median difference over sample size
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Estimand: Number of change points

Systematic change pattern: No change

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Boxplot of number of change points difference over sample size
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Systematic change pattern: Jump

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Systematic change pattern: Linear

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Number of change points (estimated - true)
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Systematic change pattern: Quadratic

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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ample size

Boxplot of number of change points difference over s
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Systematic change pattern: Recurrent

Estimated number of change points over sample size
(Dashed line indicates the true number of change points)
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Systematic change pattern: All patterns combined

Number of change points (estimated - true)

Boxplot of number of change points difference over sample size
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Boxplot of number of change points difference over sample size
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