-5 -4 -3 -2 -1 0 1 2 3 4 5 0 0.005

0.01

0.015

0.02

0.025

0.03

Probabilities [p (blue line) and phat (red dots)]

-5 -4 -3 -2 -1 0 1 2 3 4 5 0 0.005

0.01

0.015

0.02

0.025

0.03

Probabilities [p (blue line), pstar (red dots), and BSM pstar (magenta dots)]