
0 2 4 6

Estimation error

0

20

40

60

80

100
C

u
m

u
la

te
d

pr
ob

ab
ili

ty
(i

n
%

)

(a) N=50

0 2 4 6

Estimation error

0

20

40

60

80

100

(b) N=100

0 2 4 6

Estimation error

0

20

40

60

80

100

(c) N=500

k-NN

DRCME

Nadaraya-Watson

Nadaraya-Epanechnikov

Bertsimas et al. 2019


