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DescTools 2P a1 Trim() M1 Winsorize () a4 il LASE ik R4 B AVIRAF o B (U SCHRT
FREE, & WIAT A TAER TR .

library(DescTools)

set.seed(111)

x <- round(rnorm(10) * 10, 0)

X

## [1] 2 -3 -3-23 -2 1 -15-10 -9 -5
Trim(x, trim = 0.2) # & 204 1 80y 4 # &2

## [1] -3 -3 -2 -10 -9 -5

## attr(,"trim")
## [1] 4761

Trim(x, trim = 1) # ETHsm&AMBEB 1 AWINE

# [1] -3 -3 -2 1 -15 -10 -9 -5
## attr(,"trim")
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## [1] 4 1

Winsorize(x) # ZkIAE 5% Fn 957 X4 E

# [1] 1.55 -3.00 -3.00 -19.40 -2.00 1.00 -15.00 -10.00 -9.00 -5.00

Winsorize(x, val = c(Small(x, 3)[3], Large(x, 3)[11)) # &% 3 If& 3 KMMELAL%E R

## [1] -2 -3 -3 -10 -2 -2 -10 -10 -9 -5
Winsorize(x, val = quantile(x, probs = c(0, 0.9))) # X1 L35 90% A %R
##  [1] 1.1 -3.0 -3.0 -23.0 -2.0 1.0 -15.0 -10.0 -9.0 -5.0

XA EE R Winsorize O BMETAI T quantile O MEGHEAEADALLL, 1 quantile ) BREY
RO T 9 POANFRY TSR A ATk . BRI 2253 B U help(quantile).
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## kR

n <- 10000 # FFAE
set.seed(555)
sim_data_0 <- tibble(

x = rnorm(n),

u

y

rnorm(n),

5+ 2*%xx+u

## DAL HE S

sim_data_t1 <- filter(sim_data_0, x %in’% Trim(x, 0.05))
sim_data_t2 <- filter(sim_data_O, x %in’ Trim(x, 0.1))
sim_data_t3 <- filter(sim_data_0, x %in’% Trim(x, 0.2))

c(0.05, 0.95))))
c(0.1, 0.9)))
c(0.2, 0.8))))

sim_data_wl <- mutate(sim_data_O, x = Winsorize(x, quantile(x, probs

sim_data_w2 <- mutate(sim_data_0, x = Winsorize(x, quantile(x, probs

sim_data_w3 <- mutate(sim_data_0, x = Winsorize(x, quantile(x, probs
sim_data <- list(

sim_data_O,

sim_data_t1,

sim_data_t2,

sim_data_t3,

sim_data_wl,

sim_data_w2,

sim_data_w3

) # WLRABEAREER - list TUREHA

## 7
model <- sim_data |>
map(\(df) 1m(y ~ x, data = df))
# AR map() BHX sim data FHE— R HAT R A HEAE

## RBERSITE
model |>

map(coef) |[>
map_dbl(1) # & I it

## [1] 4.985640 4.988002 4.993808 4.985582 4.994855 4.999812 5.006978

model |>

map (coef) |[>

map_dbl(2) # & F & fEiHHE
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## [1] 2.012839 2.023068 2.021259 2.029724 2.177826 2.368717 2.924275

model |>
map (vcov) |>
map(diag) |>
map(sqrt) |>
map_dbl(1) # & HIWITIEIR

## [1] 0.01007674 0.01063260 0.01129488 0.01290955 0.01052238 0.01107067 0.01221934

model |>
map (vcov) |>
map (diag) |>
map(sqrt) |>
map_dbl(2) # #F WARER

## [1] 0.01013773 0.01350530 0.01707406 0.02784519 0.01158571 0.01346166 0.01902200

model |>
map (summary) |>
map_dbl("sigma") # % ERER

## [1] 1.0074603 1.0082788 1.0096313 0.9988219 1.0518958 1.1066196 1.2212561

model |[>
map (summary) |>

map_dbl("r.squared") # R

## [1] 0.7976924 0.7137810 0.6366571 0.4697393 0.7794527 0.7559083 0.7027172

## AL
library(patchwork)
pl <- sim_data_0 |>
ggplot(aes(x, y)) +
geom_point(color = '"gray") +
geom_abline(
intercept = coef(model[[1]1]) [1],
slope = coef(model[[1]]) [2],
linewidth = 1
)+
coord_cartesian(
xlim = c(-4.5, 4.5),
ylim = c(-5.5, 15)
)+
labs(title = "Original Data")

p2 <- sim_data_t2 |>
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gegplot(aes(x, y)) +
geom_point(color = "lightblue") +
geom_abline(
intercept = coef(model[[1]]) [1],
slope = coef(model[[1]1]1)[2],
color = "black",
linewidth = 1
)+
geom_abline(

intercept = coef(model[[3]])[1],

slope = coef(model[[3]])[2],
color = "blue",
linewidth = 1

)+

coord_cartesian(
x1lim = c(-4.5, 4.5),
ylim = c(-5.5, 15)
) +
labs(title = "Trimmed (10%)")

p3 <- sim_data_w2 |>
gegplot(aes(x, y)) +
geom_point(color = "lightblue") +
geom_abline(
intercept = coef(model[[1]]) [1],
slope = coef(model[[1]]) [2],
color = "black",
linewidth = 1
) +
geom_abline (
intercept = coef (model[[6]]) [1],
coef (model[[61]) [2],

color = "blue",

slope

linewidth = 1
)+
coord_cartesian(
xlim = c(-4.5, 4.5),
ylim = c(-5.5, 15)
)+
labs(title = "Winsorized (10%)")

pl + p2 + p3
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