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Empirical variance: 0.5101
Asymptotic variance: 0.5000

Running average: 1/t
Monte Carlo
Asymptotic normal
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Empirical variance: 0.2682
Asymptotic variance: 0.2667

Recursive average: 8/t
Monte Carlo
Asymptotic normal
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Empirical variance: 0.2524
Asymptotic variance: 0.2500

Recursive average: t−0.6

Monte Carlo
Asymptotic normal

Attaining the downstream variance bound | T = 1,000,000 | 10,000 replications


