prop. of rejected null hypotheses

0.2

1.0

0.8

0.6

0.4

0.0

Probit True Positive Rates (cluster size = 40)
Cluster—-Uncorrelated Independent Variable

¢ o e

CATs
CATs, drop failed clusters

CATs, drop failed and outlying clusters

40

60 80

number of clusters

100

120




