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In this study, we investigate intuitive and simple local linear estimation
methods to address boundary effects and improve the estimation method in structure estimation of
auction models. Two local linear methods for estimating the probability density function are
compared. One method is to generate new data from the empirical distribution function and performs
local linear regression, and the other method smooths the empirical distribution function directly.
We run Monte Carlo simulations with both methods and compare the performance of the estimates. Based

on our results, we conclude that the latter is better in the mean integrated squared error sense.
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