
N = 50 100 150 200 250 300 350 400 800 1200 1600

Overall mean of the posterior estimated mean of ν

True

3 3181 1874 820.8 415.5 127.8 65.16 44.6 7.96 3.19 3.1 3.09

ν

5 4238 3787 3039 2306 1684 1413 1042 641.8 36.44 5.45 5.35

7 4388 4138 3882 3413 3052 2900 2504 2192 519.4 131.7 25.54

Overall sd of the posterior estimated mean of ν

True

3 1676 1899 1437 1097 555.5 436.2 357.2 95.51 0.41 0.311 0.27

ν

5 912.5 1429 1755 1843 1777 1763 1520 1282 240.4 1.09 0.765

7 517.1 907.5 1221 1452 1663 1687 1788 1822 1090 539.3 200.1

Overall 2.5%-tile of the posterior estimated mean of ν

True

3 2.83 2.55 2.5 2.52 2.43 2.43 2.47 2.47 2.56 2.58 2.63

ν

5 278.0 5.13 3.55 3.64 3.62 3.72 3.71 3.71 3.94 4.0 4.18

7 3608 589.0 31.88 6.89 5.21 5.18 5.04 4.94 5.36 5.39 5.66

Overall 97.5%-tile of the posterior estimated mean of ν

True

3 4430 4398 4275 4223 2007 433.1 6.96 5.69 4.15 3.81 3.68

ν

5 4625 4668 4565 4479 4403 4490 4289 4195 146.5 7.59 7.14

7 4590 4580 4608 4463 4525 4483 4500 4512 3991 2180 12.87

Overall mean of the posterior estimated sd of ν

True

3 2417 1618 893.1 456.7 188.1 80.64 48.12 10.57 0.397 0.307 0.264

ν

5 2858 2730 2436 2090 1626 1441 1140 756.1 66.96 1.12 0.731

7 2897 2878 2817 2660 2528 2351 2273 2071 739.7 200.2 33.24

Overall sd of the posterior estimated sd of ν

True

3 980.1 1342 1224 972.8 635.5 421.5 346.8 135.4 0.101 0.059 0.043

ν

5 427.6 747.9 1073 1242 1299 1353 1293 1130 353.0 7.1 0.219

7 244.5 400.7 581.6 778.4 938.3 1015 1136 1234 1067 639.8 257.3

Overall 2.5%-tile of the posterior estimated sd of ν

True

3 0.808 0.485 0.424 0.4 0.326 0.323 0.314 0.305 0.256 0.217 0.196

ν

5 1303 81.29 1.09 1.05 0.893 0.89 0.781 0.732 0.578 0.487 0.453

7 2869 1829 391.3 10.68 1.73 1.61 1.5 1.23 1.01 0.838 0.796

Overall 97.5%-tile of the posterior estimated sd of ν

True

3 3087 3070 3052 3035 2819 1541 5.38 1.76 0.628 0.448 0.359

ν

5 3127 3196 3184 3168 3059 3185 3063 3041 889.1 1.75 1.25

7 3058 3156 3170 3125 3158 3065 3175 3179 3040 2903 5.11

Overall mean of the posterior estimated 2.5%-tile of ν

True

3 69.72 25.13 6.99 4.39 2.63 2.55 2.46 2.44 2.52 2.56 2.62

ν

5 124.4 78.76 45.61 25.8 18.02 12.12 8.46 6.43 3.95 4.03 4.14

7 145.9 106.8 82.7 61.98 45.11 42.63 25.66 22.64 7.0 5.59 5.58

Overall sd of the posterior estimated 2.5%-tile of ν

True

3 76.41 51.08 21.81 13.54 3.92 2.47 0.645 0.333 0.257 0.217 0.198

ν

5 69.92 75.38 61.08 45.93 41.74 27.91 21.49 17.09 0.704 0.541 0.459

7 59.61 71.58 73.77 67.88 59.67 66.47 42.94 41.07 11.79 2.77 0.912

Overall 2.5%-tile of the posterior estimated 2.5%-tile of ν

True

3 2.02 2.02 2.02 2.02 2.02 2.02 2.03 2.03 2.12 2.19 2.27

ν

5 2.1 2.1 2.13 2.22 2.31 2.4 2.5 2.54 2.99 3.17 3.39

7 2.82 2.35 2.52 2.66 2.79 2.98 3.03 3.07 3.76 4.03 4.36

Overall 97.5%-tile of the posterior estimated 2.5%-tile of ν

True

3 211.4 183.9 79.27 17.63 3.7 3.51 3.45 3.29 3.11 3.04 3.04

ν

5 214.8 214.6 194.3 161.1 159.8 114.5 77.82 23.06 5.54 5.14 5.13

7 217.7 211.4 213.7 202.0 201.5 237.7 166.7 155.5 22.9 8.75 7.41

Overall mean of the posterior estimated 97.5%-tile of ν

True

3 7999 5284 2874 1450 614.1 253.5 154.2 32.06 4.06 3.76 3.65

ν

5 9416 8837 7776 6657 5313 4423 3606 2415 196.8 7.49 6.99

7 9583 9423 9165 8632 8151 7703 7185 6558 2258 623.9 110.3

Overall sd of the posterior estimated 97.5%-tile of ν

True

3 3372 4535 4131 3225 2134 1424 1139 453.1 0.644 0.444 0.365

ν

5 1445 2551 3623 4169 4388 4522 4339 3827 1195 1.88 1.29

7 886.6 1393 1917 2699 3183 3526 3875 4153 3692 2141 861.9

Overall 2.5%-tile of the posterior estimated 97.5%-tile of ν

True

3 4.9 3.78 3.58 3.52 3.23 3.22 3.21 3.17 3.13 3.04 3.04

ν

5 5256 7.99 6.18 6.26 5.72 5.89 5.55 5.47 5.19 5.07 5.17

7 9590 7462 15.65 11.13 9.27 9.15 8.66 7.91 7.73 7.21 7.51

Overall 97.5%-tile of the posterior estimated 97.5%-tile of ν

True

3 9657 9629 9607 9556 9085 6473 12.68 9.96 5.55 4.81 4.46

ν

5 9730 9742 9720 9700 9608 9699 9590 9568 1635 11.86 10.02

7 9723 9723 9729 9690 9705 9611 9702 9704 9576 9129 23.78
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