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

Overall mean of the posterior estimated mean of ν

True

3 264.6 115.2 46.17 21.18 6.71 5.35 4.19 3.56 3.18 3.11 3.08

ν

5 379.1 298.1 241.2 168.1 118.0 78.15 54.91 39.53 6.19 5.6 5.33

7 431.1 382.4 329.6 258.6 218.9 196.2 149.3 137.2 36.27 13.21 8.08

Overall sd of the posterior estimated mean of ν

True

3 170.5 152.0 99.21 64.68 17.15 14.77 9.24 2.71 0.44 0.311 0.262

ν

5 128.2 169.8 185.6 175.6 151.8 119.8 101.3 81.89 5.86 3.11 0.791

7 87.61 124.9 158.6 162.1 158.5 166.2 150.7 149.0 74.01 32.08 2.03

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

True

3 2.83 2.59 2.5 2.51 2.49 2.48 2.48 2.51 2.53 2.58 2.63

ν

5 6.78 3.54 3.33 3.27 3.4 3.58 3.74 3.81 3.88 4.02 4.2

7 108.8 18.96 5.09 5.11 4.97 4.93 4.91 5.04 5.15 5.43 5.68

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

True

3 449.3 438.1 379.8 280.7 44.15 11.83 5.85 5.37 4.22 3.77 3.66

ν

5 473.2 478.0 490.3 484.4 448.4 390.4 373.0 334.9 10.92 8.29 7.25

7 488.3 491.6 487.7 458.4 447.3 466.1 436.2 434.1 290.5 48.98 12.82

Overall mean of the posterior estimated sd of ν

True

3 224.4 125.5 60.39 28.88 10.0 5.45 2.84 1.11 0.398 0.309 0.264

ν

5 276.9 246.8 215.3 173.0 135.1 100.7 72.64 55.43 3.27 1.21 0.727

7 289.4 284.4 262.0 234.3 213.5 200.8 164.2 150.8 50.12 11.97 2.23

Overall sd of the posterior estimated sd of ν

True

3 104.1 124.4 99.07 69.75 35.77 26.83 17.54 7.03 0.109 0.058 0.042

ν

5 60.41 97.59 120.8 128.5 127.2 114.6 102.2 91.32 14.58 6.66 0.223

7 31.92 51.35 81.99 97.11 103.1 113.8 115.6 119.3 82.66 39.03 5.37

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

True

3 0.836 0.513 0.416 0.396 0.36 0.341 0.321 0.317 0.253 0.219 0.197

ν

5 44.86 1.51 1.01 0.846 0.802 0.806 0.798 0.762 0.551 0.487 0.451

7 233.9 75.49 5.61 2.36 1.7 1.53 1.42 1.31 0.934 0.851 0.791

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

True

3 300.4 298.3 296.4 285.1 141.1 53.46 2.44 1.84 0.67 0.445 0.357

ν

5 311.9 312.3 318.0 317.9 312.8 299.1 292.7 290.5 26.1 2.02 1.31

7 314.9 315.2 313.3 303.8 296.8 308.5 293.7 294.1 284.9 126.4 5.37

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

True

3 7.63 3.96 2.78 2.57 2.39 2.41 2.41 2.43 2.51 2.57 2.61

ν

5 13.78 9.89 7.75 5.83 4.89 4.51 4.18 3.99 3.89 4.06 4.13

7 17.98 13.93 12.45 9.83 8.87 8.1 7.08 6.88 5.65 5.52 5.59

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

True

3 8.04 5.01 2.23 1.59 0.382 0.389 0.357 0.329 0.275 0.217 0.192

ν

5 10.25 9.76 8.46 6.85 4.86 3.65 2.85 1.74 0.618 0.566 0.477

7 10.96 11.22 10.84 8.72 8.31 7.6 6.12 6.17 2.5 1.29 0.773

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 2.03 2.03 2.04 2.09 2.19 2.27

ν

5 2.04 2.06 2.08 2.13 2.22 2.34 2.5 2.64 2.95 3.21 3.41

7 2.18 2.27 2.3 2.52 2.71 2.85 2.97 3.18 3.68 4.03 4.36

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

True

3 29.0 22.99 7.4 4.6 3.41 3.4 3.28 3.23 3.15 3.02 3.03

ν

5 34.12 33.89 32.77 27.58 19.8 13.57 10.63 8.7 5.33 5.44 5.25

7 37.41 38.57 39.12 33.72 33.73 32.02 27.77 25.33 11.18 8.17 7.43

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

True

3 744.5 409.4 189.6 87.14 33.26 19.26 10.79 5.87 4.07 3.78 3.65

ν

5 906.4 798.9 689.2 550.2 424.6 323.9 234.7 178.0 12.89 8.43 6.97

7 953.1 924.4 853.4 770.8 711.1 656.7 542.3 499.8 159.1 40.48 12.32

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

True

3 358.6 429.3 341.9 238.5 131.1 96.62 60.94 24.08 0.694 0.44 0.353

ν

5 206.9 329.4 401.9 434.0 434.5 403.1 357.9 319.2 51.56 25.2 1.33

7 104.6 168.0 272.0 332.0 360.1 392.1 411.0 416.3 293.4 134.1 6.14

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

True

3 4.95 3.92 3.55 3.5 3.36 3.3 3.25 3.23 3.09 3.06 3.05

ν

5 10.62 6.73 5.81 5.37 5.27 5.53 5.6 5.58 5.12 5.1 5.18

7 866.1 87.93 9.74 9.92 8.88 8.59 8.56 8.22 7.35 7.3 7.46

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

True

3 962.9 959.8 954.2 931.2 590.2 21.61 11.05 9.62 5.75 4.73 4.45

ν

5 972.4 973.5 974.9 974.0 970.0 959.7 947.4 939.2 19.39 13.2 10.35

7 975.1 975.0 973.7 968.2 963.8 970.8 959.9 955.8 928.3 523.2 24.56
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