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

Overall mean of the posterior estimated mean of ν

True

3 69.88 27.56 10.97 5.52 4.11 3.54 3.61 3.3 3.12 3.09 3.07

ν

5 153.9 96.43 55.48 38.24 25.91 16.68 12.81 10.39 5.56 5.32 5.18

7 177.0 144.1 104.9 93.1 70.67 57.28 44.7 37.82 11.74 8.31 7.67

Overall sd of the posterior estimated mean of ν

True

3 75.11 50.77 28.67 11.34 6.84 1.35 3.45 0.667 0.392 0.308 0.264

ν

5 90.5 93.46 71.31 58.08 45.59 28.3 24.18 19.61 1.45 0.96 0.749

7 84.53 97.55 87.04 89.49 78.74 70.06 63.95 55.2 16.51 4.3 2.23

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

True

3 2.63 2.48 2.43 2.41 2.44 2.44 2.43 2.44 2.49 2.57 2.64

ν

5 4.09 3.12 3.32 3.34 3.41 3.58 3.68 3.63 3.93 4.02 4.04

7 7.05 4.24 4.39 4.46 4.74 4.61 4.76 4.88 4.96 5.38 5.5

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

True

3 243.0 198.6 105.8 28.17 9.72 5.82 5.72 4.81 4.0 3.79 3.67

ν

5 295.1 287.1 253.3 213.4 179.3 114.9 89.0 53.69 8.82 7.5 6.91

7 296.9 309.9 285.8 300.0 261.6 247.6 238.2 206.1 55.16 16.05 11.72

Overall mean of the posterior estimated sd of ν

True

3 179.3 77.02 27.36 10.03 3.92 1.53 1.53 0.649 0.381 0.305 0.261

ν

5 329.2 223.1 143.6 101.7 69.43 44.55 28.92 20.58 1.57 0.864 0.688

7 359.0 305.5 241.8 217.8 170.7 142.8 112.0 94.69 17.42 4.1 1.72

Overall sd of the posterior estimated sd of ν

True

3 151.8 116.4 70.84 35.97 19.92 7.48 10.69 1.46 0.096 0.057 0.042

ν

5 133.0 165.1 141.2 125.1 105.1 79.34 65.85 53.14 4.59 0.579 0.198

7 113.8 147.3 147.3 153.0 145.5 138.6 128.4 119.8 47.08 14.99 4.78

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

True

3 0.612 0.441 0.368 0.34 0.339 0.319 0.312 0.294 0.244 0.218 0.197

ν

5 13.55 1.02 0.958 0.881 0.799 0.81 0.758 0.677 0.57 0.486 0.429

7 46.96 3.18 1.7 1.59 1.55 1.31 1.35 1.26 0.911 0.826 0.748

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

True

3 435.7 398.8 287.6 128.1 41.45 2.67 2.04 1.26 0.601 0.437 0.362

ν

5 484.4 475.4 437.8 412.0 372.9 298.0 247.5 186.3 3.44 1.68 1.18

7 478.1 490.6 467.0 482.7 446.5 431.4 437.1 396.3 179.3 26.64 3.71

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

True

3 2.54 2.44 2.35 2.32 2.33 2.35 2.39 2.37 2.47 2.55 2.6

ν

5 3.26 3.35 3.43 3.51 3.51 3.48 3.55 3.59 3.81 3.96 4.04

7 3.71 4.14 4.44 4.61 4.75 4.8 4.83 4.89 5.04 5.26 5.4

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

True

3 0.806 0.779 0.608 0.41 0.374 0.317 0.353 0.29 0.244 0.216 0.194

ν

5 1.32 1.52 1.5 1.42 1.2 0.908 0.867 0.863 0.564 0.499 0.463

7 1.52 1.93 1.93 2.12 1.96 1.89 1.87 1.65 1.08 0.881 0.781

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

True

3 2.02 2.02 2.01 2.02 2.02 2.02 2.02 2.03 2.08 2.18 2.28

ν

5 2.04 2.05 2.1 2.15 2.23 2.34 2.47 2.53 2.97 3.21 3.31

7 2.08 2.1 2.3 2.45 2.66 2.77 2.93 3.1 3.56 4.02 4.23

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

True

3 4.97 4.79 3.8 3.42 3.33 3.17 3.23 3.1 3.01 3.03 3.05

ν

5 6.66 7.57 8.02 7.13 6.85 5.88 5.99 5.73 5.19 5.11 5.07

7 7.59 9.16 9.46 10.71 10.21 10.09 9.95 9.3 7.78 7.59 7.16

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

True

3 518.4 192.1 61.61 20.68 9.42 5.64 6.37 4.72 3.96 3.75 3.62

ν

5 1060 675.3 388.6 259.8 163.9 97.02 63.72 43.89 8.44 7.28 6.73

7 1180 976.2 730.8 643.0 479.4 388.1 287.5 241.7 40.59 15.24 11.58

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

True

3 533.9 374.6 211.4 90.97 50.41 5.08 26.93 1.43 0.614 0.436 0.357

ν

5 526.4 606.7 490.2 413.2 332.3 229.3 187.5 146.9 3.66 2.02 1.22

7 462.5 574.4 555.5 571.9 525.4 480.2 434.9 394.4 122.8 26.3 11.53

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

True

3 4.25 3.66 3.38 3.27 3.27 3.21 3.18 3.12 3.03 3.03 3.07

ν

5 9.12 5.65 5.68 5.6 5.32 5.58 5.48 5.25 5.23 5.08 4.97

7 16.47 8.9 8.36 8.17 8.55 7.81 8.07 8.05 7.08 7.25 7.19

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

True

3 1510 1350 889.0 184.6 23.82 11.31 10.88 7.91 5.34 4.73 4.43

ν

5 1689 1657 1517 1401 1246 918.6 747.5 454.5 16.39 11.59 9.59

7 1673 1717 1636 1685 1538 1475 1490 1342 374.2 38.1 21.09
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