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

Overall mean of the posterior estimated mean of ν

True

3 9.64 5.5 4.34 3.76 3.51 3.42 3.34 3.26 3.09 3.06 3.05

ν

5 15.68 13.14 11.41 8.86 7.88 7.3 6.7 6.38 5.31 5.19 5.18

7 19.41 19.12 17.75 16.3 14.71 13.38 11.65 11.13 8.21 7.66 7.38

Overall sd of the posterior estimated mean of ν

True

3 8.73 5.11 3.44 1.96 1.11 0.921 0.777 0.665 0.384 0.291 0.257

ν

5 11.09 11.4 10.24 7.76 7.14 5.85 4.88 4.23 1.13 0.823 0.689

7 11.65 13.15 13.71 13.85 12.6 11.71 9.4 8.55 3.99 2.14 1.41

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

True

3 2.55 2.46 2.38 2.38 2.42 2.42 2.42 2.44 2.48 2.56 2.6

ν

5 3.13 3.04 3.04 3.18 3.24 3.42 3.5 3.58 3.78 4.01 4.06

7 3.49 3.79 4.01 4.12 4.27 4.39 4.35 4.55 4.97 5.22 5.38

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

True

3 34.32 23.01 13.04 8.31 5.75 5.52 5.23 4.7 3.97 3.69 3.61

ν

5 40.86 44.98 42.82 32.1 30.02 26.2 20.11 16.29 8.3 7.1 6.77

7 42.9 50.4 52.49 56.91 51.16 49.52 39.91 38.45 16.11 12.79 10.65

Overall mean of the posterior estimated sd of ν

True

3 21.49 7.89 3.67 1.81 1.04 0.839 0.7 0.613 0.375 0.299 0.257

ν

5 38.36 26.45 19.96 12.37 9.0 6.69 5.12 3.92 1.08 0.803 0.683

7 46.68 39.31 33.31 28.84 23.76 19.91 15.2 12.99 3.75 2.0 1.39

Overall sd of the posterior estimated sd of ν

True

3 22.46 14.66 8.57 4.59 2.07 1.4 0.803 0.893 0.091 0.053 0.04

ν

5 25.31 24.86 22.41 17.24 15.81 12.44 10.81 8.79 0.573 0.27 0.178

7 24.11 25.79 26.79 27.25 25.15 23.63 19.52 17.92 7.45 2.51 0.697

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

True

3 0.548 0.402 0.328 0.313 0.332 0.309 0.297 0.296 0.241 0.215 0.194

ν

5 1.37 0.929 0.826 0.783 0.711 0.732 0.675 0.68 0.534 0.484 0.427

7 2.58 1.67 1.47 1.28 1.25 1.18 1.06 1.1 0.881 0.771 0.718

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

True

3 74.71 56.23 28.71 12.56 2.81 2.2 1.66 1.14 0.587 0.425 0.345

ν

5 84.17 85.58 78.97 62.55 60.8 49.95 40.23 31.0 2.59 1.44 1.12

7 86.35 88.69 89.63 96.5 86.77 87.32 71.8 68.44 22.24 6.34 2.79

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

True

3 2.23 2.23 2.25 2.27 2.29 2.32 2.34 2.34 2.46 2.53 2.59

ν

5 2.34 2.73 2.96 3.05 3.18 3.32 3.36 3.44 3.71 3.9 4.05

7 2.47 3.1 3.5 3.78 3.98 4.12 4.21 4.36 4.81 5.13 5.29

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

True

3 0.286 0.293 0.343 0.325 0.286 0.303 0.298 0.269 0.242 0.205 0.191

ν

5 0.35 0.679 0.794 0.762 0.767 0.783 0.725 0.704 0.529 0.464 0.429

7 0.415 0.808 1.0 1.05 1.06 1.08 1.01 1.01 0.875 0.821 0.7

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

True

3 2.02 2.02 2.01 2.01 2.02 2.02 2.02 2.03 2.08 2.17 2.24

ν

5 2.03 2.05 2.06 2.12 2.19 2.28 2.4 2.5 2.89 3.18 3.32

7 2.04 2.11 2.2 2.39 2.53 2.72 2.8 2.95 3.57 3.94 4.17

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

True

3 3.08 3.1 3.23 3.19 3.02 3.1 3.08 3.01 2.99 2.97 3.01

ν

5 3.31 4.54 5.12 4.98 5.26 5.29 5.24 5.14 4.99 4.96 5.01

7 3.49 5.06 6.01 6.46 6.77 6.97 6.82 7.08 6.82 6.97 6.88

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

True

3 48.74 18.82 10.74 7.29 5.8 5.31 4.95 4.66 3.92 3.7 3.59

ν

5 89.63 65.2 49.66 31.2 24.94 19.81 16.33 14.07 7.84 7.03 6.71

7 114.9 102.3 87.89 76.9 63.6 53.51 40.49 36.03 16.12 12.14 10.62

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

True

3 62.82 34.59 20.51 9.83 4.12 2.75 2.01 1.93 0.594 0.409 0.344

ν

5 78.69 76.49 64.85 46.73 44.26 33.63 27.59 23.08 2.51 1.48 1.11

7 82.0 86.61 86.99 90.16 80.3 73.59 56.66 50.97 20.89 6.14 2.97

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

True

3 3.97 3.5 3.21 3.16 3.24 3.18 3.13 3.14 3.01 3.02 3.0

ν

5 6.4 5.43 5.14 5.1 4.95 5.19 5.06 5.2 4.99 5.07 5.0

7 7.68 7.61 7.65 7.26 7.44 7.35 6.97 7.18 7.06 6.99 6.99

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

True

3 233.7 136.6 54.81 22.61 11.96 10.73 9.29 7.47 5.28 4.62 4.35

ν

5 267.7 279.1 254.8 171.7 169.9 126.9 84.51 61.56 14.49 10.54 9.34

7 281.9 302.2 308.1 342.9 298.3 294.8 227.2 209.9 43.45 26.43 17.52
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