1 Parameter Estimation Results

Table 1: Model parameters (9¥,) and the norms of the associated biases from the 50 runs for

G=1

¥, True

|| Bias]|

1y, (45,5,5,5,5,6)

>

0.97
—0.28
—0.40
—0.04

—0.28
1.00
0.08
0.18

—0.42 0.68 —0.01 0.66

—0.30

—0.59

—0.40 —-0.04 —-0.42 -0.30

0.08 0.18 0.68 —0.59

097 -0.35 -0.01 0.03

—-0.35 090 0.66 0.30
1.06  0.16

0.03 030 0.16 1.02
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Table 2: Model parameters (1,) and the norms of the associated biases from the 50 runs for

G=2.
9, True || Bias||
w, (6.5,6,6,6,6,6) 0.11
o (2,2.5,2,2,2,2) 0.13
[ 1.24 —-0.36 —0.51 —0.04 —0.54 —0.39 |
—-0.36 130 0.11 023 090 —0.77
s, —0.51 0.11 1.25 —0.44 —0.01 0.04 0.05
—0.04 023 —044 1.09 084 0.38 '
—0.54 090 —0.01 084 141 0.21
| —0.39 —0.77 0.04 038 021 133
[ 070 026 —0.45 —0.30 —0.04 —0.14 |
026 0.70 0.19 0.27 —0.07 —0.05
5 —-045 0.19 070 029 0.09 0.13 0.15
21 -030 027 029 070 0.25 —0.04 '
—0.04 —0.07 0.09 025 070 0.02
—0.14 —0.05 0.13 —0.04 0.02 0.70




Table 3: Model parameters (19,) and the norms of the associated biases from the 30 runs for

G = 3.

9, True || Bias||
1, (3,3,3.3,3,3) 0.15
1, (6.5,6.5,6.5,6.5,6,6.5) 0.13
ps (1,—1,1,1,—1,1) 0.73

1.00 —0.29 —0.41 —0.04 —0.41 —0.31]
-0.29 1.00 0.08 019 0.66 —0.59
o -0.41 0.08 1.00 -0.38 —-0.01 0.03 155

-0.04 019 -0.38 1.00 0.67 0.31 '
-041 0.66 -0.01 0.67 1.00 0.15
-0.31 -0.59 0.03 031 0.15 1.00 |

1.50 —0.03 0.67 0.66 —0.65 —1.06 ]
—-0.03 150 -0.01 0.52 0.14 —0.58
5, 0.67 —-0.01 150 0.64 028 —0.44 0.12
0.66 052 064 150 056 —0.96 '
-0.65 0.14 028 056 150 041
—1.06 —0.58 —0.44 —-0.96 0.41 1.50 |
0.50 0.30 —0.09 —0.06 0.04 —0.04 |
0.30 050 -0.02 -0.02 —-0.07 —0.17
s, -0.09 —-0.02 050 009 026 0.13 0.20

-0.06 -0.02 0.09 050 -0.01 0.19

0.04 -0.07 026 —-0.01 050 -0.10

-0.04 -0.17 0.13 0.19 -0.10 0.50




