> Wishart

function(n,S){

p<-dim(S)[1]

B<-t(chol(S))

Z<-matrix(nr=p, nc=n, data=rnorm(n*p))

Y<-t(B%*%Z)

t(Y)%*%Y}

> simu

function(ve,vh,S){

v<-numeric(100)

for(i in 1:100){

W1<-Wishart(ve,S)

W2<-Wishart(vh,S)

l<-det(W1)/det(W1+W2)

v[i]<--1*(ve-0.5*(dim(S)[1]-vh+1))*log(l)

}

v}

> paasimu

function(n, vh, S){

m<-matrix(nr=100, nc=length(n), data=0)

for (j in 1:length(n)){

m[,j]<-simu(n[j], vh, S)

}

m}

> m<-paasimu(c(5,50,100, 300, 500, 1000), 3, diag(4))

> summary(m)

       V1               V2               V3               V4               V5        

 Min.   : 5.480   Min.   : 2.961   Min.   : 3.023   Min.   : 2.845   Min.   : 2.363  

 1st Qu.: 9.842   1st Qu.: 8.020   1st Qu.: 9.346   1st Qu.: 8.963   1st Qu.: 8.574  

 Median :13.331   Median :10.934   Median :10.962   Median :11.892   Median :11.795  

 Mean   :14.287   Mean   :11.538   Mean   :12.290   Mean   :12.623   Mean   :12.156  

 3rd Qu.:17.263   3rd Qu.:13.058   3rd Qu.:14.275   3rd Qu.:15.249   3rd Qu.:14.957  

 Max.   :32.920   Max.   :32.742   Max.   :32.588   Max.   :34.031   Max.   :24.356  

       V6        

 Min.   : 2.670  

 1st Qu.: 7.463  

 Median :10.958  

 Mean   :11.467  

 3rd Qu.:14.044  

 Max.   :30.949

> m<-paasimu(c(5,50,100, 300, 500, 1000), 1, diag(4))

> summary(m)

       V1                V2               V3                V4                V5         

 Min.   : 0.3631   Min.   : 0.364   Min.   : 0.4727   Min.   : 0.1927   Min.   : 0.1871  

 1st Qu.: 2.2285   1st Qu.: 2.334   1st Qu.: 1.9136   1st Qu.: 1.9681   1st Qu.: 2.2790  

 Median : 3.9910   Median : 4.128   Median : 3.3538   Median : 3.2569   Median : 3.0933  

 Mean   : 4.4204   Mean   : 4.629   Mean   : 3.9195   Mean   : 3.6315   Mean   : 3.8356  

 3rd Qu.: 5.3803   3rd Qu.: 6.312   3rd Qu.: 5.4942   3rd Qu.: 4.6385   3rd Qu.: 4.7863  

 Max.   :17.1670   Max.   :16.067   Max.   :11.3168   Max.   :14.5985   Max.   :13.2194  

       V6         

 Min.   : 0.1629  

 1st Qu.: 2.2980  

 Median : 3.7335  

 Mean   : 4.1951  

 3rd Qu.: 5.7409  

 Max.   :11.5570  

>>

