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Fisher's MLE
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Theorem ([T, 2014])
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Right Triangular Prism

Use this worksheet to practice finding the Volume an
base, and height using the labeled sliders. Answer tt
to check your work.
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Lauricella Fp (m Z%) O HFERX. M5 Pfaffian 9; — Ry DR %K
IZ& 20K (A, 2013). 8 non-generic D &, #43 Pfaffian @
Si — Qi DA (##, Contiguity relations of Lauricella’s Fp
revisited, arxiv:1412.3256).
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<EHEEE. oH: v 2 —iBROBLHE IR OGN, NI, 7R,
il (2015).
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D25 JiFEA (b X) 1£1.056 W CEIHRTE 5. Z0XESS
sk (WHER) 2T Z 23HET 2IMIEAFOL 5D

A Time Z

50 0.224s 8.162 E-3964

100 0.825s 1.461 E-4026

150 2.111s 1.087 E-4105

200 4.292s 2.171 E-4195

Note that the HGM generates all the normalizing constants for {1,2, ..., —A} and derivatives with these timings.
E(es) oz 1
e:) = xi; il
v Y o Z

The timing data are taken on a machine with Intel Xeon E5-4650 (2.7GHz) with 256G memory and the computer

algebra system Risa/Asir (20130215) and tk-fd.rr package.
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HGM DJL 73D : Fisher-Bingham 4347
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Integral, Advances in Applied Mathematics 47 (2011), 639-658,
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Orthant probability

Table: Results of HGM
d HGM Exact
7 0.125000000 0.125000000
8 0.111111111 0111111111
9 0.100000000 0.100000000
10 0.090909091 0.090909091
20 0.0476190473 0.0476190476

Orthant S /
Probability ®  F &7 ,
HGM k%5t "~ T
(N, ArA -
2012))
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Wishart 2345 D25 —[E A {E, 17551 B8R 1 F

SR Pr[l; < x], m=10,n= 12,
Y1 =diag(1,2,...,10)
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st K501, 88, @I, TTH, Hotonomic gradienh‘t)method for theidistribution function of the largest root of a

Wishart matrix, Journal of Multivariate Analysis, 117, (2013) 296-312.
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