
0.00 0.25 0.50 0.75 1.00
Confidence level

0.0

0.2

0.4

0.6

0.8

1.0
E

m
p

ri
ca

l
co

ve
ra

ge
p

ro
b

ab
ili

ty
Expected coverage

−2 0 2
ϑ1

−3

−2

−1

0

1

2

ϑ
2

95% credible regions

95%

95%

95%

95
%

95
%95

%

0.0 0.1 0.2 0.25 0.5 Calibrated estimator


