Supplementary Table 1. Performance measures: definitions, estimates and Montel Carlo standard errors where these are considered
	Performance measure
	Definition
	Estimate
	Monte Carlo standard error of estimate

	Bias
	
	
	

	Empirical standard error
	
	
	

	Coverage
	
	
	


 represents the true value of an estimand,  the estimator,  the estimate from the ith simulation,  and    the estimate of the lower and upper 95% credible interval for the estimand respectively,   the mean of   across simulations and  the number of simulations. is the number of simulations considered and  indexes a specific repetition of the simulations.

