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2 get_rank

dmnormLR Custom Multivariate normal distributions for models where the preci-
sion matrix is not full rank

Description

Custom Multivariate normal distributions for models where the precision matrix is not full rank

Usage

dmnormLR(x, mean, Q, tau, rank, log = 0)

rmnormLR(n, mean, Q, tau, rank)

Arguments

x variable

mean mean vector

Q Precision matrix, not necessarily full rank

tau Precision scale parameter

rank Q matrix rank

log Return log density

n Sample size (ignored)

Author(s)

Devin Johnson

get_rank Calculate the rank of a square matrix

Description

Return the integer rank of a nonnegative definite square matrix

Usage

get_rank(x)

Arguments

x A square matrix
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