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> hat.theta <- median(X)

> hat.theta

[1]2.168676

> Q <- quantile(X,c(0.25,0.75))

>Q

25%  T5%

1.338195 3.107623

> Q[2]-Q[1]

[1] 1.769428
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>n<- 10M

> X.sim <- matrix(rcauchy(30*n, location = hat.theta),nrow=n,ncol=30)

> theta.sim <- apply(X.sim,1,median)

> Q.sim <- quantile(theta.sim,c(0.25,0.75))

> Q.sim[2]-Q.sim[1]

[1] 0.3868865
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