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A supplementary note on the paper
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Haruhiko Ogasawara

This note is to supplement Ogasawara (2006) as an appendix,

which was not included in the article due to space limitation.

Section

1 for the formulas of the partial derivatives in implicit functions was

first given by Ogasawara (2005a).

Section 2 gives the partial

derivatives of the discrepancy function in principal component
analysis with respect to parameters and sample covariances required in
using the results of Section 1.

1. The formulas of the partial derivatives of 0 with respect to s

(Ogasawara, 2005a)
o’F  oh'
. | 0006' 06
H, = "
Let
%
00"

——H1

then

235

O°F

000s,, |,

(Al)



" [ F | .
o0 NADAD | <5 AR o°F .
08,,0 =-H o I LS ] i
zab Sua A le N Y Z]; aeai,ascd ~
| 0000, |
O°F - o°F
9|86, | ————
+> | 000665, +| 0085,,05,,
i=1 ascd
0 0
(A2)
and
. o'F
o | @ 90060000, | 0i 06, 26
05,405,408y |=—H< > A I B
0 i,j,k=1 ash asab aScd asef
06,00,00,
PR
————| .
. Z q 806918(91- 06, 0°6,
uvwim|  0°h 08, 0s,0sy
5400,
[ o'F L.
8 8| ————=— |00 00,
+ > Y1 00060065, |——
UV W)i,j-1 0s, 0OS,
0
3C 4=
3 q Aa’l\: zé 3 q _ a’\F ~
+ D, Y| 0008, —+ > | 00000s,0s, |-
UV W) i=1 05,08, (U'vw) it 0
0 0
o'F
+ 8éasabascdased , (pzazbzLp=c>d=>Lp=exf 21,
0

236



(A3)
where i denotes the summation over the range

uyvw)

U,V,W)e{(ab,cd,ef),(cd,ef,ab),(ef ,ab,cd)}.

2. The partial derivatives of the discrepancy functions with
respect to the parameters and sample variances and covariances
2.1 F=(1/2)tr{(2(6)-9)}

Let J,, be the Kronecker delta and &ab =(X) ={Z(0)},s,
then
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(i, ,k,1=1,...,q; p=>a>b>1),

where X—S ., when evaluated at the true values, becomes
X0)-x. =0,

22 F,=@1/2t{(P(6)-R)’}

Let py=(P), ={P®)},, and 6,;=(8);, then
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where P-R, when evaluated at the true values, is P(8 )P, #0.
In the above results, s,,’s ands, ’s (a,b=1,..,p;a=b) can be
replaced by 1 and r,,’s, respectively without loss of generality.
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