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ThisnoteistosupplementOgasawara(2006)asanappendix,
whichwasnotincludedinthearticleduetospaceIimitation.Section
lfbrthefbrmulasofthepartialderivativesinimplicitfunctionswas
firstgivenbyOgasawara(2005a)..Section2givesthepartial

derivativesofthediscrepancyfunctioninprincipalcomponent
analysiswithrespecttoparametersandsamplecovariancesrequired
inusingtheresultsofSection1.
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1.TheformulasofthepartialderivativesofOwithrespecttos

(Ogasawara,2005a)
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(A3)ヨ
whereΣdenotes㌻hesummationovertherange

(ひ,7,m)

(u,v,の ∈{(ab,cd,ef),(cd,げ,α ゐ),(げ,ab,oの}.

2. .Thepartialderiv飢ivesofthediscrepancyf腿nctionswith

respecttotheparametersandsamplevariancesandcovariances
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whenevaluatedatthetruevalues,becomes
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whereP-R,whenevaluatedatthetnユevalues,isP(0ρ)-PT≠0.

Intheaboveresults,saα'sandsab's(a,b=1,_,」 ρ;a≠b)canbe

replacedbylandr。b's,respectivelywithoutlossofgenerality.
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