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APPENDIX A

COMPUTATION OF JACOBIAN OF THE HYPERPARAMETERS
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1
Computation of Jacobian of ( d (a+p )_Zj .
a+

J= oo op
da+B): o(a+p)?
da ap
p -a
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APPENDIX B

TRANSFORMATION OF THE HYPERPARAMETERS
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Transformation of p(a, 8) to p(ln (%),ln(a + ﬂ)] ,when p(a,f)«(a+ ,3)7% .

Let y, =In (EJ and y, =In(a+ ). Then the unique solutions for these equations are:

e)’1 e)’z
1+e”

e)/z

1+e”

Then the Jacobian is:
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Therefore, p[ln[%j,ln(a+ﬂ)] = P(aaﬂ)M oc aﬂ(“"‘ﬂ)_;



