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21 22

HEH3, w,, ~W,(m-p+11)= er]-p+1lw21 [Wao ~ N(O,Wp,), Wy, ~W, (M)
LW 1
Fo W) = T (Wypep, Wy, Wop ) = T (W0, Woy [Wop ) T (W)
= f (W) F (W, [W,,) fp—l(VVZZ)
R FRAT AR 2] W (m)FIW () RIS, diaw, ~ 70,
WG (V). HE S5, AW o SYWEELEIW, (m, ).
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(Wigag s Wy Wop JITIR 5 LD (Wasap s W o1, Wap ) = P(Wasay ) P(W; [Wo,) PIW,,)

1 (m-p+1)/2-1

= 2(m—p+1)/2r((m —p+1)/2) 1102 exp(—W,y,, / 2)

_ 1 e
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AR (Wyg0p s Wy W, ) = (Wyy, W,y , W, )JJacobian J =1,
FrL (%) U (W, W W, A RER 5 BT, BIWHIE 2 R

HW ~W (m,z), FAISHEV =2 WE™ ~W_(m),
FE— & T VIR R

1 1
- VP2 expl —=tr(V) |,
)= e gV 1 8 50

MW = ="/ %1 Jacobian: JV ->W) == P2, W# .
pwp(m,z)(W) _ pwp(m) (2—1/2W2—1/2) | 3 |—( p+1)/2 )
I, FRATIER T E 4.
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EH6: W ~W (m), m> p, MXvHEEFELeS™, A
D) t'Wt ~ y2;

1
2
(2) t'W 't

2
Zm—p+1'

UEBH: B 4G, BRAm> p, WRI,
L)W ~W (m, 1 )= t'Wt~W,(m,t"I t) =W, (m]) = 77

* *

<2> EI/\]:U‘_EEH/EE\E%: ﬁn%t = e]_ =S (1;0; LR ] O)T’ %B/A\ W—l — Wl71102 *
tTW_lt = W11.2~W1(m —p + 1,1) = X?n_p+1

MHF—Ait, BRAIREwREESHt=e, (TTHW LW, 54 F%)

(2) VEE BT IEAZ HREH,
V=HWHT ~W_ (mHHT) =W (m), W t=t"HT(HWH")Ht,

BUIEZZ SR 55— 47 9t B H =[t* j lu = thit*tj:[;j

MWt =t"HT(HWH ") "Ht =u" (HWH ") tu =u"V .
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iy | Vi Vi H =i miv -1 — V1_11oz * ;
RNV = yHorpvyelxd, MV == 7 BTk

V21 22

_1 * 1
P C B

s E4, LW Mt =y, ~W(m—p+1D) =22 ...

b4, RIEW~W,(m), z~N,(0,1,),m = p, REW L z, N
z'z2/2" Wz~ 1

WEH:Su=z/|z|, € 5WMH., HEH6, Z5Ez5:MET
7'z 1
Wz TW‘lu

A HZIER, Fﬁu
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SRS EN S A= VAT b=K

Y1
Q 5EREY = (v, . VOPLE : vec(Y) = ( 3 >,
Yn

O % FFA, BHKroneckerIefi: A®B = (aijB).

X{
QX = — (Xll . X‘n)T — (X(l)' ver X(n))

Xn
X1, oo X 1d ~ N (W, Z)
& vec(X ) ~Np,(1Qu, I, Q%)
& vec(X)~Np,(L®1, X QL)

Q R
vec(AXB) = (BT®A)vec(X) ,
(A®B)(C®D) = (AC)®(BD)
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Lemma 6.1 The Kronecker product satisfies the following:

(i) (eA)® (bB) = ab(A ®B), a,be R

(ii) (A+B)C=(A®C)+ (B®C)

(iii) (A®B)®C=A® (B®C)

(iv) (A@B)’ A'® B,

(v) (A ( D)=(A®C)(B®D)

(vi) (A @B) ! = A"t @ B!, whenever A and B are nonsingular.

(vii) If v # 0 and u # 0 are eigenvectors of A and B, respectively, Av =
AV, and Bu = ~yu. then v@u is an eigenvector of AQB corresponding
to the eigenvalue \v.

(viii) tr (A ® B) = (tr A)(tr B)
(ix) |[A ®B| = |A]? B, A € RZ. B € R
(x) If A >0 and B >0, then A®B > 0.

2= . Bilodeau & Brenner, P74, Lemma6.1.
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W~W,(m), & fE: W =VAVT, A =diag(Ay, ..., Ay). WHIREZRESE

— (m-p-1)/2 _uw
p(W) = clW]| exp (- 57) TR ATHI
_ 1 (m-p—1)/2 _trA\ . Vandermonde
2MP/2T) (m/2)) |A] exp( 2 ) = h(A) determinant
LY@E*@?%%E*EA’ Alexandre-Théophile
Vandermonde: %
E18tH 40 & R K
p(W)(AW) = R(N)](W — V,A)(dV)(dA) SECS Lt
_ 2PmP"/ Al(m=-p-1)/2 trA A — ) (dA L v
= 2L, (D), /2) P <_T> 131-1,9( 1= A4 @) X 1o ey (V)

EHAL: HEW~ W,(m,1,), m = p, MW FHFIEIRA,, ..., 4, > O

A 5 2%
_ T[pz/z ( — _1) 2 trA
Pt 2p) = S ooy AT exp (= %) Masicjep i = 41,

AHENV ~U(0(m)).

V=U(O(p)) | 23
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