Supplementary Material

Appendix: Elements of the information matrix of the log- likelihood

The elements of the information matrix 7,(0), denoted by 7,(0). . , are the negative

second partial derivatives of the log likelihood function (Eq. (5)) with respect to

s th s 4, and o, which can be directly obtained as follows:

O InL©) 1

1,(0); = _——42[1;;(1_;,;)(%_ﬂj)z_azp;«] for j=1,2,--,k
H; O i
LB 1 & . . . o
1), =——————=—752p; 0 (¥ =1, )y, — ;) for j, j, =1,2,-- .k and j, # j,
Jia a‘ujlalujz ot 5 ) J J
Lo 1

n k
ﬁw%u=hwhm=—a&@L‘Egéyﬂx_%{gkﬂ”_Mf_Uﬁﬂf}f“f=Ll“j
J = =

L@ n 1

n | & k 2
1(0)1 0 =—W=F—@Z|:ZP;(%—#;)4—(217;(%—#/)2) }

i=l| I=1

pif (Vi 0%)
.
> 0 fip00)
j=1

ij

27



