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List of typos in [1]:

1. In Eq. (17), vecs(Σ0) should be vec(Σ0). Specifically, the correct version of Eq. (17) is:

sϕ0 ≜ ∇ϕ ln pZ(z;ϕ0, h0) = [sTµ0
, sTµ∗

0
, sTvec(Σ0)

]T . (17)

2. In the first line after Eq. (18), sTvecs(Σ0)
should be sTvec(Σ0)

.

3. A minus “-” is missing in front of the right-hand side of Eq. (25). The correct equation is:

s̄vec(Σ0) =d −Qψ0(Q)×

× (Σ
−∗/2
0 ⊗Σ

−1/2
0 vec(uuH)−N−1vec(Σ−1

0 )).
(25)

4. A minus “-” is missing in front of tr(P0
i ) in Eqs. (38), (40), (41), (42) . The correct equations are:

[sθ0 ]i ≜
∂ ln pZ (z;θ, h0)

∂θi

∣∣∣∣
θ=θ0

= −tr(P0
i ) + ψ0(Q0)

∂Q0

∂θi
, (38)
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P0

i

)
− ψ0(Q0)

(
2Re
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HΣ−1
0 µ0

i

]
+
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HS0

i (z− µ0)
)
, i = 1, . . . , d.

(40)

[sθ0 ]i =d −ψ0(Q)
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i

]
+

+QuHΣ
H/2
0 S0

iΣ
1/2
0 u

)
− tr

(
P0

i

)
= −ψ0(Q)

(
2
√
QRe
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uHΣ
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+QuHP0

iu
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+

− tr
(
P0

i

)
, i = 1, . . . , d.

(41)
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[Π(sθ0 |Th0)]i = E0|
√
Q{[sθ0 ]i|

√
Q}

=d −tr(P0
i )− 2

√
Qψ0(Q)Re

[
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]
−Qψ0(Q)tr

(
P0
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= −tr(P0
i )−N−1Qψ0(Q)tr

(
P0

i

)
, i = 1, . . . , d.

(42)
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