Extended Data Table 7|Covariance matrix of y, in Step2

Constraint condition 1 and 2 Constraint condition 3 Constraint condition 4
0791903744 -0.6113 0.7919 —0.6113 1.0860 —0.3274

Z)’l&z =| 03744 1.0860 -0.3274 z = 2 =
¥ -0.6113 0.7919 Ya -0.3274 1.0000

-0.6113 -0.3274 1.0000

When performing the ECPT transformation, constraint condition 1 and 2 involve three parameters, y,, »,,and y, . Thus, the covariance matrix
Y, represent the relationship of y,, y,,and y, .Constraint condition 3 and 4 each involve only two parameters: y,, y, for constraint
condition 3and y,, y, for constraint condition 4. Therefore, the covariance matrix Y, in constraint condition 3 represents the relationship

between parameters y, and y, , while the covariance matrix X, in constraint condition 4 represents the relationship between parameters y,

and y, (Methods, Eq. (16)).



