Appendix B. Full proofs for the theorems in the mathematical

framework

Theorem 1 (Simplified marginal estimated posterior with uniform prior). The marginal estimated
posterior distribution q(0; | ¢) given class ¢ is proportional to the product of the marginal likelihood
p(c | 6;) and the marginal assumed prior q(0;), i.e.,

By considering

as desired.

q(ei)d—l
C

q(0; | ¢) < p(c|0:)q(0;) for —3<0; <3

q(b; | ¢) x p(c|6;)q(0;) for —3 <6, <3

as a normalization factor, we obtain:

(marginal estimated posterior, Definition 8)
——————dO\; (estimated posterior using Bayes’ theorem, Definition 7)

i /p(c | ©)dO\; (since ¢(®) is a non-zero constant within [—3, 3], Definition 2)

(marginal likelihood, Definition 6)

(dimensional power scaling of uniform PDF, Definition 2)

(splitting the marginal priors)

O

Theorem 2 (Simplified marginal true posterior under diagonal covariance matrices assumption). The
approzimated marginal true posterior distribution p(0; | ¢) for each component 0;, under the assumption
of diagonal covariance matrices for both the true prior p(©) and the likelihood p(c | ®), is proportional
to the product of the marginal true prior p(6;) and the marginal likelihood p(c | 6;):

p(0s | ¢) o< p(c | 0:)p(6:)-



Proof.

p6:1c)= [ [p@]c)dey,

(marginal true posterlor Definition 10)

- [ [P

(true posterior using Bayes’ theorem)

/ / (c| ©)p(©)de\;

(rearranging terms)

C)/---/l;[lp(cw li[ ) d®\;

(diagonal covariance assumption, Definition 11)

[ [T e,

assoc1at1v1ty of multiplication)

/ / (c10:)p(6:) [ [ p(c | 6,)p(6;) d®\;

J#i
(assoc1at1v1ty of multiplication)

:p(lc / /Hpc|9 1) O,

J#i
(since p(c | 0;) and p(6;) are constant with respect to the marginalization over ©\;)
f T f Hj;éip(c | 0;)p(6;) d©\;
= p(c| 6:)p(b;
o (e 6p(60)
(rearranging terms)

ffl_[]¢1 (cl€;)p(0;) dO\;

p(c)

By considering as a normalization factor, we obtain:

P | ¢) o< p(c | 6:)p(6;).
Thus, the proportionality relationship is established as desired.

O

Theorem 3 (Marginal estimated posterior as univariate Gaussian). The marginal estimated posterior
q(0; | ¢) for each parameter 0; is a univariate Gaussian distribution with mean pe and covariance op:

q(@i\c):/\/(e\w,af) for —3<6; <3

Proof. From Definition 6, we have that the marginal likelihood p(c | ;) follows a Gaussian distribution
with mean py and variance O‘%, ie.,

ple|0:) =N (@] pe,00°)

From Theorem 1, we know that, within the parameter plausible range, the marginal posterior distri-
bution ¢(6; | ¢) given class ¢ and a uniform prior ¢(6;) is proportional to the product of the marginal
likelihood p(c | 0;) and the marginal prior ¢(6;), i.e.,



q(0; | ¢) < p(c| 6;)q(0;) for —3<6; <3

Substituting the expression for p(c | §;) into the proportionality, we get:

q(0; | ¢) < N(0 | e, 04%) - q(6;) for —3<6; <3

Since ¢(6;) is a non-zero constant within the region, we can drop the proportionality sign. Therefore,

q(0; | c) = N0 | p,00°) for —3<0,<3

Thus, the theorem is proved.

O

Theorem 4 (Approximated marginal true posterior as univariate Gaussian). The approzimated marginal
true posterior p(0; | ¢) for each parameter 0; is a univariate Gaussian distribution represented as:

PO | ¢) = N0 | pg,03)

2 2 2 2
Hpoyt+ieT, 9,0%

2 2
oy +0'p

> 15 the variance of the

is the mean value of the posterior and az = %
P £

where py =
posterior.

Proof. From Definition 4, we know that the marginal true prior p(6;) follows a Gaussian distribution

with mean p, and variance O'g, ie.,

p(0:) = N (0; | up,oﬁ)

From Definition 6, we know that the marginal likelihood p(c | 6;) also follows a Gaussian distribution
with mean p, and variance o7, i.e.,

ple] 0:) = N(O | pe, 07)

Now, using Definition 11, the approximated marginal true posterior p(6; | ¢) is proportional to the
product of the marginal likelihood and the marginal true prior:

p(0i | ¢) ocp(c | 6:)p(0:)
Substituting the expressions for p(c | ;) and p(6;), we get:
P05 | €) < N (O | e, sH)N(6; | s o)

The product of two Gaussian functions results in another Gaussian function, as shown in Choudhary
et al. [2021], which provides the general form for this product. Here, the mean p4 and the variance 0’2)
of the approximated marginal true posterior p(6; | ¢) is given by:



2 2

_ HpOp oy
= 2 2
oy top

2.2
0507

2
g =
@ 2 2
Jp+JL,

Thus, we conclude that the approximated marginal true posterior p(6; | ¢) for each parameter 6; is a
univariate Gaussian distribution, represented as:

p(0i | ¢) = N (0 | pg,02)
as desired.

O

Lemma 1 (Kullback-Leibler divergence between a normal distribution and a uniform distribution).
The Kullback-Leibler divergence (KLD) between a normal distribution z(0) = N(0 | u,0?) and a
uniform distribution y(0) = Uniform(—a,a) over the interval [—a,a] is given by:

D1 (2(0) | y(6)) = log (i) + log (2a) (@ <t’“‘) ) (_aa_ “)) - (; +log (\/ﬁ))

where ® denotes the cumulative distribution function (CDF) of the standard normal distribution.

Proof. Starting with the definition of KLD, we have:

Dic(a(6) | (6)) = [ 2(6)1o (") a6

Substituting the expressions for x(6) and y(0):

Dy (x(0) |y(0)) = /9/\/(9 | 1, 0%) log (m) v

Breaking the integral into two parts:

Dic e(0) 10 = [ N0 .02 108 (N0 | 1.0™)) a8~ [ (0 ) 105 (5. ) a9

—a 2a

Evaluating each term separately:



A0 1107108 (V0 | 11.0%) i~ B [log (wlﬂexp (3 <00N>2>>]
= log (U 1 ) +E b
1

2r
1
=lo - =
g(o 27r> 2

DN | =

And:

/ an )1og< )d@:log (;a) /2/\/(9 | 1, 02)d0
— log (21(1) ( _;N(e | 1, 0)d8 — _:N(G | u,02)d9)
1

Combining these results:

DKL(x(H)Hy(H)):log(Ul%T) o= 10g<21)< ( Uu) q)(—a— ))
(o) o{255) (%)
log(i)+log(2a)<®( > ( ¢ )> <;+1og(f)>

Hence, we have proven the expression for Dkr,(z(0) || y(0)) as desired.

O

Theorem 5 (KLD between marginal true prior and marginal assumed prior). The KLD D gr(p(6;) || ¢(6:))
between the marginal true prior p(6;) and the marginal assumed prior q(0;) is given by:

D909 (69) = 1o (- ) 10w 0) ( (22}~ (Zt2)) (o (var)

where ® denotes the cumulative distribution function (CDF') of the standard normal distribution.

Proof. Using the result from Lemma 1, we know the KLD between a normal distribution and a uniform
distribution. Here, the marginal true prior p(6;) is a normal distribution N(6; | pyp,02) and the
marginal assumed prior ¢(6;) is a uniform distribution over [—3, 3].

Substituting u = pp, 0 = 0p, and a = 3 into the lemma’s result, we get:



Dra (06 | a(09) =tz (- ) 10z 0) (@ (222 )~ (Z2 L)) (o (VR

Thus, we have proven the expression for Dk, (p(6;) || ¢(6;)) as desired.

O

Lemma 2 (The KLD of one normal distribution from another normal distribution). The Kull-
back-Leibler divergence of one normal distribution x(0) = N(0 | pz,0.2) from another y(0) = N (0 |
[y, 0y2) is given by

ay +0z2+(ux—uy)2 1
o 20,2 2

DmmmMmzm(

xT

Proof. Starting with the definition of KLD, we have:

Substituting the given expressions for x(6) and y(0), we get:



Dxr((0) [|y(0))

= [log (N(0, i, Uw))]z(e)

— E [log (N(0, py, oy)].(0)

(o
))
))

[ 1 1/60—p\?
=E |lo exp | —= —E
g(‘%’v% P< 2( Ta ) >>L(e)
[ 1 1/6-— um
=E (log| —= +E |log|exp| —=
8 (%\/%)L(e) g( p( 2 ( O
[ 1 1/6— u
—E |lo —E [log|exp | —= LJ
g<01“27r>L(9) [ g( p< 2( Ty
1 1 1/60— uw
—log(——)—log| —— | +E || -=
8 (%VQW) °8 (Uy\/27r> ( 2 ( Oy
g 1 2 1 2
=1 2 - E — E —
°8 (0m> 20,2 [(9 ) L(e) * 20,2 [(6 Hy)
AN E [0* = 20uy + 11,°] 4,
=8 Oz 20,2 20,2
o 1 E [62] ( 2K [0]90(0) Hy + Hy
=log|— | —=z+
Oy 2 20,2
1 i i E [92} C 2/1'7;/%/ + Hy 1
= 08 Oy 20,2 2
o (B[00 = 12) (2 = 2panty + 1)
=log O + 20,2 a
T Yy
g o3 + (ke — 11y) 1
=1 bt LLA—
8 (0$> - 20,2 2

Hence, we have proven the expression for Dkr,(z(0) || y(0)) as desired.
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Theorem 6 (KLD between approximated marginal true posterior and marginal estimated posterior).
The KLD Dgp(p(0; | ¢) || q(0; | ¢)) between the approzimated marginal true posterior p(6; | ¢) and the
marginal estimated posterior q(0; | ¢) is given by:

Drr(® | c)llq®i|c) =

0 + (pg — ue)?

20,2

log<az> +
0¢

()

Proof. To prove Theorem 6, we’ll use Lemma 2 to find the KLD between the approximated marginal
true posterior p(6; | ¢) and the marginal estimated posterior ¢(6; | ¢), both of which are normal

distributions.

From Lemma 2, we have:

Let x(6)

Dt (#(0) || 9(6)) = log (Z) N

=p(0; | ¢) and y(0) = q(0; | ).

Ux2 + (p*;z -

/‘y)2

2
20y

1
2

According to Theorem 3, the marginal estimated posterior ¢(6; | ¢) has mean p, and variance 0’%2



q(0; | ©) = N (0 | pe, o)

Similarly, according to Theorem 4, the approximated marginal true posterior p(6; | ¢) has mean p,
and variance J;I

(05 | ¢) = N(0; | g, 03)

Substituting these expressions into the formula for the KLD, we get:

2 2
. oy 06 + (g — fee 1
Dxr(p(0; [ ¢) [14(0; | ¢)) = log <%) + =2 ;sz o )

Therefore, the KLD between the approximated marginal true posterior and the marginal estimated
posterior is given by the expression provided in Theorem 6, as desired.

O

Lemma 3 (Derivative of the standard normal CDF with respect to standard deviation). Let ® denote
the cumulative distribution function (CDF) of the standard normal distribution, and let ¢ denote the
probability density function (PDF) of the standard normal distribution. For a normal distribution with
mean p and standard deviation o, the derivative of the CDF ® with respect to the standard deviation

o is given by:
9 O—p\_ (0—n 0— i
w0 (51) - () (%)

Proof. To prove this lemma, we start by noting the definitions of ® and ¢:

D(z) = /_Z ¢(t)dt, where ¢(t)= ez

Let z = QTT“. Then we have:

¢<GU“> = 3(2)

Taking the partial derivative of ®(z) with respect to o:

94 (0= _0v 0
Oo o T 9z Oo

Since %—i’ = ¢(z), we have:

0d 0—pn
az—¢( - )



Next, we calculate g—zz
o

0—pu 0z 0 (O—p\_ O-—p
s 3o 60( >_

Combining these results, we obtain:

oot (757) = (551) - (5)

Simplifying, we get the desired result:

oot (757) =~ () ()

Thus, the lemma is proven.

O

Theorem 7 (Derivative of KLD between marginal true prior and marginal assumed prior with respect
to standard deviation). The partial derivative of the KLD Dk (p(6;) ] q(6;)) between the marginal
true prior p(6;) and the marginal assumed prior q(0;) with respect to the standard deviation o, of the
marginal true prior is:

oo Dsp(69) a6)) =~ ~tox ) (P2 ) o (P} 4 (Fpe ) o (Z 1))

p p

where ¢ denotes the probability density function (PDF) of the standard normal distribution.

Proof. To prove Theorem 7, we will start by differentiating the expression for the KLD given in
Theorem 5 with respect to the standard deviation o,.

Given:
Dra(p(6) | (69) oz (1) + 10z 0) (@ (2522 ) — o (Z=L2) ) (G 1o (v2r)

We differentiate each term separately with respect to oy.

O (LYo L
80pg0p_op

1. The derivative of the first term:

2. The derivative of the second term:



- (3 +2Mp> <3 — Mp)) (using Lemma 3)
o2 op

Combining these results, we obtain:
0 1 3— 3— 3+ -3 -
o D060 1a(6) = - —1ox @) (02 ) o (522 ) 4 (S ) o (222
op op os op on op

Thus, the derivative of the KLD between the marginal true prior p(6;) and the marginal assumed prior
q(6;) with respect to the standard deviation oy, is derived as desired.

O

Theorem 8 (Derivative of KLD between approximated marginal true posterior and marginal estimated
posterior). The derivative of the KLD between the approzimated marginal true posterior p(6; | ¢) and
the marginal estimated posterior q(0; | ¢) with respect to the standard deviation o, of the marginal true
prior 1s:

o 0> 0'£2<7p (Z(Hp - W)2 - (062 + ‘7;02))
— D1 (p(6; 0; =- -
9o, kL (B(0: | ¢) [l q(6; | ) 020, + 0,0 (02 + 0,2)3

Proof. To prove Theorem 8, we will first rewrite the Kullback-Leibler divergence (KLD) Dkr,(p(0; |
)] q(6; | ¢)) in terms of o}, and then differentiate it with respect to oyp.

Given Theorem 6, we have:

2 2
) o0\ | 06° + (g —pe)® 1
Dy (p(6; Oilc)) =log (= 2
kL(D(0: | ¢) [l q(0i | ¢)) =log (%) + 20,2 2

Now, expressing o, in terms of o, using the formulas given in Theorem 4:

. Npaﬁ + ng
He 0} + o2

2 .2
O-po-f

2
g =
¢ 2 2
ap—i—az

10



We substitute pg and o4 into the expression for Dki,:

olo} P O] t1ieTy 2
+ ( 2 — fup)
R oy o02+02 02402 1
Dicw(p(0; | ) || (6 | ¢)) = log L e
Ugof Oy

31,2
optoy

Simplify the expression:

2, N2
- ) (ot oy + S
H(0; | ¢ il c))=lo + N T 5
kL (D(0; | ¢) [l q(0i | ¢)) = log e~ 202 + ) 5

Now, we differentiate Dxy, with respect to o,. The derivative of the first term involves the chain rule,
and the derivative of the second term can be obtained directly:

2 2
9 9 Ue\/Uf,TU? o (o5t %
B, kL(D(0; | ¢) [l q(0: | ¢)) 9o, |18 o do, \ 2(02+0?)

After computing the derivatives, we arrive at the expression:

0 o0’ ngap (2(:“p - /‘4)2 - (052 + UD2))
—D D 91 C 9, Cc)) = — -
80’p KL(p( I )H q( | )) Uzzdp +0p3 (O_EQ —|-0'p2)3
This completes the proof of Theorem 8. O

Lemma 4 (0.5 Points of a Likelihood). Consider a likelihood P(c =1 | 6;) that follows a univariate
Gaussian distribution:
Ple=110;) = N(0; | p.0%)

The 0.5 points are the values of 0; for which the likelihood function equals 0.5. The left and right 0.5
points of this distribution are given by:

2
Olefp = — 0 210g( )
oV22r

/ 2
em'ght:pJ‘FU 210g<0_\/%)

Proof. For a likelihood that follows a Gaussian distribution N(6; | i1, 0%), the function is given by:

F60) = —— exp (M)

oV 2 202

The 0.5 points occur where the likelihood function equals 0.5:

1 ox _ (eleft - /”')2 — 1
oV 2w P 202 2

11



Taking the natural logarithm of both sides:
1 (Orese — 1)° 1
1 — =1 =
08 (o‘ 271') 202 08 2

Simplifying the right-hand side:

(B —w? (1) 1
957 = log 5 log oy

Orese — 1t)? 1
—M:—log2—10g< )
oV 2

202

Ot — 11)2 2

St s ()
o oV 2T

Solving for e :

Since eleft iS to the leﬂ Of ‘LL:
>
oV 2m

/ 2
Hri = +o4/2 lo
ght = M g ( o/on >

Thus, we have derived the desired formulas for the left and right 0.5 points of the likelihood function.
O

Oeft =t — 0 2log<

Similarly, for the right 0.5 point:

Theorem 9 (Marginal estimated posterior via inaccurate likelihood). The marginal estimated poste-
rior q(0; | ¢) for the parameter 0; via inaccurate likelihood q(0; | ¢) = N(0; | pq,07) is a univariate
Gaussian distribution with mean pq and covariance oy:

q(0; | ¢) = N(0] pg,00%) for —3<60; <3

Proof. From Definition 12, we have that the marginal inaccurate likelihood g(c | 6;) follows a Gaussian
distribution with mean p, and variance o7, i.e.,

a(c|0;) = N0 | pg,0¢)

From Theorem 1, we know that the marginal posterior distribution ¢(6; | ¢) given class ¢ and a uniform
prior ¢(6;) is proportional to the product of the marginal likelihood ¢(c | ;) and the marginal prior

q(@i), i.e.,
q(0; | c) xq(c]|b;)q(0;) for —3<6, <3

12



Substituting the expression for p(c | 8;) into the proportionality, we get:

q(0; | ¢) < N (0 | pg,00%) - q(0;) for —3<6; <3

Since ¢(#;) is a uniform distribution, it is constant, and hence, we can drop the proportionality sign.
Therefore,

q(0i | ¢) = N0 | pg,00%) for —3<0; <3

Thus, the theorem is proved.

O

Theorem 10 (Error generated by marginal inaccurate likelihood). The error generated by this model,
represented as the cumulative probability of false positives (FP) and false negatives (FN), arises due
to the discrepancy = | — q| between pg and p.

Case 1: g = py — B (This case is depicted in Figure B.1 (a))

Oleft+08
FP1:/ N(Gl\ﬂq,af)d@
Ot

0right+8
FN1:/ N(8; | p1q, 07) dbi;

O right

Case 2: g = pg+ B (This case is depicted in Figure B.1 (b))

O+
FN; =/ N(8; | pg, o) db;
6

’
left

O7igni B
Fpy = N(O; | g, 07) db;
0

right

where Qe and Origny are the left and right 0.5 points of the marginal inaccurate likelihood, respectively;

while 926]% and Q’Mght are the left and right 0.5 points of the marginal accurate likelihood, respectively.

Proof. For the marginal inaccurate likelihood that follows a Gaussian function N (6; | ug,07), the left
and right 0.5 points are symmetric around 4. According to Lemma 4, these points are located at:

2
Orere = g — oeq /210
left Hq 4 g <0’¢\/§>

=)

eright = Kq + 04/ 2 IOg <



B —— Marginal accurate likelihood plc =1 8,) = AM18; | p;, of)
—— Marginal inaccurate likelihood gic= 1| 8) = M6, | gg. 0F)

—— Approx marginal true posterior p(B;| c = 1) = M8, | (178 D’;}

o
o
<]
£
K]
e ., R YRS
= 0.5 . )
—— Marginal accurate likelihood plc =1 8,) = M8, | ;. o) N B ,
~— Marginal inaccurate likelihood gic =1 8,) = N8, | ug. 07) P
—— Approx marginal true posterior (8, | ¢ = 1) = N6, | iy, 03)
o
<]
o
=
©
e B ittt ittty Ge ey - mmmmmmemsmessssmn—.
3 1’

Figure B.1: Visual comparison of marginal accurate and inaccurate likelihoods with classi-
fication outcomes. This figure illustrates the marginal accurate likelihood p(c | 8;) and the marginal
inaccurate likelihood g(c | 6;) for the parameter ;. In scenario (a), the marginal inaccurate likelihood
q(c | 0;) is shifted by —3 from the accurate likelihood p(c | 6;), and in scenario (b), it is shifted by +8.
The absolute mean differences «, 3, and v between these distributions are indicated, reflecting their
respective relationships. The shaded areas under the curves represent different classification outcomes
(True Positive, False Positive, True Negative, and False Negative) relative to the decision threshold of
0.5.
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For the marginal accurate likelihood that follows a Gaussian function N(6; | e, 07), the left and right
0.5 points are according to Lemma 4 located at:

0 . = 21o < 2 )
=y — O
left = M 14 g o o

2
0l = the + o4 /210 ( )
ght He 4 g aém

To prove this theorem, we consider the two cases separately:

e Case 1: pg=p¢—f

In this case,

2

N
3
N———

Q{eft = e — oy /2log (
gy

+ 8 2] ( 2 >
= -0 )
Hq L g o /727'('

= <‘uq—0'g 210g(0 2 )) + 5
¢

= Oere + 8

g

The same way:

/
right = eright + ﬁ

False positives (FP):

FP occurs between the left 0.5 points of the two likelihood functions. In this area, the marginal
inaccurate likelihood is already > 0.5 and thus the model predicts positive, but the marginal
accurate likelihood is still < 0.5 suggesting the actual class is negative; hence FP. The area of
FP is:
Ol Orefs +
PPy = [ NG o b= [ NG| o) 0

Orert Orert

False negatives (FN):

FN occurs between the right 0.5 points of the two likelihood functions. In this area, the marginal
inaccurate likelihood is already < 0.5 and thus the model predicts negative, but the marginal
accurate likelihood is still > 0.5 suggesting the actual class is positive; hence FN. The area of
FN is:

Oright +58

G;ight
PNy = [N ot o= [ NG o) dt

aright 9right

o Case 2: pg=p+p

In this case,



2
et = g — 004/ 2log ( >

2
= e+ B — oy 210%( )

2
= (Mz-aé 2log <04\/§)> + 5

= elleft + ﬁ

The same way:

Oright = Oigny + 5

False negatives (FN):

FN occurs between the left 0.5 points of the two likelihood functions. In this area, the marginal
inaccurate likelihood is still < 0.5 and thus the model predicts negative, but the marginal accurate
likelihood is already > 0.5 suggesting the actual class is positive; hence FN. The area of FN is:

Olett o5
FNo = [ N6 | g, 07) df; = / N, | g, 02) db:

’ ’
olcft elcft

False positives (FP):

FP occurs between the right 0.5 points of the two likelihood functions. In this area, the marginal
inaccurate likelihood is still > 0.5 and thus the model predicts positive, but the marginal accurate
likelihood is already < 0.5 suggesting the actual class is negative; hence FP. The area of FP is:

aright 9 Qi'ight_'—ﬁ 2
FPQZ N(9i|,uq,a£)d9i:/ N(0i|ﬂq;0—£)d9i

’ 7
eright aright

Thus, we have derived the desired formulas for the false positive and false negative areas,

O

Theorem 11 (KLD between approximated marginal true posterior and marginal estimated posterior
via inaccurate likelihood). The KLD Dgr(p(6; | ¢) || q(0; | ¢)) between the approzimated marginal true
posterior p(0; | ¢) and the marginal estimated posterior q(0; | ¢) via inaccurate likelihood q(0; | ¢) =
N(0; | pg,02) is given by:

oq +O’¢2+(Cv+ﬁ)2_l
202 2

Dir(p(6; | ) | a(6; | ) = log (%

Proof. To prove Theorem 11, we will use Lemma 2 to find the KLLD between the approximated marginal
true posterior p(6; | ¢) and the marginal estimated posterior ¢(6; | ¢) via inaccurate likelihood ¢(8; | ¢),
both of which are normal distributions.

From Proposition 2, we have:

Dxcw.((6) || y(9)) = log (?) p ot e ) 1



Let x(0) = p(6; | ¢) and y(0) = q(6; | ¢).

According to Theorem 4, the approximated marginal true posterior p(6; | ¢) has mean p, and variance
2

o5
¢

p(0: | ¢) = N(0; | pg, 03)

Similarly, according to Theorem 9, the marginal estimated posterior ¢(6; | ¢) via inaccurate likelihood
has mean p, and variance o7:

q(0i | ¢) = N(0: | ng, 07)

Substituting these expressions into the formula for the KLD, we get:

2 2
. o0\ | 9o+ (He —p 1
DKL<p<ei|c>|q<oi|c>>=log( )+ o s Zi)
0¢ Oy
2 2
oy 0" + g — pgl 1
=log [ =£ - ¢ 7 __
o <U¢>>+ 20,2 2

As Definition 12 suggests v = a + 8 = |ty — g,

2 2
Dxr(p(0; | ) [ q(0; | ¢)) = log <Z;> + w . %
a

Therefore, the KLD between the approximated marginal true posterior p(6; | ¢) and the marginal
estimated posterior ¢(6; | ¢) via inaccurate likelihood ¢(6; | ¢) is given by the expression provided in
Theorem 11, as desired.

O

Theorem 12 (Derivative of error with respect to §). The derivative of the error E (represented as
false positives or false negatives given in Theorem 10) with respect to the absolute mean difference (
between the marginal accurate likelihood and the marginal inaccurate likelihood is given by:

0
%E:N(Gi:u“‘qaaf)

where u denotes the upper bound of the integral of the respective error area given in Theorem 10.

Proof. According to Theorem 10, the error area FE is represented as either FP;, FN;, FNy, or FPs.

When FE denotes FP1, the derivative of the false positive area with respect to 3 is given by:

b b Orert+3

FP,;

5 = =5 ./\/-974 5 2 d91
66 aﬁ - ( |:“q J@)

Substitute u for the upper bound of the integral (Oies + B):

17



0 d [ du
—FP, = — 0; | pig,02) d; x ——
aﬁ 1 du Orare N( ‘ /~Lq O-Z) X d,B

Since Oief; is a constant and Z—Z =1:

0 0 o 9
%FPl = %E*N(QZ*UquUz)

Similarly, when E denotes either FN;, FNs, or FP5, by substituting w for the upper bound of the
respective integral:

o}
GFE=N O =u|py.o)

Thus, we have derived the desired formula for the derivative of the error with respect to f.

O

Theorem 13 (Derivative of KLD between approximated marginal true posterior and marginal es-
timated posterior with respect to 8). The derivative of the KLD Dgr(p(6; | ¢) || q(0; | ¢)) between
the approzimated marginal true posterior p(0; | ¢) and the marginal estimated posterior q(0; | ¢) via
inaccurate likelihood q(0; | ¢) = N'(0; | pq,07) with respect to the absolute mean difference between the
accurate likelihood and the inaccurate likelihood (8 is given by:

0
5 Dis000: 1) (6] ) = “jgﬂ

Proof. From Theorem 11, we have the KLD between the approximated marginal true posterior and
the marginal estimated posterior via inaccurate likelihood as:

o o4 2
Die (60 | )| (6 | ) = log( Z) . W;:”” -l

To find the derivative of this KLD with respect to 5, we differentiate the right-hand side with respect
to 3:

%Dm (01 0) | q(0: | ) = 885 <10g< )+W—§)

Since o, and o4 are constants with respect to 3, the derivative of the logarithmic term is zero. Thus,
we focus on the second term:

9 (%2 + (e + 5)2>
op 207

Using the chain rule:
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0 (0424 (a+B)? 1 9
35<¢2(:2ﬁ)>_202‘85(%2+(a+5)2)

The term 0’¢2 is constant with respect to 3, so its derivative is zero. Therefore:

55 (062 + (@ 87) = 2 (@ + 5P) =2(a + )

Substituting this back in:

Thus, we have:

0
2 D00 ) 1000 ) = 27
q

op

Hence, we have derived the desired formula for the derivative of the KLD with respect to .
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