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Proof of parts (iv)-(v). Using (B.4), we get

Elgii(A)ly] = 21i(AiMG) + op(m ™). (B.6)
Datta, Rao, and Smith (2005) obtained the following result:
VI6;ly] = 21i(ARE) + 81i(ARE) + &2i(ARE)
+ 24i(ARE3 i) + 0p(m™1). (B.7)

Using the result given in Butar and Lahiri (2003), Hirose and Lahiri
(2018), (B.4) and (B.6), we get

VI8ilyl =g1i(AsMa) + g2i(AiMa) + g3i(AiMa) + 0p(m™)
=M;(Aimc) + op(m™)
=M;(Gnc) + 0p(m™")

=M ?Rﬁt} + op(m_l}.

(B.8)
Equation (B.8) implies that the prior (10) also satisfies (iv)-(v) simul-
taneously. O
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