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1 Parameters for model selection

The moments of the respected distributions are denoted with the hat symbol, θ̂.

The terms related to E[lnp(y,x,Υ,L,ψ,ω,Mi)] are:
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The terms related to E[ln p̃(ω)]−E[ln p̃(x)]−E[ln p̃(Υ)]−E[ln p̃(L)]−E[ln p̃(ψ)] are:

ln p̃(x|y) =− n

2
ln(2π)− 1

2
ln |Σx| −

1

2

(
̂xT (LΥLT )x

)
(11)

ln p̃(xj |y) =ln
√

2− 1

2σxj

(x̂j −µj)
2− ln

√
πσxj − ln

(
1− erf

(
0−µxj√

2σxj

))
(12)

ln p̃(υ|y) =−
n∑

j=1

lnΓ(αj) +

n∑
j=1

αj lnβj +

n∑
j=1

(αj − 1)l̂nυj −
n∑

j=1

βj υ̂j , (13)

ln p̃(lj |y) =− rs

2
ln(2π)− 1

2
ln |Σlj | −

1

2

((
l̂j −µlj

)T
Σ−1

lj

(
l̂j −µlj

))
(14)5

ln p̃(ςj |y) =−
rs∑

m=1

lnΓ(ζm) +

rs∑
m=1

ζm lnηm +

rs∑
m=1

(ζm− 1)l̂n ςj,m−
rs∑

m=1

ηmς̂j,m, (15)
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