
These modified modules enable us to also estimate µp in the algorithm.

Notation:
θp = {µp,βp, σ2

p},
θ = {θ1, . . . ,θP },
µ = [µ1, . . . , µP ]T ,
Λi = [λ1,i, . . . , λP,i]

T ,
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1 , . . . , σ
2
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y.,i = [y1,i, . . . , yP,i]
T ,

yp,. = [yp,1, . . . , yp,n]T ,
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p,tSt, and the first two columns are all zero.

E2():
Changed Formulas:
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]
Added Arguments:
(1) mu: the P × 1 vector, µ(r−1).

M SVD2():
Changed Formulas:
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Added Arguments:

(1) mp: is µ
(r)
p .

Details:
K is the dimension of β(r)

p , and also the number of columns in X. U1 is a
(K + 1) × (K + 1) matrix, and U2 is a K × (K + 1) matrix. So, compared with
‘M SVD()’, we change the indices for extracting U1 and U2 from ‘Um’.


