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Extension of Robustness evaluation’s study

For the sake of completeness, we further evaluated the impact of outliers with respect to a smaller
sample size equal to n = 50 and for the same proportion of outliers (i.e. we considered two outliers).
For brevity, we report below (see Figures S1, S2, S3, and S4) only the outcome relative to scenario
III. The inferential results are similar to those with n = 100 with respect to all robustness measures
listed in the paper. The only appreciable difference concerns posterior distributions which are more
widespread around their peak in case n = 50, regardless of the intensity of perturbation.

Figure S1: Scenario III, n=50: posterior mean (solid line) and 95%-credible interval (dashed line)
of By (top panel) and 31 (bottom panel) for each regression model as § varies




Figure S2: Scenario III, n=50: KL divergence measure (left panel), distance measure (central
panel) and WAIC; (right panel) for VIBReg (solid line), FBReg (dashed line), BRReg (dotted
line) and BReg (dotdash line).
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Figure S3: Scenario III, n=>50: bayesian residuals for the four models in each scenario. Filled-in
circles for outliers.
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