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low-rank representation, 88
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posterior distribution, 4

posterior mean, 5

predictive distribution, 6
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sparse additive matrix factorization (SAMF),

94, 96, 204, 279

sparse matrix factorization (SMF) term, 94,

204, 279

sparse subspace clustering, 88

sparsity-inducing prior, 135

spectral clustering algorithm, 88

spiked covariance (SC) distribution, 217

spiked covariance model, 214

standard (K − 1)-simplex, 7

state density, 376

stick-breaking process, 112

stochastic complexity, 36

stochastic gradient descent, 50
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strong unimodality, 218
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subtle signal assumption, 420

sufficient statistics, 15
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Taylor approximation, 51
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training error, 347
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underfitting, 420
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uniform prior, 198, 522

unnormalized posterior distribution, 4

variation, 44

variational Bayesian (VB) estimator, 46

variational Bayesian (VB) free energy, 383

variational Bayesian (VB) learning, 39

variational Bayesian (VB) posterior, 43, 46

variational parameter, 46, 66

vectorization operator, 66, 81, 331
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weak convergence, 344
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widely applicable Bayesian information
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widely applicable information criterion
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zeta function, 376
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