A nonparametric variable clustering model:
supplementary material

Here we present the update equations for the DPVC Gibbs sampler.

Sampling the factor loading matrix G.
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Sampling the latent factor matrix X.
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Cluster assignments ¢ . When sampling the cluster assignments, ¢ we found it beneficial to
integrate out g, while instantiating X. We require
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where A, puy are defined in Equation 2.

Hyperparameters. We used slice sampling (?) to sample the CRP hyperparameter «, while the
posterior updates of the o, and o4 are as follows:
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