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Supplementary Material

Multi-information for meta-Gaussian random vectors. In the following we compute the multi-
information for a meta-Gaussian random vector Z = (Z1, . . . , Zd).
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where Φ−1(u) = (Φ−1(u1), . . . ,Φ−1(ud)). We now use a change of variable g(z̃) = g(z̃1, . . . , z̃d) :=
(Φ(z̃1), . . . ,Φ(z̃d)) = (u1, . . . , ud). The Jacobian matrix of the transformation is diagonal with elements
Dg(z̃)jj = Φ′(z̃j) and its determinant is det(Dg) = 2π−d/2 exp{− 1
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