General Supplement

In this supplement, we will show the step by step computation of every expectation
from the lower bound. Then, we give the derivation of the standard updates equations
in Algorithm 1 that are not described in the paper. Recall the lower bound:
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We compute every term in the same order as they show in Equation (1):
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where W is the Digamma function, which is the first order derivative of log Gamma
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2nd term:
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Theorem: For any two K sized vectors a and b with real value, YX_| ak():k 1b i) =
Yo (X1 a)
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The right hand side of the Equations (5) an are identical. O
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Using the Theorem above, let a; = ‘P(vlk
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rewrite the result of Equation (3) as:
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3rd term in analog to the 2nd term:
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4th term:
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5th term is described in the paper.
6th term:
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7th term follows the same distribution as the 4th term:
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The rest follows from standard entropy computation. We just state the result below:
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Next, we will derive the update equations not described in the paper, for ay j;, azjr,
Viks Vak» A. The update for a; ji» Q2jt> Viks V2k are quite similar, we will just describe ay
and a;j,as an example.
The part of the lower bound that changes with ay j; and ayj; is:
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Set both derivative to 0, we get:
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The part of the lower bound that changes with A is:
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Set the derivative to 0, we get the update equation for A:
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