
                         

                              

Hyperparameter space

Laplace approximation to all latent variables

                         

                            

                         

                              
                         

      
 

           

                         

      
 

           

                         

   
 

           

                         

   
 

           

                         

   
 

           
                         

   
 

           

                         

   
 

           

Latent space

                         

                           

.

.

.
.

.

.

.
.

. .

Laplace approximation to 

                         

                              

Split

                         

                           

=(

                         

                              

, )TT T

Observed data

                         

                      

                         

                                             

                         

                                      
                         

                              

                         

      
 

           

                         

      
 

           

                         

      
 

           

                         

             
 

                                 

                         

                              

Non-Gaussian 
Approximation to                          

             
 

                                


