N = number of states

[ = number of observations

Oizt,Nj=t.y = probabilty of transition from state s o state

Oy = N-dmensional vector, composed of 0; ; must sumto ]

liz v = meanof observations assoclated with state

0L, = varianceof observations associated with state

Loyr = stateof observation at time f

lier = observatlon af time

f = concentration hyperparameter controllmg the density of the transition matrix
fig, A = shared hyperparameters of the means for each state

)0 = shared hyperparameters of the varlances for each state

Oy~ Symmetric-Dirichlet, (5]
Loy~ Categoricalg
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0y~ lverse-Gammaly, o)
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