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In the statement of Proposition 6, the symbol aa*g was used but not

defined before. Actually, it should be o2  rather than o2* , and 03 (y), rather

€9° €9’
than az,g, where O'g(y) is defined according to (7). Some detail has been

clarified too. Then, the statement of Proposition 6 needs to be amended as
follows.

Proposition 6 Let Z be a random vector defined on 2 = Q; U --- U Qg
with values in R7*! and set Z = (X', Y")’, where X is a d-dimensional input
vector and Y is a random variable defined on €2, and the parameters of Z are
defined according to (7). Assume that the density of Z = (X', Y")’ can be
written in the form of a linear t-CWM (22), where X |2 ~ tq(p,, Xy, vy)

and Y'|x, Q, ~ t(byx + bg0)0627g7 Cg)»9=1,...,G. For any fixed x € R4,
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if (g = vy +dando?, = ag( )[Vg + 6(x; pg, Xg)]/(vg + d), then the
linear t-CWM (22) coincides with the FMT for suitable parameters by, byo
forg=1,...,G.

Accordingly, the linear --CWM in (22) defines a wide family of densities
and is not strictly equivalent to FMT (different from the Gaussian case).



