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This supplement contains the proof details, numerical methods, and additional applications for the
main paper. Section S1 gives the details of the ridge computation, with the proof of Theorem 6
of the main paper, and the localization proof for the Gaussian location mixture of Section 5.3 of
the main paper; Section S2 the boundary-stratum computations with their numerical evaluation;
and Section S3 the numerical methods, the numerical checks for the main-text computations, and
the holonomic-structure results. Section S4 treats the proportional regime in which the number
of states grows with the sample. Sections S5-S10 are the six further applications summarized in
Section 6.4 of the main paper: capture—recapture, the Roman die study, the environmental-DNA
panel, record linkage, the partition-prior comparison, and mutational signatures. Numbered results
of the main paper are cited as “Theorem 7 of the main paper”; results numbered S1, S2, ... belong
to this supplement.

S1 Details of the ridge computation

We give here the computations underlying Theorems 6 and 7 of the main paper. Proposition
applies the allocation-sum assembly to the binary model, where the result can be compared with
the closed form of Theorem 1. Section proves Theorem 6. The proof contains the step covari-
ance, the Stirling prefactors, the symbolic transverse expansion, and the endpoint estimates, and
Remark [ST] lists the changes needed for Theorem 7. Section proves the analogous localization
on the population ray for the Gaussian location mixture (Proposition 1 in Section 5.3 of the main

paper).

S1.1 The binary model

For the binary model at symmetric counts the allocation-sum collapse of Section 5.1 of the main
paper produces a two-variable exponent Ea(z,y) on the allocation domain, and the exponent is
flat in every direction: FEj5 is constant, equal to —2log2, on the whole two-dimensional domain.

*Work done with Anthropic, but results and views are not endorsed by Anthropic.



This constancy is the allocation-sum image of the fact that at the symmetric data direction every
mixture parameter with ogf + o1p = 1/2 is a maximum-likelihood point. The power of n then
comes entirely from the prefactors of the local central limit theorem and Stirling’s formula, which
contribute n~%/2 pointwise on an allocation lattice of n? points; the net result is Z - 4™ ~ n=1/2 i.e
A = 1/2, matching the expansion of the closed form. The constant in that expansion is a sharper
test of the allocation-sum assembly than the learning coefficient, which follows from the powers of
n alone, and the following proposition computes the constant from the allocation sum.

Proposition S1. For the binary model at symmetric counts, the allocation-sum computation gives

24 = w2 [ paapdedy (14 o), palon) = 58l (L)
where D is the allocation domain, and the y-dependence of the prefactor cancels between the local-
CLT covariance and the Stirling factors of the weight. The domain integral evaluates to

// f/“_'l_x’ = Vmlog2, (S1.2)

2—1x)
in agreement with the constant obtained from Theorem 1 of the main paper.

The agreement with Theorem 1 of the main paper is a simultaneous check of the three ingredients
used in the binomial-mixture assembly: the local CLT normalization, the Stirling prefactors, and
the flat-locus integration.

S1.2 Proof of Theorem 6

The starting point is the collapsed allocation sum, Eq. (5.1) in Section 5.1 of the main paper.
The proof has four parts, which are the four localization estimates listed after the statement of
Theorem 6 in the main paper. A non-asymptotic bound, valid at every lattice point, controls
the sum away from the ridge (Lemma . A local limit theorem for the tilted allocation walk,
uniform over compact sets of tilts, gives the pointwise prefactor of ¢, together with the step
covariance (Lemma [S2). Stirling’s formula for the three Beta brackets and a uniform version of
the quartic expansion of Lemma 2 of the main paper then give the transverse sum at fixed ridge
coordinate (Lemmas and Proposition . Finally, direct bounds on the rows near the two
ends of the ridge, where the tilt degenerates, allow the ridge integral to be completed to [0, 16]
(Lemma [S6). Throughout this subsection K denotes a compact subset of (0,16), with z_ = min K
and ry = max K, so that K C [z_,x4] C (0,16). None of the constants below is optimized.
Constants written Mg, M}, and ng depend only on K and may change from line to line.

Setting. The data are U, = nc, with ¢, = (3), v €{0,...,4}, so that N = 16n and

chzlf}, ZUCU:Z(4—U)CU:32, Zv2cv:80, Cp = C4yy - (S1.3)
v v v

(%

Write f,(t) = t*7Y(1 — t)?, so that ¢, f,(t) is the Bin(4,1 — t) probablhty of v and Y, ¢y fu(t) =
As in Section 3.1 of the main paper, D(a,b) = a!b!/(a+b+1)! = fo t*(1—t)b dt for integers a, b 2
The weight of Section 5.1 of the main paper is

w(m,l,n) = D(m,16n —m) D(4m — ¢, £) D(32n —4m + ¢, 32n — (), (S1.4)



and ¢y, (m, £) = [("™n'] G(¢,n)™ with G(¢,n) = [1,(1 + ¢n®)®. The allocation lattice is the set L,
of pairs (m, ¢) with ¢,(m,€) #0. On it 0 < m < 16n, 0 < ¢ < 4m and 0 < 32n — £ < 4(16n — m),
so all six arguments in Eq. are nonnegative, and £, has at most (16n + 1)(32n + 1) points.
We put
Sy(m, £) = 2047 ¢, (m, £) w(m, £, ), Z(n) 284" = > Su(m, o), (S1.5)
(m)eLln

and use the coordinates x = m/n, y = £/n, the transverse offset j =¢—2m € Zand e = j/n =y —
2x. We put E* = —641log 2, the ridge value of Lemma 1 of the main paper. For a lattice row we write
row,(m) = >, Sp(m, ¢). For probability vectors P,Q on {0,...,4}, D(Q|P) =, Quvlog(Q,/Fy)
and [|[P— Q|1 = X, | Py — Qul, and we use Pinsker’s inequality D(Q||P) > 3||P—Q||}. Throughout,
@ = Bin(4, 3), that is @, = ¢,/16, and for (c,0,p) € [0,1]?

pu(O’,G,P) :va(9)+(1_a)fv(p)7 PU(O',H,[)) :Cvpv(a79ap)' (816)
These are the cell values and the reduced-state law of the mixture. Since 16p, = P,/Qy,
Q04n Hp;w“ = exp {nz Cy log(lev)} = ¢~ 16nD(QIIP) (S1.7)

The proof uses two exact identities. The first is the binomial expansion behind the allocation
sum of Section 3.1 of the main paper, written before integration: for all (o,0, p) € [0, 1]3,

Hpv(o_’ ij) ney _ Z (;Sn(m’g) O'm(l _ 0_)16n7m 04m7€(1 _ (9)6 p32n74m+€(1 _ p)32n75 ) (818)
v (m)eLn

Indeed, expanding each factor py* binomially, the term with z, copies of o f,(0) is (g:)a“"”“(l —
o)Ve—wog(d=v)z0 (1 _ gyvaw p(4=v)(Ue—a0) (1 — p)o(Uo=2v)  Multiplying over v and grouping by m = |z
and £ = Y vz, the exponents are >, (4 —v)x, =4m — €, >, (4 —v)(Uy, — xy) = 32n —4dm + ¢
and >, v(U, — x,) = 32n — £ by Eq. , and the weighted count of allocations at fixed (m,¢)
is ¢n(m, ?). Integrating Eq. over the unit cube recovers the collapsed sum Z(n) = 3 ¢,w.
The second identity is the random-walk representation of ¢,. For (,n > 0 let m, = m,((,n) =
(n®/(1+4(n®) and let X,, be the sum of 16n independent steps in Z2, nc, of them of type v, a step
of type v being (1, v) with probability 7, and (0, 0) otherwise. Expanding G(¢,n)"™ = I[],(1+{n¥)"
gives, for all (m,¢) € Z2,

w(m, €) (M’
Pe (X = (m, 0)) = M’

G(¢,n)"

T
p(¢,n) = chﬂv (i) ) E(¢n) = chﬂ'v(l — ) <1> <1> J

v v

(S1.9)

where ny and nY are the mean and covariance of X,,. Since the vectors (1,v) span R? and every
(1 —my) > 0, X(¢,n) is positive definite. With M =3, ¢, (11)) (l)T = (18 32) by Eq. (S1.3)), whose

v

eigenvalues are 48 + 321/2, we have ¥ = min,, m,(1 — 7,) M and we put Ao = 48 — 32y/2 > 0.

Lemma S1 (Off-ridge domination). For every n > 1 and every (m,{) € L,,, with c* = m/(16n),
0* = (4m — 0)/(4m) and p* = (32n — 4m + £)/(4(16n — m)),

Sp(m, ) < e 1nPEIPY) < 7 P* = P(c*,0%,p"), (S1.10)



where for m = 0 (which forces £ =0) 0* is arbitrary and for m = 16n (which forces { = 32n) p* is
arbitrary. Moreover, for 0 < m < 16n and j = £ — 2m,

4 4
nj J
n{Mm, < - < —_——, 1.11
Sn(m, ) < exp { 32 m2(16n — m)2} exp { 131072 n3} (S1.11)
and j =0 when m € {0,16n}. Consequently, for every § > 0,
3 Sp(m, ) < (16n+1)(32n + 1) e ™" /131072 (S1.12)

(m0)ELy,: [£—2m|>n3/4+58

Proof. For integers a,b > 0, D(a,b) = fol (1 — t)bdt < supjo 1) (1 — )b = a%’/(a + b)2*t, with
0° = 1. Applying this to the three factors of Eq. (SI1.4)), whose maximizers are t = o*, *, p*
respectively,

w(m’&n) < (U*)m(l o U*)lﬁn—m (9*)4771—((1 _ 9*)Z (p*)SQn—4m+Z(1 N p*)32n—é ) (8113)

The right side of Eq. is positive with the convention 0° = 1, and it is exactly the monomial
multiplying ¢, (m,¢) in Eq. at (o*,0% p*). Since every term of Eq. is nonnegative,
¢n(m, ) times this monomial is at most [[, p,(c™, 0%, p*)". Multiplying by Eq. and by
2647 and using Eq. gives Eq. .

For Eq. we compare second factorial moments, using 0 < v(v — 1) < 12 on {0,...,4}.
Since ¢, fy(t) is the Bin(4,1 — t) law, >, v(v — 1) Py(0,0, p) = 12[0(1 — 6)> + (1 — 0)(1 — p)?] and

>, v(v — 1) Q, = 3. At the matched point 1 — 6* = £ + L andl—p*:%—4(

J
16n—m)? and

1 5 \2 1 j 2 1 2 /1 1 52
7 (2+4m) +{-o )(2 4(16n—m)> 1 256n(m+16n—m> 6m(i6n —m)’ O

because the linear terms o*j/(4m) = j/(64n) and —(1 — 0*)j/(4(16n — m)) = —j/(64n) cancel.

.9 -2
Hence |32, v(v = 1)(P} = Qu)| = gtz 50 1P* = Qllt > temden=m

gives 16nD(Q||P*) > mfsgé%m‘)z, which is the first bound in Eq. (S1.11). The second follows

from m(16n —m) < 64n?. If m = 0 then ¢ = 0, and if m = 16n then ¢ = 32n, so j = 0 in both
cases. Finally Eq. follows from Eq. and the count of lattice points, since the rows
m € {0,16n}, where Eq. is not asserted, consist of the single points j = 0 and do not meet
the region |j| > n3/4%9. O

, and Pinsker’s inequality

The bound Eq. (S1.10) has a continuum counterpart. Each bracket rate o(a, 5) = alog o%ﬁ +

Blog o%ﬁ of v in Eq. (5.3) of the main paper (see Eq. and Eq. below) is the logarithm
of the corresponding factor of Eq. per unit n. Also s(x,y) < log G(f, 7)) —z log C—ylogh at
the tilt (¢, ) with (¥ = 0* £,(6%)/ (1= o) ful(p")), for which G(C,7) = I, p& /(1 — 0*)18p™2(1 -
p*)3?). The same cancellation of monomials then gives, for all (z,y) in the interior of the allocation
domain,
(y — 2x)*
131072
and the bound extends to the boundary points with 0 < z < 16 by continuity of s, 7 and the

divergence as functions of (x,y). Hence the ridge y = 2z is the whole maximal set of E, with
equality in the first inequality of Eq. (S1.15)) exactly on the ridge, where P = Q).

E(x,y) — E* < —16D(Q| P(&, %2~y 24ty yy o

T4z 0 4(16—z) (S1.15)
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Lemma S2 (Local limit theorem for the tilted walk). For every compact set T C (0,00)? there is
Cr < 0o such that for alln > 1, all (¢,n) € T and all z € Z2, with p = p(¢,n) and ¥ = (¢, n) as

in Eq. (S1.9),

| (5= )5z — ) e
[Peo(Xn=2) = s exp{ i } < crn (S1.16)

At the ridge tilt (¢,n) = (¢*,1), ¢* = z/(16 —z), 0 < = < 16, every step type has the same
probability, m, = w for all v with w = x/16, and

1 —
p=(2,27), %=w(l-w) (;g gg) \/detzzmw(l—w):f”(?ﬁﬂ, (S1.17)

and (X792 = 16/(x(16 — x)). Hence for every compact K C (0,16) there is My such that, for all
n > 1 and all integers m, £ with xt = m/n € K,

R L LI (1

(¢ [27”150(16—96) - _n:c(16—x)}+7a"(m’£)}’ [r(m, )] < Mycn™/2.

(S1.18)

dn(m, ) =

Proof. Let 67 = minp min, min(m,,1 — 7,) > 0 and pr = ép(1 — d7), so that m,(1 — m,) > pr
and ¥ = prM = prAgl on T. For ¥ = (¥1,92) € R? write a, = 91 + via, so that |a,| < V170
and ", c,a?2 = 9 "MY. The characteristic function of one step of type v is xu(a,) with x,(a) =
1 — m, + e, and Fourier inversion on Z? gives

1 —iz- nc
Pen(Xn =2) = 553 /[_MP U@ e d), a(0) = [ rulan)™ . (S1.19)

Since |xy(a)]? =1 — 2m,(1 — 7,)(1 — cosa) < exp{—2m,(1 — m,)(1 — cosa)},

W, (9)] < e () =3 ey (1 — cos(v + vz)) - (S1.20)

v

On the torus [—m,7]? the function T vanishes only at ¥ = 0: the term v = 0 forces 91 = 0 and
then the term v = 1 forces ¥ = 0. This is the statement that the step lattice is Z2.

Central region. Let ro = 1/(8y/17). For |9| < rg all |a,| < é, 80 |xw(ay) — 1] < ay| < % and the
principal logarithm sz, = log x,, is analytic there, with 5¢,(0) = 0, 52, (0) = im,, s, (0) = —7,(1—7y).
From s}/ = ! /xo = 30X/ + 20603/ x| < 1and x| > § we get || <9 for [a] < &,
hence |3¢,(a) — imya + 27, (1 — my)a®| < 3|al®. The linear terms sum to in Y, cymyay = in - 9, so

W, (9)e "m0 = n ) ’%(19)+%19TZ 19‘ <3% e la,P < Cyof, Gy =24-17%2, (S1.21)

for [9] < r9. By Eq. (S1.20) and 1 — cosa > 2a?/n? for |a| < 7, Renx(¥) < —nprY (W) <
—2nprd ' MO/72 < —nep|d|? with er = 2prAo/72, and also —%ﬁTZﬁ < —ng)\OWP < —ner|d)?.

For complex a, 3, |e® — P = | [§ e#t4@=F)(a — B) du| < |a — B max(efe®, eReF). Therefore
1 T nC! 2 3Cs _
nx(9) _ —nd! £9/2 4o < 3 / 913 —ner |9 Ao = 3 5/2 -3/2 . S1.22
(27)2 /|19|S7“0 € € ‘ = (2n)? R2| |"e 167 cp'n ( )




Outer region. The set {¥ € [—m,7]2 : |9 > 70} is compact and T > 0 on it, so Yo = min T over
this set is a positive absolute constant, and by Eq. the contribution of this set to Eq.
is at most e ™7 70 in absolute value. On the Gaussian side, (27) 2 Jio|>ro e~ " 29/249 is at most
(2mnprAg) e mPTAorE/2,

Assembly. The Gaussian Fourier integral is exact:

1 / oS0 /2 iz )9 gy _ 1 o (znn) TS (@) /(2n) (1.23)
]R2

(27T)2 2rnvdet &

Splitting both Eq. (ST.19) and Eq. (SI.23) at |9 = ro, the phase e ="~ has modulus one, and
the three bounds above give Eq. (S1.16]) with

3Cs 59 e—nPT AT /2
Cr —
v L |

which depends on 1" only through §7.

At (¢*,1) every my, = C*/(1+ (") =2/16 = w, so p = w (16,32) = (x,2z) and ¥ = w(1l — w)M
by Eq. (SL.3)), with det® = w?(1 — @)?(16 - 80 — 32?) = 256 w?(1 — @)? and X! = (256cw(1 —
w))_l(i% %), which is Eq. since 256w(l — w) = (16 — z). For x € K the tilts
(¢*(x), 1) form a compact subset of (0,00)%, G(¢*,1)" = (14¢*)'%" and Eq. with z = (m, (),
z —np = (0,{ — 2m) gives Eq. (S1.18). O

3/2 [e*”PTTO (S1.24)

2mnprAg 1

The exponent and the prefactors near the ridge. For integers o, 5 > 1 the Robbins form
of Stirling’s formula, k! = 27k kFe Fe"s with 1—2%;1 <1 < ﬁ, gives

_ o(a,p) bO(OZ?B) r
D(O[WB)_eQ 1+(a+ﬁ)716 )
) | [2raB (S1.25)
ol f) = alog =+ log . bolaB) = [~

with |r| < ﬁ + ﬁ As functions of real «, 5 > 0, both ¢ and by are homogeneous: g(na,nf) =

no(a, B) and bo(na,nB) = n~/2by(a, ). The Stirling rate v of the weight Eq. (SI.4), in the
notation of Section 5.1 of the main paper, and the corresponding prefactor are

y(z,y) = o(x,16 — x) + o(4x — y,y) + 0(32 — 4z + y,32 — y) ,

S1.26
W(x,y) = bo(x,16 — ) bo(4x — y,y) bo(32 — 4z +y,32 —y) . ( )

For ¢, > 0 and real (z,y) let (¢, n;z,y) = log G(¢,n) —xlog (—ylogn, so that s(x,y) = inf¢ ;0 @
and F = s+« as in Section 5.1 of the main paper.

Lemma S3 (Saddle chart and pointwise asymptotics). (a) In the variables (log(,logn) € R?
the function log G is strictly conver with gradient u(¢,n) and Hessian 3((,n) of Eq. .
The map (¢, n) + p(¢,n) s a real-analytic diffeomorphism of (0,00)% onto an open setU C R?
containing the ridge {(z,2x) : 0 < z < 16}, with u(¢*(x),1) = (z,2x). The set U is the inte-
rior of the Newton polygon of G, which is the allocation domain, since the gradient of log G in
logarithmic coordinates maps R? onto the interior of the Newton polygon. For (x,y) € U the



infimum defining s(x,vy) is attained evactly at the saddle ((,n) = p~'(x,vy), s is real-analytic
on U, and for all integers (m, ) with (m,£)/n = (z,y) €U,

Pn(m, €) = e™*@Y Pe (X, = (m,f))‘ nu(¢,n) = (m,£). (S1.27)

Cm=n—Y(zy)

(b) Let K C (0,16) be compact, with x— = min K and zy = max K as above. There are
ex € (0,min(z_,16 — )] and a compact T C (0,00)? such that the closed tube Tx =
{(z,2z +¢) : 2 € K, |e|] <ex} liesinU and u=(Tx) C Tx. On Tk the functions s, v, E,

W and W(z.9
Alw,e) = (2,20 +¢) (S1.28)
27r\/det Y(p Nz, 2z +€))
are real-analytic, W and A are positive, and E(x,2x + €) = E(x,2x — €).
(c) On the ridge W (z,2z) = /273/2/512 for every = € (0,16), and A(z,0) = p(x) with
V2
p(z) T (S1.29)

T 642(16—2)
so that p(z) = n~>?p(z) is the pointwise prefactor of Section 5.1 of the main paper.

(d) There are My and ng such that for all n > ng and all (m,l) € Z* with x = m/n € K and
el = |¢ — 2m|/n < ex,

Sn(m,f) _ n_B/QA({L‘, 6) en[E(:c,2ac+e)—E*} (1 + gn(m7£)) ,
‘A(x,e) B
A(z,0)

(S1.30)

€ (m, 0)] < Myn™ 2, 1| < Mglel.

In particular S, (m,2m) = n=>?p(x) (1 + &,(m, 2m)). Moreover 1log [¢,(m, £) w(m,l,n)] —
E(™,£) -0 as n — oo, uniformly over (m,t) € Z* with (m,{)/n € Tk, and the same holds

with Ti replaced by any compact subset of U. This is Eq. (5.3) of the main paper on compact
subsets of U.

Proof. (a) In (log¢,logn), logG = 3, ¢, log(1 + €l°8¢+v108M) has gradient 3, c,my(1,v) = p and
Hessian Y, cymy (1 — 7,)(1,0)(1,0)T = ¥ = 0, so it is strictly convex and its gradient map is
injective. By the inverse function theorem g is then a real-analytic diffeomorphism onto its open
image U. At ((*,1) every m, = /16 and pu = (x,2z) by Eq. (S1.3), so the ridge lies in U. For
(x,y) € U, ®(-;z,y) is convex in (log(,logn) with gradient u — (x,y), which vanishes exactly
at u~!(x,y), so the infimum is attained there and only there, and s(x,y) = ®(u = (z,y);z,y) is
analytic. Identity Eq. is Eq. at this tilt, since G(¢,n)"¢" ™My~ = en®(Cm) = gns(@y)
there.

(b) The segment {(z,2z) : + € K} is compact in the open set U, so a closed tube around
it of some width ex > 0 lies in U, and we may take ex < min(zx_,16 — z;). Its image Tk
under the continuous map p~! is compact. On Tx the six arguments of p and by in Eq. ,
namely x, 16 — z, 2z F € and 32 — 2z £ ¢, are at least cx = min(z_,16 — x4) > 0, so v and
W are analytic there and W > 0. Hence E = s+ v and A are analytic as well, since det X is
positive and analytic in the tilt. For the symmetry, ¢, = c4_,, implies G((n*,n™!) = G((,n), and



then by direct substitution ®(¢n*,n~t;x,42 —y) = ®((,m;2,y). Since (¢,n) — ((nt,n™!) is a
bijection of (0,00)2, s(z,4x —y) = s(z,y). Also y(x,4x —y) = v(x,y) because p is symmetric and
y — 4x — y swaps the two arguments of the second and of the third bracket in Eq. . Hence
E(z,2x 4+ €) = E(z,2x — €).

(c) On the ridge the three pairs in Eq. are (z,16 —z), (2z,2z) and (2(16 — ), 2(16 —x)),
with by equal to \/27z(16 — x)/16/16, \/ﬂ/ 4:U and /2m(16 — x)/(4(16 — x)). The product is
(27)3/22(16 — 2) /(1024 (16 — 33)) \/§7T3/2/512, independent of x. With vdet ¥ = z(16 — x)/16

Va2 NG
from Eq. ( m A(z,0) 27rx(16 z) 52— 64x(167r—x)‘

(d) Let (m,£) be as stated and ((,n) = p~(z,2x +¢€) € Tx. By Eq. (51.27) and Lemma at
z = np, ¢n(m,l) = ™ (2mn/det X)~1(1 + ¢') with |¢/| < 2mv/det X Cron~ /2 < Mgn=1/2, since
det 3 is bounded on Ty . The six factorial arguments m, 16n—m, 2m =7, 32n—2m=+j of Eq. @
equal n times the six arguments listed in (b), all at least cxn > 1 for n > nx. Applying Eq. @
to the three brackets and using homogeneity,

3 6 My
+ <
ckn  12¢cxgn = n

w(m, l,n) = ™ &2+) =32 W (1 22 + ¢) e, 7| < , (S1.31)
where 3/(cxn) bounds the three factors (14 (a4 8)~1)~!. Multiplying, and using 264" = e="F"
gives the first part of Eq. (S1.30). The bound on A(z, €)/A(x,0)—1 holds because A is analytic and
positive on the compact set Tx. On the ridge E(x,2x) = E* by Lemma 1 of the main paper, which
gives the formula for S, (m,2m). The uniform convergence follows from Eq. (| , Eq. m
and Eq. (S1.16)), since n~'log P(X,, = nu) — 0 uniformly on Tk.

The g4 identity. The transverse expansion is proved symbolically for the whole family of The-
orem 7 of the main paper. With a, b, ¢ as in that theorem, the ridge is yrdge = (4¢/b)x and
the ridge tilt is (¢*,1) with ¢* = z/(b* — z), reducing to 2z and z/(16 — z) at 6y = 3. Write
the saddle (((€),7n(€)) of s(x, Yridge + €) as a series in € about (¢*,1) and use the envelope identity
0c8(, Yridge + €) = —logn(e): the derivative of a Legendre value along the constraint is minus the
logarithm of the conjugate variable. Then the coefficients es, e3,e4 of €2, €3, €t in E(x, Yridge + €)
require only the first three orders of the saddle expansion. Solving those orders in closed form and
adding the y-derivatives of the Stirling rate gives ea = 0, e3 = 0 and e4 = —3b%/(256 a®c? 2%(b*—z)?)
identically in (a,b,x). The identity therefore holds for every rational 6y treated in Theorem 7 of
the main paper. At 6y = , where the ridge is y = 2z, the two steps can be displayed. (i) Differ-
entiating the envelope identlty once more gives 853 = —9ylogn = —(X71)29 at the saddle, by the
Legendre duality of Lemma (a), so that on the ridge 855 = —16/(z(16 —z)) by Eq. (S1.17), while
Eq. (S1.26) gives 837 =5 +5+ 2(161_96) + 2(161_2:) =16/ (x(16 — x)) there. Hence ey = %OSE =0
on the ridge, and e3 = 0 by the evenness of Lemma [S3|(b). (ii) Differentiating the Legendre relation
twice more and evaluating on the ridge,
16 (322 — 48z — 128)

4 _
Oy lymo = 23(16 — z)3 ’

8 (322 — 48z + 256)
y }y=21 - 23(16 — 7)3 ’ (51.32)

whose sum is —72/(22(16 — z)?), so that e, = 5; a;*E =-3/(z (16 x) ) = —qa(x), as in Lemma 2
of the main paper, with the exact values q4(8) = 4096, q4(5/2) = 6075 and ¢4(32/3) = 262241344

The saddle series used in this computation exists and converges by Lemma ( ), since the
saddle is an analytic function of (z,y) on U. The next lemma supplies the uniform remainder that

Lemma 2 of the main paper, a statement about Taylor coefficients, does not contain.




Lemma S4 (Uniform quartic remainder). Let K C (0,16) be compact, let e be as in Lemmal[S3(b),
and let g = ming g4 > 0 with q4(z) = 3/(2%(16 — x)?). There are My < oo and € € (0,€x] such
that for all x € K,

|E(z,22+€)—E*+qi(z) €| < M e®  (|e] < ex), E(z,2v4+€)—E* < -1 qu(z) et (le] < €y).
(S1.33)

Proof. By Lemma [S3|b), € — E(z,2x + €) is analytic and even on [—ef, €| for each z € K, and
E is analytic on the compact tube Tx, so Mg = sup, [0°E|/6! is finite. By Lemma 1 of the main
paper E(z,2x) = E*, by Lemma 2 of the main paper the coefficients of €2 and € vanish and that of
¢t is —q4(7), and by evenness the coefficients of € and €® vanish. Taylor’s theorem with remainder
of order six gives the first bound. With €} = min (ex, (g /(2Mg))"/?), Myeb < Sqre < Squ(z)et

for |e| < €}, which gives the second. O

Proposition S2 (The transverse sum). Let K C (0,16) be compact. There are Mg and ni such
that for all m > ng and all integers m with x = m/n € K,

‘n7/4rown(m) —p(az)/ e~ ul dt‘ < Mg n=YV4,
R

\ 9T (3 oT(3 (S1.34)
/Re_q“(x)t dt = q4(x()éi34 = 3153) z(16 — x).
Equivalently, row,(m) = n~ 74 f(z)(1 + Ox(n=Y1)) uniformly for x = m/n € K, with
5
() = pla) - 27 aste) o= oR2ED (51.35)

6434 /2(16 —2)
Proof. Fix m with z =m/n € K and write row,(m) = 3= ;c7 Sn(m, 2m + j), where S, = 0 off L,,.
Let €} be as in Lemma [S4| and put ¢; = jn=3/%, so that € = j/n= tjn_1/4
Near range |j| < €f¢n. By Eq. (51.30) and Eq. (S1.33), for n > ng,
nb/28, (m, 2m + j)
p(x)

and ne* = t?.

_ 4 - _ > _ _

= OB, o < Mt (€< Ml 07
) (S1.36)

where ¢ = n[E(z, 2z + €) — E*] + qat} and 14+ & = (1 + &,)A(x, €) /A(x,0). By the second part of

Eq. (S1.33), —q4t§ +¢< —%q4t§, and also —q4t4 < —7q4t4 Using |e® — €?| < |a — B| max(e®, e?)

for real «, 3,

‘nf’ﬂsn(m, 2m + j)

e ] S (ol E) € < Mycn (1) < Mycn”HA(),
p\r

(S1.37)

with A(t) = M}(e_‘mt‘l/4 and M}, = sup,(1+ |t|+16)e~9xt"/4. The function A is even and decreasing
n [0,00). For such a function and any hg > 0, ho 3jez A(jho) < hoA(0) + [z A, and likewise
|h0 Yjeze ™ Gho)* _ [ e=ast* dt| < hg. Taking ho = n 3/4 and summing Eq. (S1.37)) over [j| < ejn,

‘n7/4 Z S"(m’(%;+9) _/ —qat dt’ < Mgn~ 1/4( —3/1A(0) +/A + 3/ g3 Z e ™94t;
l<een PV E l>eren
< MKn_1/4a

(S1.38)



where the last sum is at most 2 [5° 1/4_, e~txt' gt < MKe_"l/4 for n > nx, by monotonicity.
K

Far range |j| > €j-n. By Eq. (S1.11)), each such term satisfies S,,(m, 2m+j) < exp{—€j5n/131072},
and there are at most 32n + 1 of them, so

TN Su(my2m + ) < 33ntV/Aemkn/130T2 <yl (S1.39)

|]|>€Kn

Adding Eq. (S1.38)) multiplied by p(z) < maxy p and Eq. (S1.39) gives Eq. (S1.34). The value of

the integral follows from the substitution u = qut*: [(e *‘74'5 dt = 1 _1/4F(411) = q4_1/41“(%), and

gt = (2216 — 2)2/3)"/* = \/2(16 — 2) /311 O

At finite n the summand need not be largest on the ridge: the factor 1+ & of Eq. allows
Sp(m,2m + j) to exceed Sy,(m,2m) by a relative amount of order 1/n at offsets |j| of order y/n,
which is why the envelope constant in Eq. exceeds one. At n = 32, m = 8n, for example,
exact evaluation gives Sy, (m,2m + j) > S, (m,2m) for 1 < |j| < 31 and not for |j| = 32, with the
largest ratio, 1.0059, at |j] = 23.

The ends of the ridge. Asz — 0 or x — 16 the tilt ¢* tends to 0 or oo, det ¥ — 0, g4(z) — o0
and p(z) — oo, so the constants of Lemmas and Proposition [S2| degrade and no statement
above is uniform on (0,16). The rows near the ends are bounded directly, without the local
limit theorem and without Lemma 2 of the main paper, by an anti-concentration bound for the
(-coefficients combined with the exact identity Eq. .

Lemma S5 (Anti-concentration). Let X be a sum of finitely many independent Bernoulli variables
and V = Var X. Then sup, P(X = k) < §(1 + V)72, Consequently, if G(¢) = IT,(1 + Cw,)™
with all w, > 0, then for every (o > 0 and every integer k,

K
[Ck}g < g%a V:nzcvﬂ'vu_ﬂ'v)v Ty = 15_02}(;}1) (S1.40)

Proof. With 7, the success probabilities of the summands of X, P(X = k) = (2n)~! [T [, (1—m+
) e~ dy and, as in Eq. (S1.20), T[], [1—m,+m.e| < e~V (1—cosu) < e~2V4*/7* on [—r, 7). Hence
P(X =k) < 2m)7! freV¥/™du = /n/(8V). If V < 1L then 7(1 + V)12 >1>PX = k),
and if V > 5 then 7(1+V)/(8V) < T(1+2) < 35 50 7T/(8V) <S1+Vv)- 172 For Eq. (S1.40),
[¢¥1G - ¢k /G (o) is the probability that a sum of 16n independent Bernoulh variables, ne, of them
with parameter m,, equals k. ]

Lemma S6 (Endpoint rows). For alln > 1 and (m,?) € Ly, Sp(16n —m,32n —¢) = S,(m,{), so
rowy, (16n —m) = row,(m). There is an absolute constant Cy such that for alln > 1,

row, (0) < Cy n=3/2 rowy,(m) < Cpmin (n_3/2, n_5/4m_1/2) (I1<m<8n). (S1.41)
Consequently, for every k € (0,8] and n > 1,

Z row,(m) + Z row,(m) < 8Co(vkn 3/ +n71). (S1.42)

0<m<kn (16—k)n<m<16n
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Proof. Mirror symmetry. The involution z — U — x on allocations preserves [], ( “) and maps
(m, £) to (16n —m,32n — ¢) by Eq. (S1.3), so ¢n(16n — m,32n — £) = ¢,,(m,¢). In Eq (S1.4) the
substitution exchanges the second and third brackets and swaps the arguments of the first, and D
is symmetric. Hence S, is invariant and it suffices to treat m < 8n.

The row m = 0. Here ¢ = 0 and row,(0) = 269" D(0, 16n)D(0,0)D(32n, 32n) with D(0,16n) =

1/(16n + 1) and D(0,0) = 1. By Eq. (S1.25)),

D(32n,32n) < €20327:320) b (325 32n) ¢/ (1927) — 9-64n %\/ 2T 1/(sem) , (S1.43)
n
so row,, (0) < V27 61/192n*3/2/256 < n3/2
Row representation, 1 < m < 8n. Put o* = m/(16n) € (0, 3]. Writing the second and third
brackets of Eq. (S1.4) as Beta integrals over 6 and p and summing over ¢ under the integral,

(1—0)p
0(1—p)’
(S1.44)
since ", ¢n(m, )" = [(™G(¢, 7)™ For 0,p € (0,1) apply Lemma [S5| with w, = 7V and ¢y =
a*0*/((1 — o*)p*). Then (pi? = o*f,(0)/((1 — 0*)fs(p)), so that, with p, = p,(c*,0,p) as in

Ea. (S19).

14 ¢on”

1 p1l
row, (m) = 29" Dlam, 160 — m) [ [ 6" #n=m(1 = )20 (M G(C. i) dOdp, i =
0J0

Do Ty = G*fv(e) ) G(CO’ ~) = Hv p’lcjv (8145)

T =0l P T A==
using [, fo(p)¢ = p*2(1—p)32. The monomials collapse as in the proof of Lemma gAm p32n—dm (1
PG (Co, )" ™ = Ty Py (%)™ (1 — %)~ (167=m), By Bq. (ST.25) with (a, 8) = (m, 16n —m),
D(m, 16n —m)(0*)™™(1 — o*)~(1n=m) < e/6py(m, 16n — m) < e'//2mm/(16n). With Eq. (SL.7)
and Eq. (S1.40)), therefore,

e—16nD(Q||P(0*.0,p)) y V(o fv Jfo )
rown(m) < <= // NS D P |
(Sl 46)

using Sel/6v/27/16 < 1.

Variance floor. If |p — 3| < & then f,(p) > (3/8)* for every v, and p, < 1, so V > no*(1 —
a*)(3/8)4 3, cofu(0) = no*(1 — *)(3/8)* > cym with ¢; = 81/131072, since no* = m/16 and
1—0*> %

Two-moment lower bound for the divergence. Let 6 = % -0, p= % —p, A=0"0+(1—-0%)p
and Z = 0*0? + (1 —0*)p? > 0. Since P(c*,0, p) is the mixture of Bin(4, 3 + 0) and Bin(4, 3 + p)
with weights 0%, 1 —o*, its first two factorial moments are 3_, vP, = 4(3 +A) and 3, v(v—1)P, =
12(1 + A+ E), against 2 and 3 for Q. As 0 < v <4and 0 <wv(v—1) <12, [P~ Q|1 > |A| and
|P—Qlli > |A+E| >E—|Al, and Pinsker’s inequality gives D(Q||P) > 1 max (AZ%, (2 — |A])2).
If |A| > Z/2 this is at least $A? > $A? + £52 and if |A| < Z/2 it is at least §22 > LE2 4+ 1A%
In both cases

D(Q| P(c",6,p) > 1A%+ 122, (81.47)

The row bound. With P = P(c*,0, p), split the square in Eq. (S1.46]) at |p| = é. Where |p| > %,
2> (1—-0%p%2>2"" s016nD(Q|P) > n=2 > 2-"n by Eq. (S1.47), and with (1 +V)~/2 <1
this part of Eq. (S1.46]) is at most ge*”/uﬁ% < n~12e=/16384 for 1, < 8n. Where |p| < %, use
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(1+ V)_l/i2 < (e1m)~Y2,16n D(Q||P) > 4nA%+n=2 > 4nA% 4+ no*26*, and the change of variables
(0,p) — (0,A) with dA = (1 — o*)dp > 3dp:

~16n D(Q|IP) 5 2
/ / C ddp< / e~ gA / e~ 0" 4g
lpl<i/s V14V Veim JrR —-1/2
2 4 : 5 %2\ —1/4
< — | 4, min (1, 2I'(§) (no™) )

Since (no*?)~1/* = (256n/m?)'/* = 4n'/*m=1/2  the central part of Eq. is at most
c’ min(n*3/2,n*5/4m*1/2) with an absolute constant C’. The outer part obeys the same bound
for m < 8n, since n~1/2e=n/16384 < C”n_5/4(8n)_1/2 as soon as O’ > /8sup,, nd/4e=1/16384  which
is finite. This proves Eq. .

Strips. By Eq. (SLAI), Yg<menn 1own(m) < Con™3/2(1 + /n) + Con /4 > Ja<m<nn m~1? <
2Con~! +2Co\/En_3/4, using > . <r m~Y2 < 2y/M, and the mirror strip contributes the same. [J

(S1.48)

In Eq. the bound n=3/2 is the full prefactor of the three brackets, attained for m of order
one, where the row is a fixed window of the lattice. For m large the bound n=%/4m Y2 = p=7/43~1/2
is the order of f(x) in Eq. as x — 0, since f(z)y/z is bounded there, and the strip bound
VEn3/* matches the tail [’ f = O(y/k) of the ridge integral.

Proof of Theorem 6 of the main paper. Fix k € (0,1] and let K = [k, 16 — k]. By Eq. (S1.5)),

Z(n) 264" = > row,(m) + Rn(k),  0< Ru(rk) <8Co(ven™*+n71), (S1.49)

kn<m<(16—k)n

where R, (k) is the sum of the rows with m < kn or m > (16 — k)n, bounded by Eq. (S1.42)). By
Proposition [S2| for n > nx the first sum equals n=3/4. 1 Yom/mek f(m/n) (14+ 0k (n~1/*)). Since f
is continuously differentiable on K, |+ 37, . mex f(m/n) — [i f| < (16 maxg [f'] + 2 maxg f) /n.
Hence

hmsup’n3/4Z ) 204m / f(z d:z:‘ < 8C'of—|—/ f(z)dx, (S1.50)

n—00 [0,£]U[16—k,16]

and the right side tends to zero as k — 0 because f is integrable on [0, 16] by Eq. (S1.35)). The left
side does not depend on &, so it is zero. With f016 dx/+\/x(16 — x) = 7 (substitute z = 8(1 —cos ¢)),

16 V2r 2T (9) V22T (3)
which is Theorem 6 of the main paper: Z(n) = C'n=3/42764(1 4 o(1)). O

The three factors described informally before Theorem 6 in the main paper appear in Eq.
as 7 (the ridge integral), 2I'(3 )qzl/ 4 (the transverse sum, Proposition i and p(z) (the local limit
theorem and the Stirling prefactors, Lemma (c)) The proof gives the rate O (n~'/*) on compact
ridge segments and O(y/k) + O(n~'/*4) for the strips, but it does not determine the order of the

total correction, which Table 2 of the main paper indicates is n~ /4.
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Remark S1 (The stratum family). For Theorem 7 of the main paper, with 0y = a/b, c =b—a
and data U, = nd,, d, = (3)@4_”0“, n = N/b*, the same proof applies with the following changes.
The sums Eq. (S1.3)) become 3", dy = b*, 3, (4 —v)d, = 4ab®, 3, vd, = 4cb>, the reference law is
Q = Bin(4,1—6y), the ridge is y = (4c/b)x with tilt ({*,n*) = (x/(b* —2),1), and Eq. reads
1, 3" [], prd = e~ V' nD@QIP) with g, = f,(80), so that E* is replaced by the rate 4N [0 log 6 +
(1 —6o)log(1 — 6o)] of the theorem. Identity Eq. (S1.8), Lemma [S]] and its moment identity (now
centered at 1—60y ), the saddle chart, the Stirling prefactors and Lemma go through with constants

depending on (a,b). So does the local limit theorem: the step lattice is still Z* since do,d; > 1, and
T
M becomes -, dy (11})(1) , positive definite by the Cauchy-Schwarz inequality. Two steps change

form. First, for a %vc the exponent is no longer even in €, so Lemma [S holds with remainder
Mple® from the vanishing of the quadratic and cubic coefficients in the qq identity above. In
Eq. (S1.36) this gives |s| < MK|tj\5n*1/4, which leaves Proposition and its rate unchanged.
Second, the mirror symmetry of Lemma is lost, and the strip near m = b*n is treated instead by
exchanging the roles of the two components, (0,60, p) — (1—o0,p,0), which exchanges the second and
third brackets of the weight. The variance floor and the two-moment bound then have 0y-dependent
centers and constants. The prefactor assembly changes as follows. The matriz M =Y, d, (11)) (i)T
above has determinant 4ach®, and at the ridge tilt every m, = w = x/b*, so that Eq. (S1.17)
becomes v/det ¥ = 2y/acz(b* —x)/b>. On the ridge the three pairs in Eq. become (z,b* — 1),
(4azx /b, 4cx/b) and (4a(b*—z)/b, 4c(b*—z)/b), which gives W = /27 mac/(2b%), again independent

of x, and therefore

D) 8
w V2mac B 3b (S1.52)

<0n) = — :00) =
p(.’L‘a 0) 27_[_\/(@ 8b3$(b4—$)’ Q4(33, 0) 256 ac? x2(b4—$)2

in place of Eq. (S1.29) and qu(x). Since n=3/* = B¥N=3/* and fé’4 dz/\/x(b* — x) = 7, the analog
of Eq. (S1.51)) is
21 (%) V2m2T(3) ac V233473217 (L)

(@ 00)17F T 3 B0(1 — o),
(51.53)

b4
Cx(00) =" [ pla:tn)
which is the constant of Theorem 7 of the main paper.

S1.3 Localization for the Gaussian location mixture

We prove Proposition 1 of the main paper (Section 5.3), the population-ray asymptotics of the
evidence of the two-component Gaussian location mixture, with a bound O(n~'/4) on the relative
correction. The geometry is that of the ridge of the binomial mixture (Section 5.1 of the main
paper). The Kullback—Leibler divergence K vanishes on a fiber and is quadratic in one transverse
direction and quartic in the other, so the leading constant is a fiber integral of two transverse
Laplace factors. The neighborhoods of the boundary strata a € {0,1} contribute O(n~!), and the
region away from the zero set of K an exponentially small amount, against n~3/4 from the fiber.
The ends of the fiber, where the quartic coefficient (1 — a)2/4 vanishes, enter the leading term
only through the integrable density da//a(l — a).

Setting. Fix sop > 0 and po € R. The truth is ¢(y) = N(y; po, 1), and ¢(x) = e*xz/(ng)/(sox/Qw)
denotes the N(0,s3) density, with ¢ = (o) and ||¢]|ec = 1/(s0v/27). Model 1 is N (y; u1,1) with
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p~ N(0,s3). Model 2 is py(y) = a N(y; pu1,1) + (1 — ) N(y; 2, 1), 0 = (a, p1, p2), with a uniform
on [0, 1] and 1, po iid N (0, s3), independent of . For j € {1,2} let 7; denote the prior of model j.
For real n > 0 the population-ray evidence is Z;(n) = [ ™9 drn;(0) with L;(0) = [ qlogpy, as
in Section 5.3 of the main paper for model 1 the parameter is § = p and pg = N(-;u,1). Let
Lo = [qlogq = —3log(2m)— 5. Since Lo — L;(6) is a Kullback-Leibler divergence, Ly = supy L;(6)

for both models, and for model 2 we write
K(9) = / qlogpi = Lo—La(0) >0, e "0Z(n) = / e KO dmy(6) . (S1.54)
0

Throughout, n — oo through real values and E denotes expectation over z ~ N(0,1).
Proposition S3. For every sg > 0 and ug € R:
(i) e Z1(n) = (1 + ns) "2 exp{ —nud/(2(1 + ns))} = o/27/n (1 + O(1/n));
(ii) n¥/*e ™0 Zy(n) = Co + O(n~ M) with Cy = 732 T(L) 93 = /AT (L) e 0/ /(253);
(iii) BF(n) = Z1(n)/Za(n) = c(s0, pto) nV/4(1 + O(n=1/4)) with

( ) _ (100\/277 . 2SO€M3/(283) (S]_ 55)
Aol = e T AT/ ‘

The implied constants depend on (s, j19) only.

Part (i) says that e "0 Z,(n) is of exact order n=3/4, with no logarithm, so that on this ray
the learning coefficient is A = 3/4 with multiplicity m = 1, the values stated in Section 5.3 of the
main paper, in agreement with the real log canonical threshold of this model (Aoyagi, 2010)) (Drton
and Plummer, 2017, Example 2.1). Parts (ii) and (iii) contain Proposition 1 of the main paper.
As in Section 5.1 of the main paper, the factor C2/¢f = V21 - I'(1)/v2 - 7 is a product of three
terms. The first two are the Gaussian transverse mtegral V21 and the quartlc transverse integral
[e " Ady = I'(1)/v?2, and the third is the mass fo da/y/a(l —a) = m of the density that the

a-dependent quartic width induces on the fiber.

Coordinates. Put t;, = pj, — o, so that 0 <+ (o, t1,t2) € [0,1] x R? and dma = @(ug + 1)@ (o +
to) dacdty dty. The fiber-adapted coordinates of the main paper are

w=at; + (1 — a)ty, s =11 —ta, thh=w+(l—a)s, ta=w-—as, (S1.56)

with unit Jacobian for every «, and we write
u=a(l—a)s?, pla) = /a(l—a), my, = ot +(1—a)th, |t| = max(|t1], |t2]), (S1.57)
and Qo = %~ 4 v, Thus mo = 1, m1 = w, mg = w? + u, [mg| < [t|¥, Jw| < [t and |s| < 2|t|. The

form )y collects the two leading terms of the normal form of Section 5.3 of the main paper. The
mean and variance of py are

[y =po+w,  [w=no-wlp)dy=1+u. (S1.58)
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With z = y — o and E,(2) = ¢~/ = N(y; o + 7,1) /q(y), the likelihood ratio is pg/q = 1 + A
with A=« (B, — 1)+ (1 —a)(E, — 1), so that E[A] =0,1+ A > 0, and

K =E[—log(1+ A)] =E[¢(A)], Px)=x—log(l+2z)>0 (z>-1). (51.59)

Since IT; Er, (2) = exp{(¥; )z — ¥; 77/2} and E e = ¢/2,

T

E[ﬁ ETZ} = exp (Zrﬂj) , E{H(En - 1)} = Z (=1)r~ 15l eXp( Z Tﬂ'j). (51.60)
i=1

i<j i=1 SC{1,....r} i<j
i,j€S

Zero set and regions. Let Z =R U By U By with R = {t; = t2 = 0}, By = {a = 0, t2 = 0},
B1 = {a =1, t; = 0}, subsets of [0,1] x R?: the fiber R and the two boundary strata, which meet
it at its ends. For > 0 let

10) = (] <0, [l <6}, 1E) =fa<d, >8> [}, 106) ={a> 1, [t > 6> ]},

(S1.61)

and let III(§) be the complement of TUILUII’ in [0,1] x R2, the union of {|t;| > 6, [t2] > &},

{a>1 || >0, |ta] <6} and {a < L, |ta| > 6, |t1] < 6}. In II the lighter component is displaced

and the heavier one is within § of the truth; the slabs in which the heavier component is displaced

belong to III. The involution («,t1,t2) — (1 — a, te,t1) preserves K, the prior density, and I, and
maps 1T’ into {a < 3, [t1] > 6, |to| < 6} CIL

Lemma S7. Let (x) = x—log(1+x) and Y4(z) = w(x)—”;—i—% on (—1,00), and x4+ = max(x,0).
Then y(x) = 2%/(1 + =), and for all x > —1,

4 2
0% viw) < Fmax (L), U@ > g (S1.62)

1+ 2

Proof. The derivative ¢¥j(x) = 1 — Hix -+ = 1%& has the sign of x and ¥4(0) = 0, so

Yy > 0 and Yyu(z) = [{r3(1 +r)"dr. For z > 0 the integrand is at most 73; for —1 < z < 0,

y(z) = ff r>(1+7)"tdr < (1+2)"'a*/4. For the last inequality, if z > 0 then L [w(x)—z(fiix)] =
m > 0 and the bracket vanishes at 0; if —1 < <0 then ¥(x) = > 7459 |lz|F/k > x2)2. O

Lemma S8. (a) Witha; = a, as = 1 — «, for all (a,t1,t2) € [0,1] x R2,

2 2
2 a _ m 37 _ M Mg M4
E[A%) =} aaap(e" —1) =3 -,  E[A7]= 3 = Z,';,';' 2L (S1.63)
a,b=1 E>1 i,5,1>0 RS

where Y. runs over the triples with at least two of i, j, | nonzero, so that all three indices i+,
i+7,j+1 are at least 1. Both series converge absolutely, and E|A|" < oo for every r.

(b) K is finite and continuous on [0,1] x R?; K (a, —t1, —t2) = K(a,t1,t2) = K(1 —a,ta,t1); and
K=t/2ata=0,K=t}/2ata=1, K=12/2 ont; = ts.

(¢c) K(0) =0 if and only if 0 € Z.

(d) For all (a,ty,ty), K > —2logh with b = \Jae 5/8 4 /T —ae /8 < (e /4 4 e*t%/‘l)l/z.
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Proof. (a) The closed form for E[A?] is Eq. with r = 2 averaged over the component labels,
and expanding e’e® — 1 and using >ab aaap(taty)® = m% gives the series. For r = 3, Eq.
gives E] (B, — 1) = e"T¥H0 —e% — e¥ — €b + 2 with @ = taty, y = tpte, ( = tot.. Expanding, the
subtracted exponentials remove exactly the terms x'y?¢!/(i!j!1!) with at most one nonzero index,
and the label average of 'y ¢! = té”tzﬂ 370 is mypymiyjm 1. Absolute convergence follows from
Img| < |t|?, and the moments of A are finite because E,(z) is lognormal.

(b) If [t| < T then (2m) Y2e~(FHD*/2 < po(ug + 2) < (2m)71/2, so |logpg(uo + 2)| <
$log(2m) 4+ 3(|z| + T)?, an integrable majorant uniform in 6. Since pg(y) is continuous in 6,
dominated convergence gives finiteness and continuity of K = Lo — [qlogpy. The symmetries
follow from E_,(z) = E;(—z) and from relabeling the components, and the boundary values are
divergences between unit-variance normals.

(c) On Z, pg = q. Conversely, K(0) = 0 forces pg = ¢, hence equal means and variances, and
by Eq. w:()anda(l—a)32:0. If s=0thent; =t3 =w=0;if « =0 then to, = w = 0;
if « =1 then t; = w = 0.

(d) By Jensen’s inequality —K = 2E,log v/ps/q < 2log [\/qps- By vVa+b < /a++/b the Bhat-
tacharyya coefficient of ¢ and the mixture is at most /& [\/¢N (:; p1,1) + V1 —a [/qN(+; u2, 1),
and [\/N(:; o, )N (5 p,1) = e~ (1=10)*/8 The last bound is the Cauchy—Schwarz inequality.  [J

The normal form near the fiber. Let 6, = . On (&),
wl<l<l,  lsl<2l<2, il <3<l uw<s/d, (S1.64)

and in the coordinates («a, w, s) the region I(dp) lies in the compact set C = [0, 1] x {|w]| < %} x{|s| <
%} By Eq. (S1.56)), 0ty /0w = 1, hence Oymg = dmg—q for d > 1, and on the slice w = 0, where
t1 = (1 —«a)s and ty = —as,

mal,_o=a(l—a)ste(a), eale)=1-a)'— ()", e€=0, e=1, (S1.65)

0

and |eg| < (1 — )1 4 a1 <1 for d > 2. A direct Taylor expansion of K leaves a remainder
O(|t|®), which does not control the sign of K — Qg near the ends of the fiber. When « is small
compared with |s|, a term of order |s|® exceeds u?/4 = a?(1—a)?s*/4. We therefore bound K from
below by the minorant F' of the next lemma, whose remainder terms each carry one of the factors
2|s|, u%s? and are thus controlled by Qg uniformly in o € [0, 1].

Lemma S9. Let F = 1E[A%]—1E[A3], an entire function of (a,w, s) by Eq. (S1.63) and Eq. (S1.60).
Then:

(a) K >F on[0,1] x R%.

w?, |wlu

(b) The Taylor expansion of F in (w,s) at the origin, whose coefficients are polynomials in «,

has only terms of even total degree, quadratic part w?/2, and quartic part %2 — “Twz — %w‘l.

(¢) OnC,
2
F =w?G(a,w,s) +wu?s P(a, s) + UZ +u’s*H(a, s),
H|<Cx, |[PI<Cp, |G=3]<Ca(uwl+]s)?,

with Cp = 224 € Cp = (e—2)+2¢3, and Cg = £ max (|0 F|lc, |03 05 F||c, |0202F ||c) <
oo, where || - ||c denotes the supremum over C and the derivatives are taken in (w,s) at fived
a.

(S1.66)
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Proof. (a) Apply ¥4 > 0 of Lemma at © = A(z) and take expectations, using Eq. (S1.59),
E[A] = 0 and the finiteness of the moments: K — F = E[¢4(A)] > 0.

(b) In Eq. the total degree in ¢ of a product mg, - - -mg, is _ d;, equal to 2k or 2(i+j+1),
so only even degrees occur. Degree two comes from k = 1 only: m?/2 = w?/2. In degree four,
3E[A?] contributes m3/(2 - 2‘) = (w? +u)?/4 and —3E[A4%] contributes the three permutations of
(i,4,1) = (1,1,0), namely —3% - 3m?ms = —w?(w? + u). The sum is 4 — Y- —qw

(c) At fixed (a,s), Taylor s formula in w gives F' = Fly—0 + w (0w F)|w=0 + wQG with G =
fol (1—7) 02 F(a, Tw, s) dr, and the series Eq. (S1.63) may be evaluated and differentiated termwise,
since |mg| < [t|¢ and ,ymy = dmgy_1 make both series and their termwise w-derivatives converge
locally uniformly.

The w-free part. At w = 0, m; = 0, so in Eq. only products all of whose indices
are at least 2 survive, and by Eq. each factor is a(l — a)s?eq. Thus 1E[A?][w—0 =

3 ka0 (1 — a)?s%ked k! = “% + u?s? Y53 5% %2 /(2k!). Each surviving term of E[A%]|,—o

has three such factors, all of index at least 2, so that i +j + 1 > 3, and equals a(l — a) - u?s? -

sHHTH)=6¢, 1e; i€/ (i1511)). Hence Fly—o = “742+u2s2H with [H| < 33153 1+ 15 2005050 i!}!l! =
Cp for |s| <1, using |e4| <1 and a1 — o) < 1.

The single-w part. Differentiating a product [[mg, in w replaces one factor mg by dmg_1,
and at w = 0 a term survives only if every index present is 0 or at least 2. From %IE[AQ] one
gets 3, mpmy_1/(k — 1)!, of which only k > 3 survives, giving a?(1 — )25 leper_1/(k — 1)! =
u?s - %% Oepep_1 /(k — 1)l In $E[A3], sort the terms by the differentiated index d. If d = 1, the
factor becomes mg = 1, the two remaining indices are at least 2 with odd sum 2(i +j+1) —1 > 5,
and the term is u2s times s2(HH)=6 times a product of two €’s. If d = 2 the term vanishes at
w = 0. If d > 3, three factors remain, the s-degree 2(i + j + 1) — 1 is odd and at least 7, and the
term is u?s times d a(1 —a)s2H+D=6 times a product of three €’s. Hence (9 F)|w—o = u?s P(a, s)
with, for [s| < 1, |P| < Spos gy + 5 Siguzo O = (e - 2) + 262 = Cp, using
>oi a4/ (i) = €3

The w? part. Let v = 02 F—1. By (b), v and its first derivatives in (w, s) vanish at (w, s) = (0,0)
for every «, so Taylor’s formula of order two along the segment from (0, 0) to (w, s), which stays in
C, gives |y(a, w, s)| < Cq(|w]|+]s])? on C, and |G — 3| = | (1 =7)y(a, Tw, ) dr| < Ca(lw| +]s|).
The sup norms are finite because F' is smooth on the compact set C. 0

Lemma S10. On 1(dy), for all a € [0,1] and all z € R,
A < ubi(9)+hulAs(s),  Ai() = B2, Ag(s) = (1+]s)eFl. (SL6T)

Proof. Fix (a,s,z) and, for |w| < |w|, let a(w) denote the value of A(z) at the parameter with
t1 =w+ (1= a)s, ts =w — as, so that A(z) = a(w). Then [t(w)] < |w| + |s| < 1 by Eq. (S1.64).
Since 9, E,(z) = (z—7)E(2) and E.(z) < el?l for |7| < 1, |a’(w)| < A2(2). At w = 0 the linear terms
cancel: with R(7) = E;(2)—1—7z, a(0) = [a(l—a)s—(1—a)as]z+aR((1—a)s)—i—(l—a)R(—as),
and the bracket is zero. Since 02E, = ((z — 7)? — 1)E; and |(z — 7)% — 1] < (1 + |2])? for |7]| < 1,
Taylor’s formula gives |R(7)| < 72A1(z) for |7 < 2, hence |a(0)| < [a(1—a)*+ (1 —a)a?]s*Aq(2) =
ulMi(z), and |A] = |a(w)| < ]a(0)] + |w]|sup |a’|.

O

Proposition S4 (Normal form near the fiber). The constants C;, = max(18C¢, 8Cp+16C), C,, =
2]E[A1(z)4e‘z|/3+1/18}, Cyp = 2E[A2(z)4e|z|/3+1/18] and Cx = max (9Cq + Cy, Cp, Cu + C,/36)
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are finite. For every ¢ € (0,00, where 6y = %, and every (o, t1,t9) € 1(0), that is, every a € [0, 1]
and [t| < §:

K >F > (1-CL6%)Qo, (S1.68)
0<K—F<Cuut+Cpuwt, |K — Qo| < O (w?[t)* + |w| u?[s| + u?s?) < 6O 62 (w? + u?) .
(S1.69)

Proof. On 1(8), |w| < 4, |s| < 25, (Jw| + [s|)? < 952. By Eq. (SL.66), F > w?(1 — 9C¢d?) —
C’p u?|wl|s| + “72 — Cgu?s® > (1 — 180@(52)%2 + (1 - (8Cp + 16CH)(52)—, since |w]||s| < 262 and
52 < 46%. Together with Lemma (a) this is Eq. (S1.68). For Eq. (S1.69 m, K — F = E[y4(A4)] <
1E[A*max(1, (1 + A)~!)] by Lemma On I(p), 1 + A = aEy, + (1 — a)Ey, > miny, Ey, (2) >
e~ |21/3-1/18 "and A% < 8(u AT+ w4A%) by Lemma Taking expectations gives the first bound.
Next, |[K — Qo| < |F — Qo| + (K — F) with F — Qo = w?(G — %) +wu?sP +u?s?’H by Eq. (S1.66),
and wt < w?[t]?, ut < u?st/16 < u?s?/36 by Eq. . Collecting terms gives the second bound,
and the third follows from w?|t|? < §2w?, |w|u?|s| < 26%u?, u?s? < 46%u?. O

The constants Cp,, C,, Cy, Ck of Proposition [S4] are far from optimal, and only their finiteness
is used. For fixed o, K is smooth in ¢ near the origin, since the t-derivatives of order k of —log(1+A)
are dominated by polynomial multiples of e2¥# uniformly for |t| < 1. Its Taylor polynomial of degree

fiveat t =0is “; T+ T7 the normal form displayed in Section 5.3 of the main paper. Indeed,
only the moments E[A"] with r < 5 contribute in degree at most five, and Lemma [S9(b) accounts

for r = 2,3. By Eq. (51.60)), each monomial J[,_; (taitaj)kij of E[];<,(Et, — 1) corresponds to a
multigraph on r vertices with k;; edges {7, j} and no isolated vertex, and has t-degree 2" k;; > .

Hence E[A®] begins in degree six, and the quartic part of 1E[A%] comes from the three perfect

matchings, % 3mf = Zw which cancels the — 4w of F'. The cross term _T is of the size w?|t|?

admitted in Eq. (S1.69)), and since w is of order n —1/2 6n the population ray it does not enter the
limit.

The neighborhood of the fiber. For § > 0 let

In((5) = /1(6) oo + 1) (,0(,&0 + tQ) e K da dty dts 01 = min (50, (QCL)_l/Q) , (81.70)

so that cs = 1 — C62 > I for § < ;. For fixed a € (0,1) change variables in the (¢, t)-integral:

1
2
w=n""%, s=n"Y4/p(a), dty dty = dwds = n=*p(a) ™  dw' dv (S1.71)

so that u = n~/2¢? and the leading form becomes 1ndependent of a: nQg = 2/ + 49 =Q'(w',v)

exactly. Let Dy, (o) C R? be the image of the a-slice of I(¢). By Eq. (S1.56)),
(/] < 3y} x o] < Sn¥/4p(@)} € Dufa)  {uf] < dv} x {lo] < 26m4p(@)}, (SL72)

the v-window shrinking with p(«) at the ends of the fiber. By Fubini’s theorem,

L da
n3/41,(5) / // R qw dv, @, = (o +t1)e(po + t2) (S1.73)

with K and ®,, evaluated at the point («,t1,t2) corresponding to (o, w’,v). The map (w',v)
(—w', —v) corresponds to (t1,t2) — (—t1,—t2) and preserves D, («a) and K. On D,(«) the point
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lies in I(6), so for § < &; Proposition [S4| gives nK > ¢5@Q’ > 1), and the integrand of Eq. (S1.73)),
indicator included, is bounded by the n-free envelope

O 1 do 0 27‘(‘ I'(1/4
|2 p(a) e @ @)/, / // @ dw' dv = - e (\//i) (c>0),
(S1.74)

using fol p~lda = B(3,3) = 7 and [ee"/Aqy = ¢ /4T (1)/v/2. The envelope is integrable up to

the ends of the fiber because Eq. (S1.68]) holds on the closed interval a € [0, 1] and the fiber density
p~! has finite mass, so the a-integral runs over all of [0, 1].

Lemma S11. Fora >0 and A > 0, with p = \/a(l — ),

L min (1, (Ap) 3 12
/ min(ap™1) 4 < 16, / min ( [E P) )doz<7 (S1.75)
0

Proof. By symmetry integrate over [0, 2] where a/2 < p? < a. In the ﬁrst mtegral bound the
minimum by 1 on [0, 2a], giving at most f V2a~Y%da = 44/a, and by ap~? on [2a, ] giving at
most [5% a(a/2)™%2da = 4,/a; if 2a > 1 the half integral is at most 2 < 4[. In the second, the
interval [0,2A72] gives at most 4/), and on [2A72, 1], p~1(Ap) ™3 < 4A"3a~? integrates to at most
2/X; if 2472 > L then A < 2 and the half integral is at most 7/2 < 6/A. O

Proposition S5 (The fiber). For every § € (0,01] there is C < o, depending on (so,uo,é), such
that |n3/1,(5) — Co| < Cn=* for alln > 1, with Cy = @3 - 7 - /21 - I'(3)/vV2= 7r3/2F( )3

Proof. With Cy = ¢ [y p~'da [ e=?', decompose Eq. ( (ST.73) as n¥/41,(6) — Co = Ty + Tz — T,

1d Ld /
T = a e " du' dv, T3 = @2 aa e 9 duw' dv,
0 0o p (a)e
1d ,
Tzznpg/—a// (e K — e~ @) du' dv .
o p Dy ()

On D, (a) we use nK > %Q’, the chart identities w? = n~ 1w, u = n=/?v?, s> = n=1/202/p?, and
the caps [t| < 4, |s| < 2d of I(§). In particular, since |t|* < min (2w? 4 252, 6%),

(S1.76)

~1/2,2
[t < 2n"'w™ 4 26? min (%, 1) on Dy (). (S1.77)

Ty. By Bq. (BLT2), Du(a)® C {ju'| > Sy/myu{lv] > Inl/*p}. With I, = fe*”4/4d21) =
I'(1)/v2 and f|w,|>L e 2w < /2w e L7/2 the first set contributes at most 3 wv/2m Iy e~ /8,
Since [~ e=?"/4dy < min (14, 2[?(U/L)3e_”4/4dv) < min(Iy,2L73) < Iymin(1, L73), as I; > 2,
the second contributes at most wZv/2m Iy fy p~" min (1, (gn1/4 )73 da < 24 922 1,67 '~/ by
Lemma

Ty. Let My = maxg s supge |07 (p(po + t1)p(po 4 t2))| < 0o. Then @, — o = @o¢’ (1o)(t1 +
t2) + Ry, with |Ry,| < $Mo(|t1] + [t2])? < 2Ma|t[%. The involution (w',v) — (—w’, —v) preserves
D, (o) and K and reverses the sign of ¢; + t2, so the linear term integrates to zero over D,,(«) for
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every a. By Eq. (51.77) and Lemma

/9 1 1p (a)’t|2 /
2M2//6*Q/ [/ ”7da}dw dv
0 P

2M2// e~ @'/2 [2mn~tw™ +325n*1/4|v\]dw’ dv < Cn~ V4,

||

IN

(S1.78)

IN

Ty. For a,b >0, |[e=® — e~ < |a — b| e~ ™) Taking a = nK and b= @', both at least 3Q'
on Dy, (), and using Eq. (ST.69), [e & — e=@'| < n O (w?[t]? + |w|u?|s| + u?s?)e~Q/2. In the
chart, by Eq. (S1.77) and the caps,

—1/2,,2
nw?[t)? < 2n w4 26%w™ min (627;)’ 1), n|w|u?|s| = n V2w [vt|s| < 20 72w [o?,
p
—1/2,2
nu252 = 1)452 < 4521;4 min (%, )

(S1.79)
Integrating first over a against p~'da and using fol p~tda = 7 and Lemma which bounds the
two capped terms by 320 n~Y*w?|v| and 326 n~ 4[|,

Ta| < ¢ Cx // e Q2w du dv, U, = 27 (n w00~ Y2 |w' [0 +32 6 n VA (w2 ||+ |v])

(S1.80)
which is at most C'n~1/4 for n > 1, since all moments of e~@'/2 are finite. O

The limit n%/*I,,(8) — Cy alone follows from Eq. by dominated convergence: at fixed
a € (0,1) and (w',v), the point enters D,,(a) for large n, ®,, — 3, and nK — Q' by Eq. .
The bound n~ /4 comes from the layer a(l—a) < n~1/2 at the ends of the fiber, where the quartic
width n='/*p(a)~" of Eq. (S1.71)) is no longer small. In that layer the v-window of D, (a) has width
of order one (the term 73), and the remainder terms w?|t|?, u?s? of Eq. reach their caps

(Lemma [S11]).

The boundary strata. On II(9) the zero set is By, which is not compact, and a lower bound
for K must hold uniformly in [¢t;| € (d,00). Since 04K |o=0 = E[1 — E;;] =0 on t3 = 0, K vanishes
to second order at By, and the lower bound is quadratic in (a,t2) jointly. The neighborhoods of
By and B then contribute to e "0 Z, at order at most n~!, one transverse Gaussian factor n=1/2
for each of o and t5 and no decay along ¢, against n=3/4 for the fiber.

Proposition S6 (The boundary strata). For every § € (0,3] there is ci(6) > 0 such that K >
cr(6) (o +13) for all a € [0, 3], [to] <0, |t1] > 6. Consequently, for alln > 0,

/ (P(:U’O +t1)<p(,u0 +t2) e_"K do dtl dtg S 7T||SO||OO . (3181)
I1(6)UIT' (6) ncrr(0)

Proof. By Eq. (51.59) and Lemma for every measurable J C R,

1 E[AZ 1J(Z)j| ’

K=E[(4) > 5E[TY

(51.82)
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and we take J = {|z| < M} with M > 1 chosen below. For |r| < 1, E.(2) < el"l?l and, from
le? — 1] < ]:U|e\x| with 7 = 72 — 72/27

|E,(2) — 1] < |7| (1 +|2]) el?1+1/2, (S1.83)

Far part. Let {(M) = 2E[(1 + (1 + |2])%e?#41) 1,2 /], which tends to zero as M — co. Fix
My > 1 with £(Mo) < % and put Ry = 4Mp. Let o < 3, [t2| < 1, [t1] > Ro and J = {|z| < Mo}
On J, [ti]]z] < $2/4, 50 By, < e /4 < M =y and A < (1 —a)(Ey, — 1) < M — 1, s0
1+ Ay <eMo. Write A = B+ aFEy, with B=—a+ (1 —a)(E, — 1), so that A% > $B? —a?p? on
J. Since E[Ey, — 1] = 0 and E[(E;, — 1)2] = ¢f2 — 1,

EBY =a’+(1-a)?(e? 1) > o®+ 183 > L2 +1)), (S1.84)

and by Eq. (S1.83) B? < 2a2 + 2t3(1 + |z])2e2#1H1 | so B[B%1 ] < (o + 3)6(Mp) < % .
Hence E[A21J] > 35 -3 +83) - > (55— e 8)(a? +13) > 3 (a®+13), and by Eq. (S1.82)
K > cgar(a? + 2) with the absolute constant cg,, = e~ o /64.

Near By, bounded t. The function V = E[A2] = a2(e't —1)+20(1—a)(e1?2— 1)+ (1—a)2(e2 1)
is entire. At (o, t2) = (0,0), for every t1, V = 0,V = 0,V = 0, and the Hessian in (a, t2) is 2H(¢;)
with

et% -1 t t2 2
H(tl) = tl 1 y det H(tl) =el1—1-— tl >0 (tl 7& 0) . (8185)

Let As > 0 be the minimum over § < |t1] < Ry of the smaller eigenvalue of H(¢1), and Mj
the maximum of the absolute values of the third—order partial derivatives of V in (a,t2) over
{a € [0 ,2] lto] < 1, |t1] < Ro} With 72 = o? + t2, Taylor’s theorem at (a,t2) = (0,0) gives
V > A\sr? — Cyr3 for a€[0,3], [ta] <1,0< |t1] < Ry, with Cy = 23/2M3/6. On J = {|z| < M},
14+A; < efoM and by Eq. (S1.83) A% < 2a2(efoll4-1)2 4263 (14 2])2e21+ 1 s0 B[A%1 ] < 7261 (M)
with & (M) = 21@[((630\2'+1)2+(1+|z|)2e2\zl+1)1|Z|>M] — 0. Choose M = M with & (My) < \s/4
and put 79 = \s/(4Cy). For r < ro, E[A%1,] > )\57'2 — Cyr3 — )‘5 r? > /\5 r2, and Eq. (S1.82)) gives
K > cpear(0) 72 with cpear = )\56_R0M1/4 on{a<i |t <1,§ < |t1] < Ro, r<ro}.

The rest. The set S = {a € [0,3], [to] < 4, § < ]t1] < Ry, r > 1o} is compact and disjoint
from Z (R and B are excluded by |t1] > 0 and « g 5, Bo by 7 > 19), so kg = ming K > 0 by
Lemma (b),(c), and K > 2kg7? on S since 72 < 1 + 52 1 there.

Since § < § < Ry, the three cases cover the set a<i \t2| < d, [t1| > 9, and the bound holds with
cri(6) = min (Car, Cnear(d), 2k5). For Eq. (S1.81)), bound e(po + t2) < ||¢|loo, integrate ¢(ug + t1)
to one, and use [§°f e ") dty da = 7/(2nc). The involution (e, t1,ts) — (1 — a, ta, t1) maps
IT' into the set where the bound holds and preserves K and the prior. O

Proposition S7 (Away from the zero set). For every § € (0, %], k(0) = infrys) K > 0, and hence
Jinsy e (Ho + 1) (o + t2)e K dadty dty < e

Proof. Choose T > 1 with e T°/4 < F(1— e /%) and e T7/8 < F(1-2- 12, OnTIL(&)N{|t| > T}: if
both |ty > &, then one of them is at least T and b2 < e~ 1" /4+e“S < 1—5(1—6_52/4) =02 < 1by
Lemma (d); if >3, [t >0, [ta] <6, then [ty > T and b< e T/ 4T —a<i(1+271/2) =
by < 1; the third piece is symmetric. Hence K > —2logmax(bi,by) > 0 there. The part of
ITI(9) with |[t| < T is contained in the union of the compact sets {0 < |[t;| < T, § < |to| < T},
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{a>3 0<|t| <T, |ta] <6}, {a <3, 6 <|ta] <T, |t:] <6}, none of which meets Z: on R,
t1 =ty = 0; on By, @« = 0 and t3 = 0; on By, @ = 1 and ¢; = 0. By Lemma [S§(b),(c), K has a

positive minimum on each. The integral bound follows since the prior has mass one. ]
Proof of Proposztzon@ Li(u) = [qlog N(y; p, )dy Lo — (u — p0)?/2, so e*”LOZl(n) =
[ o(p) e e 10)* /2y, = \/QW/RIN(M; 0,s2) N(uo,u, 1Ydp = /2w /n N(po; 0, s3+ 1), which is the

closed form and its ratio to ¢ov/27/n is (1 + ~ ) 12 exp{pd/(2s3(1 +nst))} =14+ O(1/n).

(ii) By Eq. ( and the partition of [0, 1] >< R? into I, 1L, 11", 11T at § = 51 < i e moZy(n) =
L,(61) + Jqom + fm Wlth the same integrand. By Propositions l E S6| and |S |n?’/4 Lo Zo(n) —
Os| < Cn VA4 7)o n ™4 /er1(61) + n®/ 4501 = O(n=1/4). The two expressions for Oy agree

since @2 = e Ho/% (27s?
Yo =¢ /(27s5).-
(iii) Dividing (i) by (ii),

@oV2rn~ Y2 (1 + O(1/n)) _ poV2m 1/
n=3/4(Cy + O(n=1/4)) Cy

BF(n) = (1+0(nY), (S1.86)

and pov/2r/ (7T (})¢8) = v2/(wT(3) o) = 250 /0 / (VT T (7)) O

The sample size at which the leading term of (iii) reaches odds B is (B/c)* = Bin'I'(})%¢{ /4,
the form used in Section 6.1 of the main paper. The relative correction, at most of order n=1/4,
comes from the ends of the fiber (Proposition and from the boundary strata (Proposition ,
whose contributions to e L0 Z5 are both of absolute order at most n~!. The estimates above bound
this correction without determining its coefficient. A direct numerical quadrature of Eq.
indicates that the coefficient is nonzero: the quantity (n3/4e*”L0 Zs(n)/Coy — 1) n'/4 equals —1.07,
—1.21, —1.26 at n = 10%, 10°, 108 for (sg, j10) = (1,0), and —0.65, —0.75, —0.78 for (s, p10) = (1, 1).
Every statement in this section is a population-ray statement, and the sampled-data constant
remains open.

S2 Boundary-stratum computations and numerical checks

In this section we prove the x2-factorization (Theorem 8 of the main paper), state the family and
general-size laws behind Theorems 9 and 10 of the main paper together with the computations
that give them, evaluate the flat integrals, and compare the constants with the evidence computed
directly at finite N

S2.1 The Hessian entries and the factorization theorem

For naive Bayes at uniform data we use the unnormalized exponent, the unweighted sum of In M,
over the cells, in place of the g-normalized exponent of Theorem 8 of the main paper. Write p,(6) =
2—F Hf(l +spAf) with sy = 2vy — 1, Ay = 267 — 1; sums over v of products of the sign characters
collapse by orthogonality, giving —92® = 228" (p, —27F)2 = 2F[[] f(1+uy)—1] and similarly the
other entries, with uy = (20 —1)?; taking the Schur complement of the diagonal block of the second
component’s parameters 7 gives the determinant, det H = 2F(F+2) . 9F[T(1 + uf) —1—3 uy], and
the bracket is 375 e;(u). For the tables, the block of the second component’s row distribution c is
the multinomial Fisher matrix (determinant 1/]]; p; by Sherman-Morrison), Hy, is proportional
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to the y-score of a against p, and the o-Schur complement collapses to x?(a||p)x?(b||x). The naive
Bayes and the table computations are both instances of Theorem 8, which we now prove.

Proof of Theorem 8 of the main paper. (i) Arrow form. For any regular family, on Sy the mixture
satisfies 9, M, = py(w1) — g and M, = gy, 80 —02® = 3, qu [(Pu(w1) — @)/ qw)? = X*(P|lq) with
P = p(wy); the (w2, ws) block of —92® is the Fisher information of the true family at the truth; and
the mixed (o,ws) entries are g = >, (pv(w1) — Gv) Ow, In py(w*), the x-scores (the remaining terms
vanish by the sum-to-one identity). The Hessian is therefore the bordered Gram (arrow) matrix
with corner x?(P||q), diagonal blocks the per-factor Fisher matrices I, and border g.

(i) Product structure. For product families the corner, the Fisher block, and the border
each factorize over the factors: 1+ x*(Pllq) = [I; (1 + x3), by Fubini applied to 3>, P}/q, =

I1f ES(PS(f ))2 / qgf ); the Fisher matrix is block diagonal, one multinomial Fisher block per factor
(mean-zero scores of distinct factors are uncorrelated under the product truth). The border g splits
into per-factor pieces g; because the score of factor f depends only on vy, so that in g the sum
over the remaining coordinates reduces P — ¢ to its f-th marginal deviation.

(#ii) Saturation. Each factor family is the full multinomial on its alphabet, so its scores span the
mean-zero functions on it; the regression of the deviation P{) — ¢(/) on the factor scores therefore
has zero residual, and g}—Ifl gr = be This is the only step that uses saturation: for a curved factor
family the scores span a proper subspace, the regression identity fails, and so does the factorization.

(iv) Schur complement. By the arrow structure,

det H = det1 - [XQ(PHq)—Zg}I;lgf} — det - [H(HX?)—“ZX?} = det1 > e;(x%),
7

f f j=2
(52.1)
and Sherman-Morrison gives det [y = 1/]], qgf ) in the reduced per-factor coordinates. O

For F binary factors, X?c = wy = (0 — 9;)2/[9}5(1 — 03)]; at the uniform point Xfc = uy =
(205 — 1)2, and for the unnormalized exponent used above the prefactor of 2j>2€j (u) in det H is
2F(F+3)  For F' = 2 factors of size k, Y j>2€j =e2 = 2(allp) x?(b||x), and at the uniform point the
unnormalized det H is k%|a — u|?|b — u|?. The factorization of Theorem 8 holds in the same form
when the factors have different alphabet sizes, for example in a 2 x 2 x 3 model, which belongs to

neither family above.

S2.2 The family and general-size laws

Theorem S1 (Naive Bayes family on the type-2 stratum). At any interior product data q, =
[T(07) (1 — 0;‘2)1_”f with F =3, Zy = C(G*)N_QeNZv wng (1 4 o(1)) with C(6*) as displayed
in Section 5.4 of the main paper.

Theorem [S1| follows from the factorization of Theorem 8 written in the y? coordinates w 3 the

octants of the flat cube around 6* then contribute incomplete-F; factors whose arguments are the
odds ratios displayed in Section 5.4 of the main paper.

Proposition S8 (General F > 3). The Hessian law holds for every F, giving Zy = Cp N~F+1)/29=FN (14
o(1)) with

doe 522 —-1/2
Cp=@m)\FH2o~Fy.  Jp= /[1 . 11 Tff( 3 ei($2)) , (S2.2)
)T i=0
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where A\ = (F + 1)/2 itself is the theorem of |Rusakov and Geiger| (2005); J3 = J, and Jy =
2.117832 ... by quadrature of the integral.

The integral J of Theorem 9 of the main paper is evaluated by three substitutions: t; =
|20 — 1| maps the flat integral onto the unit cube; under the reciprocal substitution zy = 1/t one
has e (t?) + e3(t?) = (t1tat3)?(1 + |z[?), so that the flat integral becomes it ooyp g (dg/2p) (1 +
|z|2)~1/2 = J; and the Schwinger representation of the inverse square root factorizes the triple
integral, each z;-integral giving one factor of Ej.

Theorem S2 (Table family on Lin’s stratum). At any positive rank-one data ¢ = p @ kK on 3 x 3
tables,

Zn = Clp, k) N2 N2 aimais(1 4 0(1)),  C(p, k) = (2)%/2 /Hpiﬂmj I(p)I(k), (S2.3)

with I(p) = [x,da/\/x*(allp) elementary for every p; I(u) = V2In(2 + v/3)/V/3 recovers Theo-
rem 10 of the main paper.

Proposition S9 (General k > 3). The boundary strata contribute Cp N~ F=D/2k=2N yth

Cp = (2m)@=D/2 =) 1 (B2 L(k) = / i, (S2.4)
AV |CL - u|

and dominate for every k > 3: the critical variety at the uniform ray consists of the two bound-
ary strata and the rank-one sheets meeting in the center; every mon-boundary stratum enters at
O(N=3*=D/2In N), a gap of (k —2)/2 powers, and an elementary Pinsker—volume argument gives
the log-free bound ZyeNP < BN—k=1/2 for aqll N. Hence A = (2k — 1)/2 and m = 1 for every
k > 3, recovering the theorem of |Lin (2017) at k = 3. At k = 2 the model is regqular-saturated and
the analysis is void.

For the naive Bayes model at uniform data the strata contribute at orders N~2 (boundary),
then N—9/4 (the type-1 segments carrying the quartic degeneracy), then N —5/2 (interior sheets);
for the tables the orders are N~°/2 (boundary), then N=3 (margin families), then N~3log N (the
center segment, whose hyperbolic quartic produces the logarithm).

The triangle integral. In centered coordinates |a — u|? = 2(2? + 2y + y?), and by the threefold
symmetry Iy = 3 [¢ with S the sector subtended by the bottom edge. In polar coordinates the
sector integral is [ R g~/2dy with g = 2 +sin20, R = —1/(3sinv), over ¥ € (—37/4, — arctan 3).
With ¢ = tan ¢ (splitting at —7/2) both pieces reduce to ﬁ Jdt/(tvt? £t + 1), and with

Vbt +1 t
the four endpoint evaluations combine to ﬁ[ln(l + %) +1In(3 +2v3)] = ? In(2 + v/3), since
(14+2/v3)(3 +2v3) = (2 + v3)2 The three sectors together give I = /2 In(2 + V/3), the
flat integral of Theorem 10 of the main paper. For general p the same computation gives I(p):
the quadratic form becomes ;2 /p; with * = a — p, and the three sectors are delimited by the
directions of the triangle vertices as seen from p.

2 212 1
/ dt In + bt + 2Vt? + bt + (S2.5)
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S2.3 Localization and numerical evaluation

The Laplace localization used in the theorems of this section follows from standard estimates: the
contributions of the different strata add, and the degenerate corners of the flat integrals (where
det H — 0; all flat integrals converge there) and the interior strata enter at the correction orders
stated above. A dominated-convergence argument with an N-free integrable envelope, valid up to
the degenerate corners precisely because F' > 3, resp. k > 3, proves the localization uniformly, with
no splitting parameter; an N-dependent two-zone estimate with splitting radius N~2/% gives the
same limits. For the table family the dominance of the boundary strata does not rest on these
estimates: the log-free global bound of Proposition [S9| controls every non-boundary contribution
unconditionally, and the standard estimates are needed only for the o(1) in the constant.

We evaluated the evidence numerically at five data rays: uniform and 6* = (2,3, 1) for naive
Bayes; uniform, p = k = (%,%, %), and p = (%, %,%), = (%, %,%) for tables. At every ray the
evidence at small N was computed as an exact rational, both by a big-integer dynamic program
over sufficient statistics and by term-by-term monomial expansion of the parameter integral. The
floating-point evaluations agree with these exact values at all comparison points, to 10719 at the
uniform rays, 3 x 10~® at the generic naive Bayes ray, and 10~7 (single precision) at the generic table
rays. Running the same dynamic program in log-space floating point, we computed the evidence up
to N = 384 for naive Bayes and N = 192-216 for the tables. With yy = In Zxy+ NFE and n the per-
cell count where applicable, the computed sequences are as follows. Uniform naive Bayes (N = 8n):
y = —5.48431, —6.22232, —6.75554, —7.17359, —7.51763, —7.81005, —8.06437, —8.49129, —8.84168
at n = 8,12, 16,20, 24, 28,32, 40,48 (double precision; exact rational values at n < 4). Naive Bayes
at 0" = (%,%7%), N = 32-384: —4.56669, —5.78083, —6.51872, —7.05146, —7.81259, —8.35857,
—8.78487, —9.13478. Uniform tables (N = 9n), n = 8,...,24: —9.21258, —10.15135, —10.83288,
—11.36861, —11.81021. Tables at p = = (3, 1, %), N = 32-192: —7.78666, —8.65400, —9.29398,
—10.22375, —10.89942, —11.43096, —11.86937. Tables at p = (3,1, 3), k = (3,1, 1), N = 32-192:
—8.73919, —10.27138, —11.20354, —11.87785, —12.40721, —12.84336. The exact rational value at
N = 32 on the last ray is y = —8.739193763, and at the two largest values of N computed in both
single and double precision the two evaluations agree to 2.1 x 10~ and 4.7 x 1077,

With the leading —Aln N term of yxn removed, the naive Bayes sequences approach their con-
stants to within a few percent with N~/2 corrections. The exponent estimates obtained from
consecutive differences of yy increase monotonically toward 2 for naive Bayes (reaching 1.92) and
toward 5/2 for the tables (reaching 2.37-2.42). However, the table sequences have not entered
the asymptotic regime by N = 216: the residual in In Z is 4+0.18 there and still rising, so for
the tables the constant rests on the localization proof. A center-stratum correction of the form
(c1In N + c2)N~1/2 whose maximum lies beyond the feasible range of N, is consistent with the
computed values. Fits of that form with the intercept fixed at the theoretical constant reproduce
the table sequences to rms 8 x 1077 (uniform), 4 x 10~7 (first generic ray) and 5 x 10~° (second
generic ray), although such a fit does not confirm the constant numerically. At the uniform table
ray a fit on the window n = 4-20 predicted the next computed value to 6 x 1076, well inside the
fit’s own uncertainty of order 107%.

S3 Numerical methods and holonomic structure

The exact evidence values in the main paper are computed by integer dynamic programming over
the sufficient-statistic lattice, and the floating-point values by log-stabilized or exponentially tilted
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evaluations of the same sums, as described below. The evidence integrals are also holonomic in the
data counts; for the binary model we write the contiguity relations out, whereas for the binomial
mixture we find no scalar recurrence within the orders and degrees we could search. The numerical
checks behind each computation are collected in the last subsection, keyed to the sections of the
main paper.

S3.1 Numerical methods

The dynamic program for the rational evidence values runs in exact integer arithmetic for N < 96
and, for the larger benchmarks, modulo 25-bit primes, followed by Chinese remaindering and ra-
tional reconstruction. The reconstruction is confirmed at additional primes not used in it; for
evidence integrals the numerator and denominator sizes are highly asymmetric, and the recon-
struction bounds must be chosen accordingly. The large-N values in Table 2 of the main paper use
a log-stabilized dynamic program for the allocation sum: each lattice row carries a floating-point
profile and a per-row logarithmic offset, so the full dynamic range, spanning thousands of orders of
magnitude between the ridge and the corners, is handled without underflow. This evaluator agrees
with the exact rational values to at least 13 significant figures at every point where both were com-
puted (N < 96 for the binomial mixture, N < 600 for the binary model against Theorem 1 of the
main paper). Its convergence was confirmed by recomputation with more working digits at selected
N. The floating-point rows of Table 1 of the main paper use exponentially tilted arithmetic: the
generating-function coefficients are rescaled by a geometric weight chosen so that the dominant
terms are of order one, and the weight is removed in logarithmic form at the end.

S3.2 Holonomic structure and a computational negative result

The evidence integrals of the main paper are Euler-type integrals with the data counts in the ex-
ponents, so Z(U) is holonomic in U: it satisfies contiguity recurrences with polynomial coefficients,
count-shift relations in the hypergeometric sense. Recurrences of this kind have been developed
for the conditional normalizing constants of contingency tables (Tachibana et all [2020), and the
A-hypergeometric structure has been worked out for partition distributions on the rational normal
curve, the variety underlying the binomial mixture (Mano, 2017), though never, to our knowledge,
for evidence integrals of latent-variable models.

For the binary model we derived the contiguity system explicitly. The evidence satisfies the
sum rule Z(U) = Z(U + ep) + Z(U + e1) and an order-three recurrence in a single count direction,

CQ(UO, ul)Z(U) + ch(U + 60) + CQZ(U + 260) + CgZ(U + 360) = 0, (83.1)

with coefficients of degree three, e.g. co = —(ug + 1)(ug + 2)?; iterating this recurrence upward
from small counts reproduces the exact rational values of Theorem 1 of the main paper. We also
constructed an integration-by-parts calculus for the parameter integrals using vector fields w(1 —
w)0y, tangent to the simplex boundaries, which generates recurrence systems without boundary
terms. We checked this calculus in full on the binary model: the recurrence system it produces
there is satisfied by the closed form of Theorem 1.

For the binomial mixture we looked for a scalar recurrence in n along its singular data ray
U=mn(1,4,6,4,1) (Section 5.1 of the main paper) and found none. If one exists at the orders we
examined, its coefficient degree lies above every cap we could test, and these caps are as large as 140
at low order. We computed the exact series Z(n) modulo fourteen 25-bit primes to n = 800 (any
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recurrence proposed for this family must annihilate these residue sequences) and ran overdetermined
recurrence searches on them, each repeated at a second prime with the same outcome. An 800-term
series bounds the search to the region (r 4+ 1)(d + 1) < 670 in recurrence order r and coefficient
degree d: the tested per-order degree caps decrease from 140 at r < 3 to 37 at r = 16. Within this
region no operator annihilates the sequence on the singular ray, the sequence on the all-ones ray,
or, at recurrence orders r < 10, either of the two Gamma-factor renormalizations Z,, (16n+ 1)! and
Zp, (16n+1)! (32n+1)!. Diagonal restrictions of multivariate holonomic sequences can have far larger
scalar complexity than the underlying multivariate systems (Lipshitz, [1988; Bostan et al., 2017),
and this family appears to be a strong instance. We therefore did not pursue a scalar recurrence for
the large-n asymptotics, and none is needed: in Section 5 of the main paper the learning coefficient
A and the constant term are obtained directly from the allocation sum by localizing it to a tube
around its ridge.

S3.3 Numerical checks for the main-text computations

Section, table and theorem numbers here refer to the main paper.

Sections 2—4. Our implementation reproduces the three published values of [Lin et al.| (2009)
named in Section 2.1 to every printed digit, including the coin-toss fraction with its 530-digit
numerator and 552-digit denominator and, by modular evaluation at 64 primes, the fraction of
their Example 5.5 with a 143-digit numerator and 262-digit denominator. In exact arithmetic we
checked Theorem 1 against the allocation sum for all 0 < wp,u; < 8, at (25,25), and against
symbolic integration at six count pairs, and Theorem 4 against brute-force allocation sums at
g = 2,3,4 (zero counts included) and symbolic integration. The same checks cover its Dir(5p)
variant at five rational [y, the coefficient —1/(48¢) of Section 4.3 at g = 64,128,256, and the
reductions of Appendix A at every integer point of each polynomial piece. In Table 1, four exact
rows were reproduced by a second implementation. The tilted floating-point rows agree with exact
evaluation to relative error 3.1 x 1072 or better at N = 100 for ¢ = 10%,10%,10% and to 7.5 x 1010
in InZ at g = 10, N = 5,000. The o = 1 Dirichlet-process rows agree with exact partition sums
to 2.7 x 107 in In Z, the a = 2 row with exact-rational evaluation to 6.3 x 107!6 (checked at
N = 80), and the a = 1 rows also with quadrature against the Diaconis-Kemperman density to
107% at N = 5,000 and to every printed decimal at N = 50,000. The times in Table 1 come from
more than one machine. On a single machine the « = 1 row at N = 5,000 took 21 s against 27 s
for g = 10°, so the printed times should not be used to rank the cost of the Dirichlet-process and
large-g evaluations.

Section 5. The identities in Lemmas 1-2, as well as the normal form and F; reduction of Sec-
tion 5.3, were verified by computer algebra. The Hessian entries, the vanishing of the gradient
along the strata and the determinant identities of Section 5.4 were confirmed symbolically through
F = 6 for naive Bayes and k = 5 for the k x k tables. For Theorem 7 at 6y = 1/3, a two-coefficient
correction fit on N = 648,972 predicts the computed values at N = 1296, 1944 to 2 x 104 in In Z.
Our values reproduce the printed Fy differences of Lin et al.| (2009) to 2 x 1078, In Table 3 the
fitted exponents agree with 1/4 within 1.3 x 10™*, and for reduced-rank regression the fit recovers
both constants of the asymptotic expansion within uncertainties of 1.8 x 10~ and 7.1 x 10~19;
neither fit uses the closed form. The constant J, = 2.117832 is a quadrature value not yet com-
pared with evidence evaluations, and integer-relation searches at fifty digits for the three-feature
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constant J found no closed form. Quadratic decay of the interior strata (Section 5.4) was checked
by second-difference ratio tests.

Section 6.1. Exact Bayes factors at N = 400, 800, 1600 are 2.288, 2.688, 3.161, against 2.067,
2.458, 2.923 from the asymptotic law. Direct quadrature (relative error below 4 x 107!!) gives
BF(1,281) = 3.00006, and the values BF = 19.977 and 20.051 at N = 3.30 and 3.35 x 10° bracket
the strong-evidence crossing. The formulas of Section 6.1 giving the Bayes-factor constant and the
required sample size as functions of the trial design were re-derived symbolically for each m and
checked numerically at nine m from 3 to 20. The BIC crossing at N = 22 clears the cutoff by at
least 6 x 10™* in deviance, against optimization error below 1076.

Section 6.2. The estimator comparison used 52,010 runs against 1,080 reference values (630 exact
rationals, 270 quadratures agreeing at two resolutions to 2 x 10719 180 log-gamma evaluations),
and 9,825 further runs for the two permutation variants. At N = 10% the permutation-averaged
Chib estimator recovers the log2 (40.6931 nats) that the raw Chib estimate misses on the binary
family and lowers the binomial error from 1.449 x 10% to 9.166 x 10° nats. In two sets of deliberately
perturbed reference values inserted as positive controls, every perturbation was detected at 3o by
the estimators tested, apart from the harmonic mean in the first set (excluded beforehand as ill-
behaved) and the raw Chib estimator in the second (|]z] = 2.90 against the 3.0 threshold). A
stepping-stone re-run under a later version of the code differed from the original runs by 2.7 x 1072
nats (1.3 times the estimator’s error estimate), a shift whose cause we have not identified; Table 4
uses the original values. In Table 4 the number of completed nested-sampling runs on the binomial
family is 250 because twenty runs at N > 3 x 10° exceeded the time limit of the computing queue.
The error bar of the permutation-averaged Chib row is that of the raw Chib row, and the flip
count of bridge sampling on the binomial family was not recorded. For the coarsened posterior,
the 0.193 slope and the o = 10? half-height are fits through medians, whereas the o = 103 value
and, for N < 10%, the a = 10* value are supported by interval enclosures of relative radius at
most 3.5 x 1077 at 209 points. At 202 of these a Laplace approximation taken over one half of the
label-symmetric parameter space and doubled lies 0.511 nats low at the median, inside the [0, In 2]
band expected of that construction when the posterior mode straddles the symmetry plane. The
record-linkage Gibbs sampler uses the same likelihood tables as the exact reference posteriors and
was first compared with full enumeration on three small blocks (200,000 sweeps). Over the 24
configurations the worst total-variation distance was 0.05141 (0.98-1.45 times the iid Monte Carlo
floor) and the worst mean shift 0.0419 posterior standard deviations, against preset limits of 0.1
and 2.

Sections 6.3 and 7.1. The eyetracking counts in the original printed table agree with both
copies of the data distributed in statistical software packages. The a-free inner sums took 39 s
for the two-cell binning and 22 min for the three-cell binning and were checked against partition
enumeration on small subsets; at & = 1, k = 2 the evidence is a fraction with a 180-digit numerator
and a 211-digit denominator. In Figure 2 the mass beyond ¢ = 25 is below 9x 1075, and the 355/113
and 22/7 curves agree within 2 x 1073, The three rat-growth estimators of Basu and Chib cited in
Section 6.3 differ from the analytic value printed beside them by —0.0011, +0.0006, +0.0210. The
total-variation distances from the cluster-count table of Frithwirth-Schnatter and Malsiner-Walli
quoted in the same section are 0.454 for the two-cell binning and 0.423 for the three-cell binning.
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For the N = 7,931 tuberculosis stratum we computed the evidence of the finite mixture model for
a single categorical variable, with the k£ = 8 sign patterns read as that variable, up to g = 3 with
In Z error bounds below 6.2 x 1072, The two-class conditionally independent latent-class model on
the same stratum requires a lattice of 1.32 x 10 states, which would need 1.06 petabytes at eight
bytes per state.

S4 The proportional regime: many states instead of many com-
ponents

The closed forms of the main paper hold at every k and N jointly, so they also apply in a regime
that fixed-model asymptotics cannot describe, in which the number of states k grows in proportion
to the sample size N. We compute the evidence density in the proportional regime N = vk at
g = 2, measure the deficit of the log evidence below the maximized log likelihood along the crossover
family £ ~ N%, and show that this deficit saturates past a = 1. These results are summarized in
Section 4.5 of the main paper.

S4.1 The evidence density at N = vk

Let the variable have k states and take N = vk observations at fixed v, with ¢ = 2. Proportional
regimes of this kind are the classical setting of the statistical mechanics of learning, where free
energies per degree of freedom are computed by the replica method as quenched averages over
data (Seung et all, [1992)), including for Bayesian clustering of mixture data (Mozeika and Coolen),
2020)). For the one-component model the corresponding quantity is the large-alphabet redundancy
of universal coding, whose asymptotics in this regime are known with explicit constants (Orlitsky
et al., 2004} |Szpankowski and Weinberger, 2012)). For the mixture, the singular case, we know of
no prior computation. Because the evidence is available exactly, the large-k limit can be computed
from one deterministic count vector at each k, with no disorder average and no replica calculation,
and at every finite k£ the evidence is a rational number.
Define the evidence density

f() = lim InZ(Uk)+ NInk

k—o0 k ’

N =vk, (54.1)

on deterministic count rays Uy = Nqy of fixed shape. The term N In & is minus the log likelihood of
the uniform distribution on the k states, so f is the limiting log evidence per state measured from
that baseline. Because the one-variable mixture model contains every distribution on the k states,
the maximized likelihood on the ray is exactly [], ¢2¥9, which caps the density at f(v) < v KL, with
KL the divergence of the shape from uniform. The deficit D(v) = v KL — f(v) is the amount, per
state and in the large-k limit, by which the log evidence falls below the maximized log likelihood.
Its growth with v is controlled by the learning coefficient of the singular model.

We measured f on two shapes. The two-rate shape has ¢, = % on half the states and ﬁ on
the other half, an interior truth. The two-block shape has ¢, = % on half the states and zero on
the other half, a truth on a boundary stratum whose codimension grows with k. We evaluated the
evidence at twelve values of v from 2 to 200 on sequences of k up to 1600. Extrapolation in k£ with
fitted 1/k and (Ink)/k corrections gives f to better than 2 x 107% at every v, and to a few parts
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in 10° for v > 3. Over this window the deficit grows logarithmically, D(v) = clnv + d + e/v, with
Ctwo-block = 0.7498 + 0.0027, Ctwo-rate = 0.506 £0.018, (54.2)

the errors dominated by the spread across fit forms.

The coefficient c¢ is the limiting density of the learning coefficient of singular learning theory.
Indeed, when the fixed-k expansion of Watanabe (Section 2.2 of the main paper) is inserted into
Eq. (S4.1)), the term A(k)In N contributes (A(k)/k)(Inv + Ink); the Ink part joins the correc-
tions removed by the k-extrapolation, and the In v coefficient of the deficit is the limiting density
lim; A(k)/k. At an interior truth the learning coefficients of [Watanabe and Watanabe| (2022) for
two-component multinomial mixtures give A(k)/k — 1/2. The two-block truth violates their in-
terior hypothesis, and the boundary-corrected density at Dirichlet concentration £ is 1/4 + (5/2,
hence 3/4 at the flat priors used here. This corrected density is the coefficient of k in the boundary-
strata formula for A(k) given in Section and we checked it against a saturated model whose
evidence has a closed form. Each measured coefficient agrees with the density predicted for its
shape: Ctwo-block lies 0.06 standard errors from 3/4, with the uncorrected value 1/2 far outside its
error bar, and Cywo-rate is consistent with 1/2 (0.35 standard errors). The prior dependence is itself
a prediction: at Jeffreys priors (5 = 1/2) the two-block coefficient should drop to 1/2 while the
two-rate one stays. The test at k = 8 is reported in Section the flat-minus-Jeffreys difference
of A\(8) is 1.998 £ 0.004 against the predicted 2 for the two-block shape and 0.00000 %+ 0.00002
against 0 for the two-rate shape. When the count shape is interpolated between the two-rate and
the two-block form, the deficit varies smoothly, with no sign of a transition at the resolution of
these measurements.

S4.2 Scaling the states with the sample: k£ ~ N¢

The fixed-k expansion and the proportional regime are the two ends of a one-parameter family of
regimes, the deterministic count rays with &k ~ N, « € [0,1]. For a < 1 the density f has no finite
limit, so we work with the total deficit, A(N,k) = NKL — (InZ + N Ink), which equals k D(v)
at N = vk. Wherever fixed-k theory applies, A = A\(k)In N + O(1), and we write A\() for the
measured coefficient of kIn N along a ray. We measured the map from « to /_\(a) on the two shapes,
onrays o = 1/3,1/2,2/3 (sequences to k = 1600, N = 262,144, every value of Z an exact rational),
with the o = 0 end refit at fixed k € {4, 8,16,32} and the & = 1 end given by Eq. .

A natural null hypothesis is a flat map, A(a) = 3/4 (two-block; 1/2 two-rate) independent of a,
which matches both known ends. On the two-block shape the measured X instead falls linearly with
a: from 0.756740.0034 at the fixed-k endpoint (A\(32)/32) through 0.5018 +0.024, 0.3751 £0.0035,
and 0.2484 +0.0024 at o = 1/3, 1/2, 2/3, against %(1 — a) = 0.500, 0.375, 0.250; the flat map is
excluded by up to 207 standard errors. The measurements follow a linear crossover,

Ma) = c(l—a), (54.3)

with ¢ the coefficient of Eq. and no transition at any interior a. Equation is an
empirical relation measured at three interior exponents. It appears to follow from an identity
and one measured fact: along a ray, klnv = (1 — «) kln N exactly, so Eq. is equivalent to
the statement that the deficit has the same coefficient ¢ of klnv at every «. The fit with klnv
as regressor confirms this: the coefficient is 0.7528 4+ 0.0359, 0.7502 4+ 0.0069, 0.7452 4+ 0.0073 at
a=1/3,1/2,2/3, each within 0.6 standard errors of the value 0.7498 + 0.0027 in Eq. . The
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deficit per state thus seems to depend on N and k only through their ratio v = N/k: every regime
with 0 < < 1 follows the o = 1 law of Section rather than fixed-k growth in In N.

At the fixed-k end (a = 0) the two-block learning coefficient A\(k) can be determined directly,
including its k-independent term, which is divided by k£ in Eq. and is therefore absent
from f(v). The measured sequences give A(k) — %k + % (the largest-k local slopes minus %k are
+0.509, +0.498, +0.492, +0.481 at k = 4,8, 16, 32), which fixes at —|—% the O(1) intercept that the
boundary-corrected density left open. The line itself can be derived from the boundary strata of the
two-block truth: A(k) = (8/2+1/4)k + ap — & at component concentration 3 and mixing-weight
concentration «g, hence %k + % at the flat priors used here. The intercept depends on the priors
alone: it is the contribution of the mixing-weight prior at the dominant boundary stratum, where
one mixing weight vanishes, less the contribution of the one Gaussian direction that the boundary
face removes. In exact small-N enumeration the same intercept appears on deterministic and on
sampled sequences. Its dependence on g gives a falsifiable prediction: at a Jeffreys mixing prior
(g = %) the intercept is 0. At & = 8 we tested both this prediction and the f-dependence of the
line, using a local-slope extrapolation whose accuracy on the flat-prior sequences is 10~° (it recovers
the flat-prior values 6.5 and 3.5 of the two shapes). Under a Jeffreys component prior (5 = %) at
flat mixing, the two-block A(8) is 4.5004 £ 0.0007 against the line’s 4.5 and the two-rate value is
3.500000 + 0.000002 against 3.5. With the mixing prior also set to Jeffreys (o = %, component
prior kept at 5 = %) the two-block value is 4.0000 4 0.0001 against 4.0 (intercept 0), and the shift
from ap = 1 is 0.5004 + 0.0008 against %, so each of these values at k = 8 agrees with its prediction.

On the interior (two-rate) shape the measured A(«a) is 0.3315+0.0079, 0.2500£0.0001, 0.1648 +
0.0017 at « = 1/3, 1/2, 2/3, i.e. the linear law Eq. at ¢ = 1/2 (the flat map excluded by up
to 2593 standard errors). When the deficit is refitted with £Inv in place of kIn NV, its coefficient is
again independent of . At the fixed-k end of this shape the measured coefficient is A\(k) = (k—1)/2:
1.4718 £0.0107, 3.4271+0.0276, 7.3357 £ 0.0621, 15.1516 +0.1321 at k = 4, 8, 16, 32, with largest-k
local slopes 1.4981, 3.4950, 7.4887, 15.4762, and at £k = 2 a slope of 0.4996 against a reference
value of 3/4. The reference values, k/2 for k > 3 and 3/4 at k = 2, are those given by the
theorem of [Watanabe and Watanabe| (2022) for mixtures of multinomials with M > 2 trials per
observation, applied here to an M = 1 model. The discrepancy is exactly their component-splitting
cost min(a/2, (k —1)/4), +3 at every k > 3 and +7 at k = 2 at flat priors. That cost is attached
to parameter directions along which the one-draw-per-observation likelihood considered here is
constant, so it vanishes, and A(k) = (k — 1)/2 on deterministic rays and sampled data alike. A
check with sampled data at k = 2 gives A = 0.4848 £ 0.0063, far from the reference 3/4 (41.9
standard errors) and 2.4 standard errors below 1/2; with the same finite-N lag as the deterministic
sequences. The difference between deterministic and sampled data lies entirely in the O(1) term,
flat in IV at the derived value —%. The splitting cost +% and the two-block intercept —i—% are different
quantities that coincide only at flat priors. At the Jeffreys mixing prior the intercept moves to 0
whereas the splitting cost would be i, and the £ = 8 measurement above, 4.0000 + 0.0001, agrees
with the vanishing intercept and excludes the value 4.25 that a splitting cost of % would give.

Past @ = 1, where the states outnumber the observations, the deficit saturates at the scale
N KL set by the maximized likelihood. As k — oo at fixed data support, In Z 4+ N In k converges to
the finite, exactly computable constant In Z(U) = In[]], uy! 3., Ru(m) m! (N — m)!/(N + 1)!].
Hence A = A /(N KL) — 1: the deficit asymptotically equals the whole of N KL, the information
needed to localize the occupied states, and the evidence density per state tends to zero. We
computed A on sparse sequences (N = 64 to 512, k = 4N to 256N) of two shapes, with count
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2 on N/2 states or count 1 on N states. On every sequence of either shape the computed values
of InZ + Nlnk converge to In Z,(U) (for the count-2 shape In Z,, = 172.597657 at N = 512).
For the count-2 shape A rises toward its ceiling (0.8932 — 0.9463 at N = 512), and the finite-k
residual of In Z + N In k approaches zero as —N?2/2k: the largest-k residuals divided by N?/k are
—0.4729, —0.4870, —0.4933, —0.4964 across its four sequences. For the count-1 (singleton) shape
Z = 1 exactly at every N (the identity ), (%)m'(N —m)! = (N +1)!), the ceiling is approached
from above (1.0457 — 1.0002), and the coefficient of N?/k in its residual is —0.327 to —0.329, near
—1/3; we know of no reference value for it.

S5 Capture-recapture: population size and number of classes

Ecologists use closed-population capture-recapture to estimate the size of an animal population
that cannot be counted directly. Animals are trapped, marked, released, and trapped again over
T occasions; the data are the capture histories of the D animals seen at least once; the quantity
of interest is the total number of animals N, including those never seen. (Throughout this section
N denotes the population size, as is conventional in capture-recapture, and not a sample size as
in the main paper.) When every animal is equally catchable, estimation of N under the resulting
homogeneous model is classical. Real animals are not equally catchable, and the standard remedy,
the finite-mixture model M} of Pledger| (2000), splits the population into g latent classes with
class-specific capture probabilities. [Link| (2003) then proved that heterogeneity models fitting the
same data essentially equally well can imply very different IV, so the estimate of N depends on the
assumed number of classes, which the data do not identify. Joint Bayesian inference on N and g
has so far been carried out by reversible-jump MCMC, which |Arnold et al.| (2010) applied to the
same two classic datasets used below; such a sampler approximates the posterior that is computed
exactly in this section.

We compute the joint posterior P(N,g | data) for g = 1,2,3 latent classes on two datasets
with 7= 6 and T' = 18 occasions and 68 and 76 animals seen (Table 6 of the main paper). The
model is the tied-p finite mixture: N animals, latent class a € {1,..., g} with weights w ~ Dir(yp),
class capture probability p, ~ Beta(by, by) shared across the T occasions, per-animal capture count
binomial, and zero-count animals unobserved. The prior on N is uniform or 1/N on {1,...,cap}
with cap = 300 or 400; because truncation at the cap removes any posterior mass beyond it, we give
both caps side by side. The hyperprior takes four settings, H; = (yo=1,b1=1,b2=1), Hs = (1,2, %),
Hs = (2,1,1), and Hy = (2,2, %) in the same order, which, crossed with the two N-priors and the
two caps, gives sixteen prior settings per dataset and g. Posterior probabilities of g use a uniform
prior on g € {1,2,3}. The one- and two-class posteriors are computed in exact rational arithmetic,
and the three-class posteriors in floating point by sums that involve no subtraction and are therefore
free of cancellation error. Against exact rational values this floating-point evaluation has relative
error at most 7.1 x 10714 over 912 comparisons on small tables, 1.1 x 1013 on complete three-class
posteriors for reduced hare tables (20 animals at all four hyperpriors and 30 animals at H;), and
8.1 x 107! on the full-scale two-class hare and rabbit posteriors (325 to 333 population values
each, all four hyperpriors). The full-scale three-class posteriors were not checked directly against
an exact computation. A three-class evaluation costs roughly 10'! to 4 x 10!! arithmetic operations
per dataset.

Both datasets analyzed here are standard examples in the capture-recapture literature. The
snowshoe hare data have T = 6 occasions, D = 68 animals, S = 145 captures, and frequency
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vector f = (25,22,13,5,1,2) (Baillargeon and Rivest, 2007). The Edwards—Eberhardt cottontail
rabbit data have T = 18 occasions, D = 76 animals, S = 142 captures, and frequency vector
f =1(43,16,8,6,0,2,1) with no animal caught more than seven times, from a penned population
whose true size, N = 135, is known (Edwards and Eberhardt, 1967). The posterior of N under
each number of classes can therefore be compared with the true value, a check rarely available in
a model-selection problem. (A later restatement of these data lists 75 animals (Matechou et al.,
2016); the data as distributed and the printed classical estimates computed from them both give
D =76.)

g cap mode N E[N] sd central 95% P(N < 135)
1 300 96  97.8894  7.203 (86, 114] 0.99989703
1 400 96  97.8894  7.203 (86, 114] 0.99989703
2 300 118  147.3991 41.834 (98, 263] 0.49977568
2 400 118 153.8321 54.188 [98,317] 0.48334254
3 300 120 149.4173 41.777 [99, 264] 0.47181353
3 400 120 155.2640 52.985 [99, 312] 0.45747743

Table S1: Posterior of the population size N for the rabbit data (known N = 135) under g = 1,2,3
latent classes, at the flat reference prior (Hp, uniform N-prior) and both truncation caps. With
one class the known size lies above the 99.98th percentile of the posterior; with two or three classes
it lies near the middle of the central 95% interval.

Table compares the rabbit posteriors with the known population size. Under the homoge-
neous g = 1 model the true size lies above the 99.98th percentile of the posterior, and outside the
central 95% interval, under every one of the sixteen prior settings. The failure of the homogeneous
analysis on these data therefore does not depend on which of these priors is used. Under g = 2 the
true size lies between the 45th and 79th percentile across the prior settings and inside every central
95% interval; under g = 3 it lies between the 44th and 82nd percentile, again inside every interval.
The marginal likelihoods lead to the same conclusion as the percentiles: they favor heterogeneity
under every prior setting, with log;q BF(2:1) between 0.546 and 1.988, Bayes factors of roughly
3.5 to 97 (Table[S2). A third class is never favored: log;, BF(3:2) is negative under every rabbit
prior setting, between —1.580 and —0.297. The homogeneous maximum-likelihood estimate for the
rabbits is 96 against a true size of 135, a standard illustration of heterogeneity bias; here the whole
one-class posterior of NV shows the same bias.

The hare data have no known population size, and for them the number of latent classes is less
well determined than for the rabbits. With the uniform prior on g, the homogeneous model retains
at most 0.12 posterior probability under every prior setting, so the posterior puts at least 0.88 on
two or three classes throughout. However, whether two or three classes are favored depends on the
hyperprior: log;y BF(3:2) runs from —0.291 to +0.216 across the prior settings. At 7' = 6 occasions
the three-class model is only just identified, and the data could not be expected to distinguish two
classes from three. The posterior mean of N under the flat reference prior rises with the number of
classes, from 75.78 (g=1) through 84.20 (g=2) to 89.54 (g=3) at cap 400, with 75.78, 83.61, 88.84
at cap 300. This rise is a finite-sample measure of the sensitivity of N to the assumed number of
classes; Link derived that sensitivity from an asymptotic argument.

Exact Bayesian posteriors are classical for the homogeneous models: |Castledine (1981) and
Smith| (1991)) gave the N-posteriors for the constant-probability model My and the time-varying
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dataset hyp N-prior log,, BF(2:1) log,, BF(3:2)
cap 300  cap 400 cap 300 cap 400

hare H; uniform 1.061254 1.062245 0.215580 0.215781
hare H; 1/N 1.027357 1.027594 0.195036 0.195100
hare Hs;  uniform 1.115027 1.115034 —0.220172 —0.220160
hare H, 1/N 1.099051 1.099053 —0.228237 —0.228234
hare Hs  uniform 0.915892 0.917087 0.197629 0.196954
hare Hs 1/N 0.868318 0.868614 0.182232 0.182071
hare H, uniform 0.710183 0.710197 —0.283258 —0.283265
hare Hy 1/N 0.688993 0.688997 —0.290957 —0.290958
rabbit Hi  uniform 1.973079 1.987599 —0.297478 —0.298597
rabbit H; 1/N 1.821508 1.827449 —0.303820 —0.304183
rabbit H,  uniform 0.837960 0.840035 —1.070112 —1.071031
rabbit Hy 1/N 0.734826 0.735583 —1.063256 —1.063597
rabbit Hs  uniform 1.874070 1.886116 —0.381663 —0.384502
rabbit Hs 1/N 1.716853 1.721859 —0.385179 —0.386312
rabbit H, uniform 0.659781 0.661738 —1.578154 —1.579406
rabbit Hy 1/N 0.546434 0.547167 —1.567425 —1.567899

Table S2: log;, Bayes factors between the latent-class models on both datasets under all sixteen
prior settings (hyperprior, N-prior, and truncation cap 300 or 400). Both datasets reject homo-
geneity under every setting; no rabbit setting favors a third class; for the hares the sign of BF(3:2)
changes with the hyperprior. The cap changes these values by at most 0.015.

model M; with Beta priors, model-averaged N-posteriors followed for log-linear models of list
dependence (Madigan and York, |1997; King and Brooks| [2001), and a 2026 result gives the two-
sample hypergeometric posterior, again with no heterogeneity (Mirzaee et al., 2026). The Bayesian
latent-class treatment of multi-list capture, the design of the die study in Section [S6 has its own
sampler-based literature, from the multiple-lists population-size analysis of Fienberg et al.| (1999)
to the Dirichlet-process latent-class estimator of Manrique-Vallier, (2016|). The exact marginal-
likelihood kernel for fixed-N mixtures of independence models is due to Lin et al| (2009)), and
exact weight-posteriors for known-component mixtures appeared in 2026 (Meshcheryakov, [2026;
Kim), |2026). To our knowledge, the joint posterior P(N, g | data) and its cross-model Bayes factors
for these latent-class models, with the unknown N and the unobserved zero-count cell inside the
integral, have not previously been computed exactly.

S6 Counting the dies of a Roman mint

Ancient coins were struck by hand between engraved dies, and how many dies a mint used is
a question numismatists have asked for a century. Die counts are used to estimate how much
money an ancient state produced, and whether they can support such estimates has been disputed
(Buttrey, 1993} de Callatay, [1995). The denarii of P. Crepusius, a Roman Republican issue, are a
standard test case because the mint numbered its own reverse dies, engraving a control numeral on
each, and in his die study Buttrey read numerals up to 519 (Buttrey, 1976). Because the number
of dies is known from these numerals, the issue provides a second test of the latent-class capture
models of Section [S5|against a known population size, in addition to the Edwards—Eberhardt rabbit
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data analyzed there. The estimator numismatists use in practice is Esty’s frequentist coverage
model (Esty, [2006, [2011)), applied today by the Roman Republican Die Project to this same issue
(Carbone and Yarrow, 2020|). Statisticians have surveyed such estimators (Stam, [1987) and, for
the related problem of estimating the number of species, have derived objective-Bayes posteriors
for mixed-Poisson abundance data (Barger and Bunge, 2010)).

The data are the open linked-data records of Schaefer’s die attributions, published by the
American Numismatic Society and nomisma.org under the Open Database License. They contain
3,304 die-attributed specimens of the issue (one specimen excluded for bearing two reverse-die
attributions), with D = 413 distinct reverse dies observed. In the natural capture design the
hoards in which specimens of the issue were found would be the capture occasions, with the data
arranged as a die-by-hoard table built from per-specimen hoard links. That table does not exist in
the open data: only 34 of the 3,304 die-attributed specimens carry an open per-specimen hoard link
(1.03%, six hoards). The catalog’s figure of 82 hoards is a count of the hoards known to contain
the coin type, given without specimen-level links. The open data do support a multi-list structure.
Fifteen modern holding datasets serve as the capture lists, a die being captured by a list if at least
one of its specimens is held there; this gives S = 829 list-captures and capture-frequency vector
f=1(150,145,87,28,2,1) indexed by the number of lists, from one to six, that capture the die. We
therefore compute P(N,g | f) from the capture-frequency histogram of the fifteen holdings under
the tied-p exchangeable-list mixture of Section with ¢ = 1 and 2 latent classes (Table 6 of the
main paper). As before, N is the unknown being estimated, here the number of dies including
those never seen. One holding contains 2,755 of the 3,304 specimens and 95.4% of the observed
dies, so capture effort is far from equal across the lists, contrary to the model’s assumption, and
the results below should be read with that limitation in mind.

The true number of dies comes from the die records themselves and is not used in the computa-
tion. Each die record carries Schaefer’s reading of the die’s control numeral. The highest attested
numeral is 519, with 405 distinct numerals attested and 114 missing, so the number of numerals
issued is 519 and the number of dies is at least 519 (a few dies share a numeral under letter suffixes).
The computation uses the floating-point routine of Section on a fifteen-list subtable of the same
shape (D = 40 dies, g = 1 and 2, both hyperprior settings) the routine agrees with exact rational
evaluation to relative error 7.0 x 10713, Only g = 1 and 2 are computed for the die data: at the
size of the full die table the three-class state space is more than a million times larger than the
two-class one.

At g = 1 the posterior has mode 497 under every prior setting of Table with central 95% set
[475,526] under six settings and [475, 525] under the two 1/N settings at P». The posterior reaches
the attested count of 519 only at its upper edge, with P(N > 519) = 0.07, which places 519 at the
93rd percentile. At g = 2 the posterior widens upward and 519 lies inside the central 95% set under
every setting, with P(N > 519) between 0.10 and 0.21. However, the evidence computed from the
capture-frequency histogram favors one class: log;, BF(2:1) runs from —0.99 to —2.21 across the
prior settings, and the posterior probability of two classes is below 0.1 under every setting. Unequal
capture effort across the lists cannot produce a spurious two-class signal, but it can mask genuine
heterogeneity among the dies. The preference for one class may therefore reflect the unequal sizes
of the fifteen holdings more than homogeneous output across the dies of the Crepusius mint.

On the same issue-level counts (all 3,304 specimens and 413 dies of the issue), Esty’s estimator
gives 472 in its simplest form and 478 with 95% interval [469.4,487.3] in the form the die-study
literature applies. The public implementation in current use, run on the largest subtype’s reverses,
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cap hyp N-prior g mode E[N] central 95% P(N >519) log;,BF(2:1)
1000 P, uniform 1 497 499 [475, 526] 0.074
1000 P, uniform 2 500 513 [477,661] 0.199 —1.00
1000 P 1/N 1 497 499 [475, 526] 0.071
1000 P 1/N 2 499 510 [477,611] 0.180 —-1.01
1000 P,  uniform 1 497 499 [475, 526] 0.070
1000 P,  uniform 2 499 502 [476,533] 0.116 —2.21
1000 P 1/N 1 497 498 [475,525] 0.067
1000 P, 1/N 2 498 501 [476, 532] 0.109 —2.21
1500 P; uniform 1 497 499  [475,526] 0.074
1500 P uniform 2 500 520 [477,732] 0.206 —0.99
1500 P 1/N 1 497 499 [475, 526] 0.071
1500 P, 1/N 2 499 513 [477,631] 0.183 —1.01
1500 P, uniform 1 497 499 [475, 526] 0.070
1500 P,  uniform 2 499 502 [476, 533] 0.116 —2.21
1500 P; 1/N 1 497 498 [475, 525] 0.067
1500 P» 1/N 2 498 501 [476,532] 0.109 —2.21

Table S3: Posterior of the number of dies N (the mint’s own count is 519) under one and two latent
classes, for truncation caps 1000 and 1500, hyperprior settings P, = H; and P, = H, of Section
and both N-priors, with the log;, Bayes factor of two classes against one. P(N = cap) is below
10~* under every setting and below 1078 at g = 1.

gives 462 with interval [452,472], so every issue-level application of Esty’s estimator excludes the
attested 519. Esty’s estimator is a function of the specimens-per-die abundance histogram, which
summarizes the same specimens differently from the list-capture table used here, so the two analyses
can be compared only through the die totals each supports. Run on the small subtype 1a alone, the
same implementation gives 519 with interval [388, 695]; that figure, however, is an estimate of the
number of dies in the subtype only and is not a second issue-level count. The Roman Republican
Die Project has published its own comparison of the same estimator with the numbered dies. In that
comparison Esty’s interval implies 48 to 65 missing dies, whereas the project counts 115 missing
from the numeral sequence (one more than the 114 in the open die records used here) and calls
the predicted range “way too low” (Carbone and Yarrow, [2020). By contrast, the central 95% set
of the multi-list posterior contains 519 under every prior setting considered; to our knowledge no
Bayesian or exact-posterior die count has previously appeared in the numismatic literature.

We also analyzed the partial die-by-hoard table that can be assembled from the open hoard
links (7" = 6 hoards, D = 32 dies, capture-frequency vector (31,1,0,0,0,0)). With 31 of the 32 dies
appearing in only one hoard each, the posterior follows the prior and the cap rather than the data.
Across the same sixteen prior settings at caps 700 and 1200 its mode runs from 98 to 229 and its
mean from 146 to 490, so the open hoard table does not constrain N. A die count is not by itself
an estimate of coin production: converting dies to coins struck requires a coins-per-die multiplier,
which is the quantity disputed in the production controversy (Buttrey, |1993; |de Callatay, 1995)
and is outside the scope of this analysis.
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S7 Latent classes in an environmental-DNA panel

Environmental DNA surveys detect rare species by amplifying their DNA from filtered water instead
of trapping the animal. The data form replicate panels: each water sample is run through 7' PCR
replicates, and each replicate either amplifies the target DNA or does not. Such panels are usually
analyzed with occupancy models that give each sampling unit two latent states, target DNA present
or absent, together with detection and false-positive error probabilities (Lahoz-Monfort et al., [2016)).
How many latent classes the panel itself supports is a model-selection question. We address it on
a standard tidewater-goby panel of N = 356 samples whose detection-count histogram has k =7
cells (Table 6 of the main paper). We compute the evidence for g = 1,2, 3 latent sample classes,
the posterior P(g | panel), and the evidence of a continuous alternative in which the detection
probability varies from sample to sample.

The panel is the tidewater-goby detection table distributed with the eDNAoccupancy package
(Dorazio and Erickson|, [2018)): 356 water samples scored in 7' = 6 PCR replicates each, across 39
site labels, from the regional survey of this endangered species by Schmelzle and Kinziger| (2016)),
whose own occupancy analysis used 29 locations. The detection-count histogram, from zero to six
amplifications out of six, is f = (197, 14, 16, 10, 17, 19, 83), 737 amplifications in all; the six replicate
totals, 120, 124, 120, 127, 125 and 121, are nearly equal, consistent with the exchangeable-replicate
assumption under which the histogram summarizes the panel. The model is the exchangeable-
sample latent-class mixture: each sample belongs to one of g classes with weights w ~ Dir(yp),
and a sample in class a amplifies each replicate independently with probability 6, ~ Beta(g8, ). In
contrast with the capture-recapture setting of Section [S5] the number of samples is known here, so
the evidence integral contains no unobserved zero cell and only the number of classes remains to be
inferred. The priors considered are € {1, %} crossed with vg € {1, %}, four settings, and posterior
model probabilities use equal prior weights on the models compared. The one- and two-class
evidences are computed in exact rational arithmetic and the three-class evidences in floating point.
The floating-point routine reproduces the exact two-class evidence on this table, both directly and
as a three-class computation with one class emptied, to relative error below 4.6 x 107, and a
floating-point evaluation of the closed-form beta-binomial evidence agrees with an exact-rational
one to 1.1 x 1071,

The one-class fit puts its mass in the middle of the histogram, predicting 28.2 all-negative
samples where 197 are observed and 0.6 all-positive samples where 83 are observed (Table . The
one-class model is rejected outright, with log;, BF(2:1) between 292.50 and 293.11 across the four
prior settings (Table. Two classes are also clearly insufficient, with log; BF(3:2) = 15.5 to 16.1
under all four settings. The two-class fit reproduces most of the counts in the two large end cells but
underestimates the middle ones, predicting 3.8 and 2.7 samples in the two- and three-amplification
cells where 16 and 10 are observed (Table [S4). A four-class model is not identifiable at 7' = 6
(29 — 1 = 7 parameters against the six free frequencies of the seven-cell histogram), which limits
the comparison to three classes or fewer, so among finite mixtures the panel requires at least three
latent sample classes. With equal prior weights on g = 1,2, 3 the posterior probability of g = 3
exceeds 1 — 1071° under every setting.

The three-class model has the highest evidence among the finite mixtures but a lower evidence
than the continuous alternative, per-sample beta-binomial mixing with hyperparameters (a, b) given
a uniform prior on the 7 x 7 grid {%, i, %, 1,2,4,8}2. The continuous model is preferred under every
prior setting, with log;o BF(3:BB) from —1.98 to —2.96 against the hierarchical evidence and from
—3.67 to —4.65 against the grid maximum (Table . With equal prior weights on the four
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amplifications 0 1 2 3 4 5 6

observed 197 14 16 10 17 19 83
one class 28.2 88.8 116.8 82.2 326 6.9 0.6
two classes 183.5 39.1 3.8 2.7 15.0 477 64.2
beta-binomial 186.8 26.7 177 154 16.0 21.2 723

Table S4: Observed detection-count histogram of the goby panel and posterior-predictive expected
counts, E[fi] = 356(2) Z(f+er)/Z(f), under one class, two classes and the beta-binomial model,
at the flat prior (8 = 1, 79 = 1; the other prior settings move every entry by less than one sample).
The one-class model fills the middle cells, which are nearly empty in the data; the beta-binomial
tracks all seven cells.

B8 v log;yBF(2:1) log;,BF(3:2) log;,BF(3:BB) log;,BF(3:BBuax)
11 +292.68 +15.65 —2.68 —4.37
11 +292.50 +15.55 —2.96 —4.65
% 1 +293.11 +16.10 —1.98 —3.67
3 3 +292.93 +15.99 —2.26 ~3.95

Table S5: log;, Bayes factors on the goby panel under the four prior settings: two classes against
one, three against two, and three classes against the beta-binomial model, scored by its hierarchical
evidence over the 7 x 7 hyperparameter grid (BB) and by its grid maximum (BByax). Negative
entries in the last two columns favor the beta-binomial (see text).

models, the beta-binomial carries between 98.9% and 99.9% of the posterior probability across the
prior settings. The hierarchical evidence is dominated by a single point of the 49-point grid, the
maximizer (a,b) = (1, 1), so the hierarchical margin is smaller than the grid-maximum margin by
log;;49. Since this maximizer lies on the edge of the grid, the grid maximum is only the most
favorable of the hyperparameter values tried and should not be read as a bound over all continuous
mixing densities. The evidences at the 49 grid points also show which mixing densities the panel
supports. A uniform mixing density, (a,b) = (1,1), has InZ = —871.2 and the arcsine density
(%, %) has —762.9, both far below the two-class evidences, which lie between —706.42 and —705.43.
The Beta density at the maximizer (%, i) is U-shaped, with its mass near 6 = 0 and 6§ = 1,
the detection probabilities that produce the all-negative and all-positive samples dominating the
histogram. Because the beta-binomial evidence has a closed form at each fixed (a,b), the average
over the 49-point grid needs no numerical integration, whereas a continuous hyperprior on (a,b)
would require a quadrature that we have not done. Continuous mixing has a precedent in eDNA
analysis, where the DNA concentration underlying quantitative PCR data is modeled continuously
(Jones et al.l 2025).

All of the evidence comparisons above use the pooled detection-count histogram under the
exchangeable-sample assumption. The 39-site grouping is not modeled, and site-level heterogeneity
is a likely source of the sample-to-sample variation in detection probability that the beta-binomial
model represents. The two-class model here is accordingly the exchangeable-sample one; the site-
structured occupancy models of standard eDNA analysis are not among the models compared.

Latent detection classes in occupancy models have been studied before: |Royle| (2006) intro-
duced finite mixtures of detection classes and chose among them with AIC, |Royle and Link| (2006)
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added a third, false-positive class, and |Lahoz-Monfort et al.| (2016) applied that model to eDNA
replicate panels. All three fit by maximum likelihood and select among models with information
criteria. Among Bayesian treatments, [Sollmann et al.| (2021)) fitted a Dirichlet-process community
occupancy model, which clusters species rather than samples and whose number of clusters was
always overestimated in their own simulations. [Martel et al.| (2021) reanalyzed the same goby sys-
tem with a Bayesian occupancy model whose two latent states were fixed a priori. A third latent
state is therefore not new, and neither is a posterior over the number of latent detection classes:
Turek et al.| (2021) put a Dirichlet-process mixture on detection heterogeneity in occupancy and
capture-recapture models and inferred the number of subgroups by MCMC. That posterior is
sampler-based, however, and to our knowledge no exact evidence or exact posterior over the num-
ber of latent classes has been computed before for occupancy detection histories or eDNA replicate
panels.

S8 Exact posteriors for Bayesian record linkage

Record linkage is the task of determining which of the noisy records in a file correspond to the
same person, and hence how many distinct people the file refers to. In census returns, patient
registries, and administrative rolls, for example, one person may appear several times with typos
and transcription slips. The Bayesian formulation puts a prior on the partition of records into
entities and a distortion model on the fields. Posterior inference under this formulation has relied
on MCMC since the early Bayesian linkage model of [Fortini et al. (2001): Metropolis-within-
Gibbs (Tancredi and Liseo, 2011), Gibbs partitioning (Sadinle, 2014), the Gibbs sampler under
empirically motivated priors of [Steorts (2015), and the distributed partially collapsed Gibbs of
dblink (Marchant et al., 2021). A standard benchmark is RLdata500: 500 German-style records
with first name, last name, and birth date (year, month, and day) fields, 450 true entities, 50
duplicate pairs with generated errors. The published Bayesian posteriors for its number of entities
come from MCMC samplers. Steorts (2015)), with an empirically motivated prior, reports a posterior
mean of 449 with standard deviation 7.2. The unified de-duplication framework of [Tancredi et al.
(2020) gives MCMC entity-count posteriors on RLdata500 and RLdatal0000 under the same hit-
and-miss likelihood family used below, with an extensive hyperparameter sensitivity analysis and
an explicit proposal to investigate Pitman—Yor-type partition priors.

For RLdata500 (N = 500 records on five populated fields, 450 true entities; Table 6 of the
main paper) we compute the posterior distribution of the number of entities under a fixed blocking
of the records by birth year. We obtain per-block co-reference posteriors, the global entity-count
posterior by convolution across all 86 blocks (Section 4.4 of the main paper), and Bayes factors
between partition priors. The model is a hit-and-miss likelihood of Fellegi-Sunter class (Fellegi
and Sunter, (1969; Copas and Hilton, [1990): a latent partition per block, entity field values drawn
from the empirical field frequencies over all 500 records, and, on each of the five populated fields, a
distortion under which a distorted draw may still hit the true value. The distortion probability is
either fixed at a plug-in value (8 = 1/10 per field) or integrated against a Beta prior (Beta(1,4) per
field, block-local, with a Beta(1,9) sensitivity analysis). We compare four partition priors: uniform
over block-refining partitions, Dirichlet process (v = 1) (Ferguson, [1973)), Pitman—Yor (0 = 1,
o =1/2) (Pitman and Yor, |1997), and the uniform-labelings prior of blink (Nmax = 500) (Steorts,
2015)). Within each block the posterior quantities are computed by summing over all set partitions
of its records; the largest block has 190,899,322 partitions, and across all blocks the enumeration
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totals 197,455,281 partition terms. The Bayes factors among these four priors form part of the
RLdata500 column in the comparison of Section [S9 On RLdata500 by itself the sign of these
Bayes factors depends on the distortion model: the log,, Bayes factor for the Dirichlet process over
Pitman—Yor is —11.23 under plug-in distortion and 261.86 under Beta(1,4).

Blocking on birth year splits 8 of the 50 true duplicate pairs across blocks: even perfect within-
block linkage yields 458 entities against the true 450, so 458 is the smallest count attainable under
this blocking (the blocking floor), and posterior mass below 458 can only come from false merges.
The published MCMC summary of 449 £+ 7.2 (Steorts, 2015) was computed without blocking, so
its distance from the blocked posteriors below reflects differences in blocking, partition prior, and
likelihood rather than Monte Carlo error. The dblink authors warn that naive blocking “may induce
significant error in the posterior” (Marchant et al.. |2021)); on this benchmark that error is the 8
entities between the floor and the truth. Under the finer (birth year, birth month) blocking, 371
blocks of at most four records, the floor rises to 462, with 12 of 50 pairs split.

distortion prior mean sd MAP 95% interval z(449)
plug-in $=0.1 uniform 339.137 5.628 339 [328, 350] 19.52
plug-in =0.1 DP 327.08 5.918 327 [315, 339] 20.6
plug-in =0.1 PY 452,72  2.222 453 [448, 457 —1.67
plug-in =0.1 blink 438.284  3.182 438 (432, 444] 3.37
Beta(1,4) uniform  198.849  5.795 199 [188,210] 43.17
Beta(1,4) DP 141501 5441 141 [131,152]  56.52
Beta(1,4) PY 442217 3877 443 [434,449] 1.75
Beta(1,4) blink 410.227  4.981 410 [400, 420] 7.78

Table S6: Posterior of the number of entities K on RLdata500 under birth-year blocking (truth 450,
blocking floor 458), for four partition priors and two distortion models; the Beta(1,9) sensitivity
results are given in the text and in Figure 2(449) is the distance of the published unblocked
MCMC mean from each posterior, in posterior standard deviations.

Under birth-year blocking and plug-in distortion, the posterior mean number of entities on
RLdata500 is 327.08 under the Dirichlet-process prior and 452.72 under Pitman—Yor, so at this
sample size the partition prior appears to influence the posterior more than the data do. The
Pitman—Yor posterior concentrates just below the floor (Table Figure; the Dirichlet-process
and uniform priors, whose partition weights favor merging at this block scale, pull the posterior
hundreds of entities below both the floor and the published unblocked MCMC mean. With a
Beta(1,9) distortion prior (dashed in Figure the posterior means are 266.0 (uniform), 219.6
(Dirichlet process), 452.6 (Pitman—Yor), and 435.0 (blink), in the same rank order as under plug-in
and Beta(1,4) distortion. Under the finer birth-year-and-month blocking we computed the same
eight prior—distortion combinations: the means run from 393.8 to 460.1 under plug-in distortion
and from 376.8 to 456.9 under Beta(1,4), with Pitman—Yor again nearest the floor, now 462.

The per-pair co-reference posteriors, each the probability that two records in a block refer to one
person, depend on the partition prior as strongly as the entity count does. Over the 1,545 within-
block record pairs, all twelve prior—distortion combinations (four priors under plug-in, Beta(1,4),
and Beta(1, 9) distortion) rank the true pairs well (average precision 0.9457 to 0.9969 against within-
block truth). At the 0.5 threshold every combination but two finds all 42 within-block true pairs
(Pitman—Yor at plug-in and Beta(1,9) distortion finds 41). However, the false-pair count at that
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RLdata500 — exact entity-count posterior P(K | data, by-blocking), hit-and-miss linkage model
Beta(1,4) distortion (solid) vs Beta(1,9) (dashed), four partition priors; truth 450, blocking floor 458, blink MCMC 449+7.2
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Figure S1: Entity-count posteriors P(K | data, blocking) on RLdata500 under birth-year blocking
for four partition priors, with Beta(1,4) distortion (solid) and Beta(1,9) (dashed); vertical marks
show the truth (450), the blocking floor (458), and the published unblocked MCMC summary
(449 £ 7.2). The posteriors under the four priors differ by much more than their widths, and only
the Pitman—Yor posterior has most of its mass near the floor.

threshold ranges from 4 (plug-in, Pitman—Yor) to 1,186 (Beta(1,4), Dirichlet process), i.e. precision
from 0.91 down to 0.034. The recall ceiling against all 50 true pairs is 0.84 throughout, since the 8
pairs split by the blocking are unreachable.

All posteriors in this section are conditional on the blocking, which excludes cross-block links,
and on the five-field model. The plug-in computations use exact rational arithmetic at every block
size. The Beta-integrated computations use exact rational arithmetic at blocks of up to eight
records and, at the eighteen blocks of nine to fourteen records, double-precision enumeration with
a quadrature rule exact for the degree of the integrand. The double-precision enumeration agrees
with exact rational arithmetic to 5 x 10~* at nine records, the largest block size where both were
run, and assembling P(K) in floating point reproduces the exact plug-in P(K) to 3.4 x 1073, The
P(K) distributions are truncated at 10~'2 per bin.

Linkage models used in practice include more structure than the five-field model of this section;
for example, Steorts’s model treats the name fields as strings under an edit-distance distortion,
whereas ours treats every field as categorical (Steorts, [2015). The published Bayesian entity-
resolution posteriors on RLdata500 and on other benchmarks were obtained by MCMC, and the
survey of Binette and Steorts| (2022)) contains no instance of exact posterior computation. The
exact computations we are aware of in this literature are conditional steps inside a sampler (the
matching-matrix collapse of [Tancredi and Liseol [2011; within-block conditional enumeration as a
Gibbs step, McVeigh et al| 2019), and full enumeration has been used to check partition samplers
in clustering, though not in entity resolution (Bouchard-Coté et all 2017)). To our knowledge, the

posteriors above are therefore the first computed exactly for a record-linkage model on a standard
benchmark.

S9 An evidence comparison of partition priors
We rank eight partition priors by their Bayesian evidence on three record-linkage corpora. These

are the RLdata500 benchmark of Section [S8] its 10,000-record sibling RLdatal0000, and the Italian
household survey SHIW0810, with 39,743 records and 28,584 true entities (roughly 3 x 10 latent
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entities under the blocking used, since a true entity whose records fall in several blocks counts
once in each block). The linkage likelihood uses five categorical fields for the two RLdata corpora
and eight for SHIW0810. Every Bayes factor in this section is conditional on the blocking, on the
hit-and-miss likelihood, and on the hyperparameter values, all specified below together with the
sensitivity analysis around them.

Which partition prior a linkage model should use is a question with an active literature of its
own. Duplicate detection needs clusters that stay small as the number of records N increases,
whereas under the standard exchangeable priors, such as the Dirichlet process and Pitman—Yor,
cluster sizes grow linearly in N. The microclustering priors introduced to meet this requirement
are partition prior families under which cluster sizes grow sublinearly in N; the exchangeable
sequences of clusters (ESC) priors are one such family (Miller et al., |2015}; |Zanella et al., [2016}
Betancourt et al., [2022). To our knowledge none of this literature compares partition priors by
Bayesian evidence on data. The priors are compared structurally and asymptotically (De Blasi
et al., 2015), or by F1 against the true links after MCMC fitting (Marchant et al., 2023). The
closest precedents are a sequential Monte Carlo approximation to the marginal likelihood, used
to fit hyperparameters within one prior family (Di Benedetto et al., |2021), and Bayes factors
between two candidate partitions under one fixed model, a theoretical device for impossibility results
(Johndrow et al.l [2018). In the model-selection literature, |Casella et al.| (2014) select partitions
by Bayes factors under one fixed prior on partition space and study how that prior affects the
selection, but do not rank partition priors by their evidence. Tancredi et al.| (2020) end their
paper on a unified de-duplication framework by proposing that Pitman—Yor-type partition priors
be investigated; Pitman—Yor is among the eight priors ranked below. Variational lower bounds on
the evidence have been used in microclustering entity resolution (Beraha and Favarol [2025), for
inference within one model rather than for comparison across priors. Pair-level model selection in
the Fellegi—Sunter tradition (Fellegi and Sunter) |1969; |[Larsen and Rubin, 2001) also differs from
the comparison made here: it chooses between match and nonmatch models for each record pair,
whereas we rank partition priors under one joint model.

For eight partition priors (uniform, Dirichlet process, Pitman—Yor, the blink-style uniform-
labelings prior, two ESC-NB settings, and two plug-in-u ESC-D settings) we computed the log
evidence, the evidence ranking, the pairwise Bayes factors, and the entity-count posterior P(K |
data, blocking) on RLdata500, RLdata10000, and SHIW0810, with the hit-and-miss likelihood of
Section The block sums are computed in double precision by the enumeration method of
that section; on RLdata500 the sums under plug-in distortion were also computed in exact integer
arithmetic, and the two agree to better than 10~!! in log Z. The primary hyperparameters are
those of Section [S8 (Dirichlet process o« = 1, Pitman—Yor 6 = 1, 0 = 1/2) with the ESC settings
listed in Table [S7] The sensitivity analysis varies the Dirichlet-process concentration over a €
{1/4,1/2,2,4}, Pitman—Yor 6§ € {1/2,2}, ESC-NB p € {1/5,1/2,2/3} at each r, and blink Nyax =
2N, and, on the RLdata corpora only, Pitman—Yor o € {1/4,3/4} and ESC-NB r = 3. The three
corpora hold 450, 9,000, and 28,584 true entities. Even an error-free linkage within blocks gives an
entity count above the truth whenever a true pair is split across blocks, since records in different
blocks are never linked. On RLdatab00 this error-free count, the blocking floor, is 458 against a
truth of 450 (8 of 50 true pairs split); on RLdatal0000 it is 9,407 against 9,000 (407 of 1,000 split).
On SHIWO0810 the corpus-level floor is 29,731 against 28,584 (1,147 of 11,159 true links split). The
analysis of that corpus is, however, restricted to the 8,609 blocks of at most 14 records, which cover
34,275 of the 39,743 records (86.2%), and the 302 larger blocks are excluded. Within the analyzed
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blocks the floor is 25,847 against a truth of 24,933.

RLdata500 RLdatal0000 SHIW0810
prior log Z rank log Z rank log Z rank
DP —8713.702 1 —182886.383 1 —207956.408 1
uniform —8784.545 2 —183070.124 2 —223441.317 2
blink —9186.090 3 —193468.189 3 —392854.495 4
ESC-D (plug-in pp2) —9204.512 4 —194929.654 4 —385221.903 3
ESC-NB(r=1, p:%) —9278.918 5 —196007.008 5 —397455.106 5
ESC-D (plug-in pp1) —9278.918 6 —196007.008 6 —399181.828 6
ESC-NB(r=2, p:%) —9283.285 7 —196073.352 7 —400688.491 8
PY —9316.659 8 —196538.344 8 —400208.864 7

Table S7: Log evidence (natural log, after the global-K convolution) and rank of eight partition
priors on the three corpora, under the primary Beta-integrated likelihood and the primary hyper-
parameters. The ESC-D priors are plug-in- ESC priors truncated at cluster size 6; the truncation
has no effect on RLdatal0000, leaves the printed decimals unchanged on RLdata500, and has a
large effect on SHIW0810 (see text).

Under the primary Beta-integrated likelihood the Dirichlet process has the highest evidence on
all three corpora, and the priors built for microclustering rank below it and below the uniform
prior (Table . The largest pairwise log;, Bayes factors are 261.86 (Dirichlet process against
Pitman—Yor on RLdata500), 5,928.97 (Dirichlet process against Pitman—Yor on RLdatal0000),
and 83,702.48 (Dirichlet process against ESC—NB(r:2,p:%) on SHIW0810). The ESC-D priors in
the table are plug-in-u ESC with support s < 6, so that cluster sizes of 7 and above have prior
mass zero. The truncation has no effect on RLdatal0000, where no block exceeds six records,
and leaves the printed decimals unchanged on RLdata500. On SHIW0810, whose analyzed blocks
reach 14 records, ESC-D(up1) lies about 750 log;, units below its untruncated counterpart ESC-
NB(r=1, p:%); the Dirichlet-marginalized ESC-D was not computed. Where the ESC priors rank
relative to the Dirichlet process and the uniform prior depends on the likelihood specification. They
have lower evidence than both under the primary Beta-integrated likelihood on all three corpora
and under Beta(1,9) distortion on the two RLdata corpora. However, under plug-in distortion on
RLdata500 all four ESC priors have higher evidence than the Dirichlet process (log;, Bayes factors
22.98 to 44.87) and ESC-D(pup2) has higher evidence than uniform (log;, Bayes factor 2.98). In
the sensitivity analysis, lowering the Dirichlet-process concentration « raises the evidence of the
Dirichlet process further above that of the uniform prior on every corpus, and the ESC priors stay
below both the Dirichlet process and the uniform prior at every value of p. At larger concentrations
the uniform prior overtakes the Dirichlet process under the primary likelihood, at « =2 and o = 4
on RLdatal0000 and at o« = 4 on RLdata500. On SHIWO0810 the Dirichlet process has higher
evidence than the uniform prior at every value of o computed.

On the smallest corpus, RLdata500, the prior with the highest evidence changes under both
alternative distortion models. At the primary hyperparameters it is the blink-style prior under plug-
in distortion and the uniform prior under Beta(1,9) distortion, with log,, Bayes factors of 53.61
and 11.35 against the Dirichlet process. In the sensitivity analysis DP(a=4) outranks the blink-
style prior under plug-in distortion (log;, Bayes factor 2.84). On RLdatal0000 and SHIWO0810,
at the primary hyperparameters, the Dirichlet process has the highest evidence of the eight priors
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under every likelihood specification computed. The Pitman—Yor ¢ variants, ESC-NB r=3, and the
Beta(1,9) distortion were computed on the RLdata corpora only, so the SHIW0810 results have
not been checked against those variations.

On the two RLdata corpora, under the primary likelihood and hyperparameters, the prior
whose entity-count posterior P(K | data, blocking) lies nearest the blocking floor is Pitman—Yor,
with posterior mean 442.2 on RLdata500 against a floor of 458 and 9,210.6 on RLdatal0000 against
9,407. Pitman—Yor also has the lowest evidence of the eight priors on both corpora (Table. None
of the eight posteriors reaches the floor on either corpus: each puts posterior probability at least
0.99999 on entity counts below the floor, so that every prior merges more records than an error-free
within-block linkage would, Pitman—Yor by the smallest margin. On SHIW0810 the posteriors
fall further below the floor of 25,847, with entity counts within the analyzed blocks ranging from
9,023 (the Dirichlet process, the prior with the highest evidence) to 18,226 (the blink-style prior).
Figure [S2| shows the posteriors with truth and floor overlaid. The evidence of a prior measures how
well the resulting joint model predicts the observed fields under the assumed likelihood. When that
likelihood is misspecified, the prior with the highest evidence can therefore be one whose entity
count is far from the truth, and computing the evidence without Monte Carlo error does not change
this. The log evidences in Table [S7) are nevertheless reference values, on these corpora under these
blockings and this likelihood, for approximate evidence computations such as variational bounds
(Beraha and Favaro, 2025)).

S10 Mutational-signature evidence at gene-panel scale

Clinical gene panels report a handful of somatic mutations per tumor, each sorted into one of
96 trinucleotide channels, and mutational signatures are inferred from those few counts. Signa-
ture SBS3 marks homologous-recombination deficiency, which predicts response to PARP-inhibitor
therapy, and the caller SigMA detects it in targeted-panel data (Gulhan et al., [2019). SigMA’s
clinical validation study (Batalini et al., [2022) admits samples with as few as five single-nucleotide
variants, at a classifier threshold tuned for a 10% false-positive rate and 74% sensitivity. In simula-
tions of how well targeted panels reflect whole-exome signatures, Kodama et al.| (2025)) found that
cancers with few mutations need large panels. Panel-scale presence calling, in SigMA and in refit-
ting tools alike, is threshold-based, with cutpoints tuned on classifier or refitting scores (Lawrence
et al., 2021). Such a cutpoint is a proxy for the Bayes factor for signature presence, the ratio of
the marginal likelihoods of the panel counts under the models with and without the signature. We
compute that Bayes factor directly in this section, for panel-sized readouts, where a readout is
one vector of mutation counts over the 96 channels. In the notation of Table 6 of the main paper
this application has g = 10 against 9 fixed components, £ = 96 channels, and only N = 5 to 30
mutations per readout.

We fix the component profiles at the published COSMIC v3.3.1 signature profiles (GRCh37)
over the k = 96 trinucleotide mutation channels and integrate out only the mixture weights. For a
panel count vector v with NV = )~ w, mutations, signature profiles p, ,, and weights w ~ Dir(),

the evidence is 06

Z(uip, B) = EwNDir(ﬁ)[ H (Zwapa,v)uvy (S10.1)

v=1
which is the marginal probability of the ordered sequence of mutations; the multinomial coef-
ficient that converts it to the marginal probability of the count vector u cancels in every ratio
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EPPF tournament — exact posterior K by prior (Beta(1,4)-integrated likelihood; global-K convolution; conditional on declared blocking)
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Figure S2: Entity-count posteriors P(K | data,blocking) for the eight partition priors on the
three corpora, with the truth and the blocking floor marked, under the primary likelihood and
hyperparameters. On every corpus the priors disagree by far more than their posterior widths, and
every posterior lies below the floor.

used below. The presence Bayes factor for SBS3 is the ratio of two such evidences, BF(u) =
Z(u;ps, B) | Z(u; ps\spss; ), with S the ten breast-cancer signatures documented in the SigMA
paper’s open supplement (SBS1, 2, 3, 5, 8, 13, 17a, 17b, 18, 30) and S \ SBS3 the other nine.
The prior is symmetric on each model’s own weight simplex: Dir(1) for all results below, with
Dir(1/2) and Dir(1/g), g being the model’s own component count, used to test sensitivity to the
prior. Marginalization over Dirichlet weights with fixed components is Maennel’s integral
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nel, 2020). The Bayes factors are computed in floating point and agree with an exact-rational
implementation to within 4 x 107! in log;,BF on test cases; for 704 readouts at N < 22 the Bayes
factors recomputed in exact rational arithmetic match the floating-point values to ten decimals
(no readout at N = 30 was recomputed exactly). On the simulated panel readouts described in
the next paragraph, replacing the Dir(1) prior by Dir(1/2) shifts log;,BF by a median of 0.012
at N = 5, rising to 0.068 at N = 30, and by 0.384 on the single most affected readout. Under
Dir(1/g) the corresponding medians are 0.035 to 0.175 over the same range of N and the largest
change on a single readout is 1.542. The COSMIC v3.4 revision of the profiles changes log;,BF by
less than 107% on the NV = 10 readouts. Existing Bayesian signature tools such as sigfit (Gori and
Baez-Ortegay, 2020|) sample exposures by MCMC and call presence from posterior intervals, and to
our knowledge no published work computes signature-presence evidence, even by bridge sampling.
The only formal significance test for signature presence that we are aware of is the likelihood-ratio
SignaturePresenceTest of mSigAct (Ng et al., [2017; Jiang et al., 2025]).

The test bed is 698 breast-cancer whole genomes from open-access tiers, 484 from the 560-
genome cohort of |Nik-Zainal et al| (2016) and 214 from the pan-cancer compendium (Alexandrov
et al., 2020). Each has a whole-genome reference label: the SigProfiler SBS3 attribution for all 698
and, for 439 of the 484 cohort samples, the CHORD homologous-recombination (HR) call (Nguyen
et al.l [2020) (the pan-cancer samples cannot be joined to CHORD from open data). We call a
sample truth-negative if it is HR-proficient with whole-genome SBS3 exposure zero (195 samples)
and truth-positive if it is HR-deficient with SBS3 present (66 samples). From each genome we drew
panel-sized mutation subsets at N = 5,10, 15,20,30 by multinomial sampling from the genome’s
96-channel frequencies, with five independent draws under each of two weighting schemes, or 6,980
readouts per panel size. The first scheme uses the channel frequencies as they stand; the other
reweights each channel by the trinucleotide abundance of the panel footprint relative to that of
the genome (factors 0.95 to 1.23). A second set of readouts uses real gene footprints: each cohort
tumor’s own mutations are intersected with the full gene spans of the 468-gene MSK-IMPACT
panel (46.6 Mb). These spans are a superset of the regions the panel actually captures, so the
footprint counts, with a median of 51 mutations per tumor, are higher than a real panel would
report. The Bayes factors were evaluated for footprint readouts of up to N = 40 mutations, so
the 141 real-footprint readouts in the comparison are the tumors with 1 to 31 footprint mutations
(none has 32 to 40, and 290 of the 484 exceed 40). We call a Bayes factor of at least 3 support for
the signature and a Bayes factor of at least 20 strong support, the conventional positive and strong
thresholds (Kass and Raftery} 1995)).

N max log;(BF observed pure-SBS3 draw max BF > 20 reached

) 0.900 0.495 no
10 1.311 0.516 yes
15 1.853 1.066 yes
20 1.993 1.775  yes
30 2.701 2.287 yes

Table S8: Largest log;, Bayes factor for SBS3 presence among the 6,980 panel-sized readouts drawn
from real tumors at each panel size N, the largest among three multinomial draws from the pure
SBS3 profile, and whether any readout reached BF = 20 (log;,20 = 1.30). These are maxima over
the simulated readouts; the maximum over all possible five-mutation readouts is BF = 50.27.
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At five mutations, the minimum the clinical caller SigMA accepts, the largest Bayes factor
among the 6,980 panel-sized readouts drawn from real tumors was 8, well short of 20, and draws
from the pure SBS3 profile itself reached only about 3. Over all (120) = 75,287,520 five-mutation
count vectors, enumerated in full, the maximum Bayes factor under the same model and prior is
50.27 (log;, BF = 1.70135). It is attained at a unique readout, all five mutations in the channel
G[C>G]JA, where the SBS3 profile has probability 0.0127, against 0.0047 for SBS5, the largest
value among the other nine signatures. Strong support from a five-mutation readout is therefore
possible in principle, although none of the readouts drawn from real tumors at that size came close
to BF = 20. Even at twenty mutations, only one of the three pure-signature draws gave a Bayes
factor above 20 (Table . On the real-footprint readouts the maximum is log;,BF = 1.392 at
N = 27. These maxima apply to inference from the 96-channel count vector alone, under the fixed
signature set and the Dirichlet weight prior; classifiers that use features beyond the count vector,
as SigMA does (Gulhan et al., 2019), are not bounded by them.
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Figure S3: log,, Bayes factor for SBS3 presence (horizontal) against — log p of the likelihood-ratio
test (vertical), one panel per simulated panel size (blue unweighted, orange reweighted draws) and
one for the 141 real-footprint readouts, with lines at BF = 3, BF = 20 and p = 0.05. The two
methods rank readouts alike, but the test calls only the far tail of the region with BF > 3.

When the Bayes factor and the mSigAct likelihood-ratio test are compared readout by readout,
the test at p < 0.05 calls far fewer readouts than reach BF > 3. At thirty mutations, 522 readouts
have p < 0.05, about a quarter of the 2,047 that have BF > 3. On the 330 truth-positive readouts
at N = 30, BF > 3 is reached on 67.6% and 71.5% under the two weighting schemes and the
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test calls 25.2% and 25.5%. On the 975 truth-negative readouts the corresponding rates are 13.5%
and 14.1% against 2.8% and 2.7%. At five mutations, BF > 3 is reached on 5.2% and 6.7% of
truth-positive readouts and on 0.9% and 0.6% of truth-negative ones. The two methods agree in
direction: among all simulated readouts only 12 of 1,263 test calls have BF below 3, and the rank
correlation between log;,BF and —log;,p runs from 0.546 to 0.801 across the simulated strata
(0.644 on the real-footprint readouts). They appear to differ mainly in sensitivity, by a factor near
three at N = 30 (Figure . As implemented, the test refers twice the log likelihood ratio to a chi-
square with one degree of freedom, although the null hypothesis of zero SBS3 exposure lies on the
boundary of the alternative’s parameter space and no boundary correction is applied; we ran the
code as published. In the rates above, the two methods are compared only at their conventional
operating points, BF > 3 and p < 0.05. We have not compared the discrimination of the two
methods, and the reference labels are whole-genome rather than panel-derived. The computation
uses only open materials: the published COSMIC signature profiles, the open-access genomes and
papers, and the GPL-3 mSigAct test; SigMA enters only through the published operating point of
its clinical validation (Batalini et al., 2022).
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