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1. Text Correction


We, the authors, wish to make the following corrections to our paper [1]. We have found that Equations (16), (21) and (22) were stated wrong in the manuscript. These equations relate to the BIC criteria for parameters and model selection.



In Equation (16), the BIC for the selection of   λ p e   for the expert p should be replaced by the correct format


   BIC e   (  λ p e  , α )  =  n p e  log   ∑  i = 1  n   γ  p i  t     y i  −   x  i T    θ  p  t + 1    2   + log  (  n p e  )   ψ p e  ,  











Similarly, in Equation (21), the BIC for the selection of   λ p g   for the gate p, should be replaced by the correct format


   BIC g   (  λ p g  , α )  =  n p g  log   ∑  i = 1  n   r  p i      z  p i   −   x  i T    v  p k   2   + log  (  n p g  )   ψ p g  ,  











The BIC criteria for the model selection, stated in Equation (22) should be replaced by the correct format


  BIC  ( Ω )  = m log     ∑  i = 1  n     y i  −   y ^  i   2   m   + log  ( m )   ∑  p = 1  P    ψ p e  +  ψ p g   .  











We also state that there is no impact on the experimental results, as we ran the experiments with the correct equations



The authors apologize for any inconvenience caused and state that the scientific conclusions are unaffected. The original article has been updated.
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