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Figure S1. Top panel: Simulated time series exhibiting rapid state transitions. Bottom panel: True state sequence (7
unique states) along with HDP-SLDS and vbSPT estimates of the state obtained using two different priors. The case
labeled as “Exact Prior” matched the data generating process precisely and that labeled as “Inaccurate Prior” misspecified
the measurement noise standard deviation by a factor of 0.5 (the latter prior is the same as the “SPT Heuristic Prior”
discussed in the main text). The case labeled “vbSPT” used the approach specified in Ref. [21].


