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S Supplementary Material

S.1 Marginal distribution

Conditional on the unobserved latent principal components, we can write the robust Student’s-

t pPCR likelihood as
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To further simplify this equation, we use the Morrison-Woodbury matrix inversion formula
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S.2 Robust PCR Model Posterior Mean July Temperature
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S.3 Robust PCR Model July Temperature Posterior Standard Deviations
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S.4 Robust Probabilistic PCR Model Posterior Mean July Temperature50
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S.5 Robust Probabilistic PCR Model July Temperature Posterior Standard

Deviations
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