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1 Likelihood derivation

Here, we will denote Y, and Xy, simply as ¥ and X.
Y|X ~ MN(AX,S,1) (1)
It can be shown that [1]
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Finally, the marginal likelihood is given by
p(Y]X) = [ p(Y[X, E)p(Z[no, So)dx (6)
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The part likelihood is then given by
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