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M 1 1
/p1 (z)log pe(x)dx = -5 log 2w — 5 log(detSy) — 5 /(a: —mgp)Sy H(z — ma)p1 (2)dx
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/(.13 — mg)Sgl(x — mg)p1(x)dx

:/xS;lxdx—/mgSglxpl(x)dm—/xS;lmgpl(x)dx—l—/mgSglmgpl(x)dx (1)

()OO0 10 =E(X;8,'X,) =tr(S;181) + m1Sy 'my (O pp.11 ex13)
(1)000 20 = E(meS; ' X1) = mpS; 'my

(H)DO0 30 = E(X1S5 'ma) =my Sy 'ma

()OO0 40 =meS;  'my [ pi(x)de = maSy 'ma
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/(.13 — mg)Sgl(x — mg)p1(z)dx = tr(S;lSl) + (mq — mg)thl(ml —mg)
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185 12 (ma = ma)[[ = (A™Y/20 (my — ma)) (A2 (my — my))
= (my —ma) (A2 ATY2TY) (my — mo)

agoon
(A—l/QFt)t(A—l/Qrt) _ F(A—l/Q)t(A—l/Q)Ft

— F(A—l/Q)(A—l/Q)Ft
=Ire'r!



(rx=rH)=t =rer! (2)
=5 (3)

O200Mr=ITt=7000
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(A—l/QFt)t(A—l/Qrt) — 32—1
goodno
155 12 (my — ma)[|? = (m1 — ma)' Sy (my —ma) (4)
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M 1 1 _
[ pr(a)togpala)de = ~ 5 tog2m = S logfdet) = 5 {tr(S5 1 51) + 11572 (my — mo)| )
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M 1 1
/pl(x) log p1(z)dx = - log 27 — 3 log(detSy) — 5#(51_15'1)

M 1 1
=3 log 2w — 3 log(detSy) — §M

K (p1|[p2) Z/pl(l") 10gp1($)d$—/p1($) log p2(7)dz
1 1 1 1 _
= —5 log(det$y) — 5 M + 5 log(detSy) + 5 {tr(S; " 51) + 115, Y2 (my —mo)||2}
1 _
= S {log(detSa) — log(detSy) +tr(Sy ' S1) = M+ |8y /2 (my —mo)| %}

1 —
= 5 {tr($18y") + log(det(S251)) = M + |55 (1 — ma) ||}
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det(S) det(5™)

det(AB) = det(A)det(B)



