Given that

p(wlt) = N(w|my, Sn) (3.49)
p(tnyilw) = N(typ|w' ¢(zni1), 671
= N(tN+1|¢($N+1)Tw» B~Y

and the general result for linear-Gaussian models given by Equation (2.116), we
have

Sni1 =[Sy + Bd(zni1)p(@ni1) ]!
Sni1 =8y + [Bod(@ni1)p(@ni1) ]!
p(wlt,tyi1) = N(w|Sni1ltnt18¢(Tns1) + Sy'mn], Svi1)



