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Unfortunately, Theorem 3 was published with incorrect
equations in the online publication of the article.
The correct theorem should read as follows:

Theorem 3 (Marginalization and conditional distribution)
Let X ~ MN . 4(M, %, Q) and partition X,M,X and Q as
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where oy, and 5.1 are the Schur complement [30] of X1y
and Qyy, respectively,
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where ny,ny,dy,dy is the column or row length of the
corresponding vector or matrix. Then,

L. X~ MN,, (M, 201, 9Q),
Xor| X1, ~ MN 0 (Mo + E01 21 (X0, — My,), 2001, Q)5

The original article can be found online at https://
doi.org/10.1007/s00521-019-04687-8.
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The original article has been updated accordingly.
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