Second Wanted: p(z1|x2, x3) (full conditional of z;)

Answer:
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o< exp{—wzz(xs — 47+ 11 21)* — 2(z — 3)*}

—2log p(x1|7a, 73) = 2x3{11 21 + (29 — 47)}* + 4(21 — 3)* + const
= 2x3{121 27 + 222, (v9 — 47)} + 4(2% — 671) + const
= 2(121z3 + 2)z] + 2{22x3(xy — 47) — 12}, + const

With respect to Result 2.6 in the notes we have:
A=2(121z5+2) and B = 2{22xs(xy — A7) — 12},

which gives
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and so
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