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The score function in Mariano and Murasawa (2010, p. 34) has an error. It
should be as follows:
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This error does not affect the likelihood equation and the EM algorithm.

The score function with respect to Σ−1 does not impose symmetry of Σ−1.
One can impose symmetry, but it is not necessary; see Magnus and Neudecker
(1999, p. 316). So this is not an error.
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∗We thank Zhubin Sun for pointing out this error.
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