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¯(z3; 1) =
X
k

¯(z4; k)p(x4jz4; k)A1k = 0.21(0.1)(0.6) + 0.32(0.3)(0.3) + 0.46(0.6)(0.1) = 0.069

Backward recursion (13.38): the value next to each node is ¯(znk) = p(xn+1; … ; xNjznk =1)
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