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&&NML({\bf x}^n|{\cal M}) = -\log \frac{P({\bf x}^n|\hat {\theta }({\bf x}^n,{\cal M}))}{{\cal C}({\cal M},n)}\\  %P_{NML} ({\bf x}^n|{\cal M}) \\

&&\qquad  = -\log P({\bf x}^n|\hat {\theta }({\bf x}^n,{\cal M})) + \log {\cal C}({\cal M},n)

\end{eqnarray*}
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{\cal C}({\cal M},n) = \sum_{{\bf y}^n\in {\cal Y}^n}  P({\bf y}^n|\hat {\theta }({\bf y}^n,{\cal M}))
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{\cal M}=\{ P(X|\theta ) : \theta \in \Theta \subset {\mathbb R}^d \}
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P(z,x_1,\cdots ,x_n|\theta)=P(z|\theta)\cdot \prod^n_{i=1}P(x_i|z,\theta)
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