Different components

The algorithm of marginal mixture estimation with different components is here
Measure x; = (1,22, -, Tn],
For all variables ¢
For all components j within xz;
Gij = [j (xz‘;t|9t71>
end
weights in z; w; = [ql’qi;Z:(i)]i
For all components j within x;
update Sjj; = Sijii—1 + W;Tiy
compute éij;t =-..
end
end

Program and its description



