Data:

P(x,)
We have three distribution functions:< P (x| xs—1)
P(zy|xk-1)
N
We have three Numbers: L 5
NT = ﬁ

Algorithm:

1 Sample xi,x2,..,xY from P(x;)
2 Forl<i<Nsetw!=1

3 For2<k<L
4

Sample xp,xZ, .., xy from P(x;|xk_;)

5 Forl1<i<N compute W,i = W,‘;_lP(zk|x,‘;_1)
, i
6 Forl1<i<N compute W} =k
Yi=1 Wk
7 Thencompute Hj = — ?’=1(Wki)ln(w,‘;)

8 If szHk_NT
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