
ISD parameter updates
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ISD log-posterior:
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Maximizing :
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θn is replaced bỹθn on the right-hand side of the equation to obtain the iterative update rules.
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This yields the update rule forµ as follows
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Special case:For Gaussians with fixed covariance, i.e.Σ = I, we have
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Replacing values forφ andψ,
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For ψ:
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This yields the update rule forΣ as follows
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Final parameter updates:
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