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Appendix: Elements of the information matrix of the log- likelihood

The elements of the information matrix ( )eI θ , denoted by
1 2

( )e j jI θ , are the negative

second partial derivatives of the log likelihood function (Eq. (5)) with respect to

1μ , 2μ , , kμ , and 2σ , which can be directly obtained as follows:
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