1. Given: Samples {=; } IV, features {¢m }M_,, {flag,, }M_,.
2. Imitialize: Vz;, wo(z;) = 1/N;%¥m,flag,, = true.

3 Fort=1:T
a Form=1: M
If (flag,,,==true), calculate:
N
Z = 3 i) [min {(@u(0) = 61(29)) s # )

— g {(é0(z) = 61(a)? |Clmi] = Clai]} |

b. Find m* = argmax,, Zm, let hy = ¢+, set flag,,, = false.
c. Weight updating according to Equation (11).
4. Output: {he}L_,




