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Development of inference methods for finite mixture models
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This research project developed a new method for inference for finite mixture mode
Is. Finite mixture models are very popular in applications, but their inference is known to be difficult.
Specifically, when one tests for the number of components in a mixture model, the likelihood ratio test st
atistic does not have the standard chi-square asymptotic distribution. We developed a new approach to anal
yzin? the likelihood function of finite mixture models, and constructed inference procedures that are appl
icable to a wide class of models and have an easily computable asymptotic distribution. Further, we analyz
ed the finite sample performance of the proposed procedures by computer simulations.
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