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An application of the improved EM algorithm
to mixture Cauchy distributions
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The EM algorithm is known as one of tools for the data analysis of incomplete data set. In this study
we shall give a technical method in the maximization step of the EM algorithm for the problem of
mixture Cauchy distributions. It is quite difficult to estimate the parameters for a Cauchy distribution
from given sampling data in maximum likelihood (ML), explicitly. Instead of ML estimator, we will
use the median and the quartile, and estimate them by using the bootstrap method. We shall also

give some numerical experimentation for the mixture of two Cauchy distributions.
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