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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 take up mixture Cauchy distribution as a typical model that is quite difficult to estimate
the parameters on the maximization step (M-step) of the EM algorithm. We gave the modified EM
algorithm for mixture Cauchy distribution, in which the maximum likelihood (ML) estimators of
parameters for Cauchy distributions on the M-step are replaced by the median and quartiles. We
have also seen that this method can be applicable to the case where the number of mixed distributions
is smaller than or equal to three. Here as further study, we shall see the effectivity of our method in
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case of increasingly more mixed distributions.
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