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The only single-source——now completely updated and revised——to offer a
unified treatment of the theory, methodology, and applications of the EM
algorithm

Complete with updates that capture developments from the past decade, The EM
Algorithm and Extensions, Second Edition successfully provides a basic
understanding of the EM algorithm by describing its inception, implementation,
and applicability in numerous statistical contexts. In conjunction with the
fundamentals of the topic, the authors discuss convergence issues and
computation of standard errors, and, in addition, unveil many parallels and
connections between the EM algorithm and Markov chain Monte Carlo
algorithms. Thorough discussions on the complexities and drawbacks that arise
from the basic EM algorithm, such as slow convergence and lack of an in-built
procedure to compute the covariance matrix of parameter estimates, are also
presented.

While the general philosophy of the First Edition has been maintained, this
timely new edition has been updated, revised, and expanded to include:

New chapters on Monte Carlo versions of the EM algorithm and●

generalizations of the EM algorithm
New results on convergence, including convergence of the EM algorithm in●

constrained parameter spaces
Expanded discussion of standard error computation methods, such as methods●

for categorical data and methods based on numerical differentiation
Coverage of the interval EM, which locates all stationary points in a designated●

region of the parameter space
Exploration of the EM algorithm's relationship with the Gibbs sampler and●

other Markov chain Monte Carlo methods
Plentiful pedagogical elements—chapter introductions, lists of examples,●

author and subject indices, computer-drawn graphics, and a related Web site

The EM Algorithm and Extensions, Second Edition serves as an excellent text
for graduate-level statistics students and is also a comprehensive resource for
theoreticians, practitioners, and researchers in the social and physical sciences
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who would like to extend their knowledge of the EM algorithm.
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The only single-source——now completely updated and revised——to offer a unified treatment of the
theory, methodology, and applications of the EM algorithm

Complete with updates that capture developments from the past decade, The EM Algorithm and Extensions,
Second Edition successfully provides a basic understanding of the EM algorithm by describing its inception,
implementation, and applicability in numerous statistical contexts. In conjunction with the fundamentals of
the topic, the authors discuss convergence issues and computation of standard errors, and, in addition, unveil
many parallels and connections between the EM algorithm and Markov chain Monte Carlo algorithms.
Thorough discussions on the complexities and drawbacks that arise from the basic EM algorithm, such as
slow convergence and lack of an in-built procedure to compute the covariance matrix of parameter estimates,
are also presented.

While the general philosophy of the First Edition has been maintained, this timely new edition has been
updated, revised, and expanded to include:
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The EM Algorithm and Extensions, Second Edition serves as an excellent text for graduate-level statistics
students and is also a comprehensive resource for theoreticians, practitioners, and researchers in the social
and physical sciences who would like to extend their knowledge of the EM algorithm.
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Editorial Review

Review
"The EM Algorithm and Extension, Second Edition, serves as an excellent text for graduate-level statistics
students and is also a comprehensive resource for theoreticians, practioners, and researchers in the social and
physical sciences who would like to extend their knowledge of the EM algorithm." (Mathematical Review,
Issue 2009e)

From the Back Cover

The only single-source——now completely updated and revised——to offer a unified treatment of the
theory, methodology, and applications of the EM algorithm

Complete with updates that capture developments from the past decade, The EM Algorithm and Extensions,
Second Edition successfully provides a basic understanding of the EM algorithm by describing its inception,
implementation, and applicability in numerous statistical contexts. In conjunction with the fundamentals of
the topic, the authors discuss convergence issues and computation of standard errors, and, in addition, unveil
many parallels and connections between the EM algorithm and Markov chain Monte Carlo algorithms.
Thorough discussions on the complexities and drawbacks that arise from the basic EM algorithm, such as
slow convergence and lack of an in-built procedure to compute the covariance matrix of parameter estimates,
are also presented.

While the general philosophy of the First Edition has been maintained, this timely new edition has been
updated, revised, and expanded to include:

New chapters on Monte Carlo versions of the EM algorithm and generalizations of the EM algorithm●

New results on convergence, including convergence of the EM algorithm in constrained parameter spaces●

Expanded discussion of standard error computation methods, such as methods for categorical data and●

methods based on numerical differentiation
Coverage of the interval EM, which locates all stationary points in a designated region of the parameter●

space
Exploration of the EM algorithm's relationship with the Gibbs sampler and other Markov chain Monte●

Carlo methods
Plentiful pedagogical elements—chapter introductions, lists of examples, author and subject indices,●

computer-drawn graphics, and a related Web site

The EM Algorithm and Extensions, Second Edition serves as an excellent text for graduate-level statistics
students and is also a comprehensive resource for theoreticians, practitioners, and researchers in the social
and physical sciences who would like to extend their knowledge of the EM algorithm.
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Users Review

From reader reviews:

Lorenzo Logan:

What do you concentrate on book? It is just for students because they're still students or that for all people in
the world, the actual best subject for that? Just you can be answered for that query above. Every person has
distinct personality and hobby for every single other. Don't to be forced someone or something that they
don't want do that. You must know how great along with important the book The EM Algorithm and
Extensions. All type of book can you see on many sources. You can look for the internet sources or other
social media.

Errol Garvin:

This The EM Algorithm and Extensions are reliable for you who want to certainly be a successful person,
why. The reason why of this The EM Algorithm and Extensions can be among the great books you must
have is giving you more than just simple studying food but feed you with information that maybe will shock
your prior knowledge. This book is definitely handy, you can bring it all over the place and whenever your
conditions in the e-book and printed types. Beside that this The EM Algorithm and Extensions forcing you to
have an enormous of experience for instance rich vocabulary, giving you trial of critical thinking that could it
useful in your day exercise. So , let's have it and revel in reading.

Richard Broderick:

The particular book The EM Algorithm and Extensions will bring you to the new experience of reading a
book. The author style to spell out the idea is very unique. When you try to find new book to learn, this book
very acceptable to you. The book The EM Algorithm and Extensions is much recommended to you to see.
You can also get the e-book through the official web site, so you can more readily to read the book.

Linda White:

As a student exactly feel bored to be able to reading. If their teacher questioned them to go to the library or
even make summary for some publication, they are complained. Just small students that has reading's soul or
real their leisure activity. They just do what the teacher want, like asked to the library. They go to at this time
there but nothing reading really. Any students feel that looking at is not important, boring along with can't
see colorful pics on there. Yeah, it is being complicated. Book is very important for you. As we know that on
this time, many ways to get whatever we wish. Likewise word says, ways to reach Chinese's country.



Therefore , this The EM Algorithm and Extensions can make you really feel more interested to read.
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