
On the Convergence Properties of the EM Algorithm
Author(s): C. F. Jeff Wu
Source: The Annals of Statistics, Vol. 11, No. 1 (Mar., 1983), pp. 95-103
Published by: Institute of Mathematical Statistics
Stable URL: http://www.jstor.org/stable/2240463
Accessed: 30/01/2009 17:34

Your use of the JSTOR archive indicates your acceptance of JSTOR's Terms and Conditions of Use, available at
http://www.jstor.org/page/info/about/policies/terms.jsp. JSTOR's Terms and Conditions of Use provides, in part, that unless
you have obtained prior permission, you may not download an entire issue of a journal or multiple copies of articles, and you
may use content in the JSTOR archive only for your personal, non-commercial use.

Please contact the publisher regarding any further use of this work. Publisher contact information may be obtained at
http://www.jstor.org/action/showPublisher?publisherCode=ims.

Each copy of any part of a JSTOR transmission must contain the same copyright notice that appears on the screen or printed
page of such transmission.

JSTOR is a not-for-profit organization founded in 1995 to build trusted digital archives for scholarship. We work with the
scholarly community to preserve their work and the materials they rely upon, and to build a common research platform that
promotes the discovery and use of these resources. For more information about JSTOR, please contact support@jstor.org.

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve and extend access to The
Annals of Statistics.

http://www.jstor.org

http://www.jstor.org/stable/2240463?origin=JSTOR-pdf
http://www.jstor.org/page/info/about/policies/terms.jsp
http://www.jstor.org/action/showPublisher?publisherCode=ims



















	Article Contents
	p.95
	p.96
	p.97
	p.98
	p.99
	p.100
	p.101
	p.102
	p.103

	Issue Table of Contents
	The Annals of Statistics, Vol. 11, No. 1 (Mar., 1983), pp. 1-349
	Front Matter
	Goodness of Fit Testing in R Based on the Weighted Empirical Distribution of Certain Nearest Neighbor Statistics [pp.1-12]
	An Infinite-Dimensional Approximation for Nearest Neighbor Goodness of Fit Tests [pp.13-24]
	Consistent Cross-Validated Density Estimation [pp.25-38]
	The Asymptotic Joint Distribution of Regression and Survival Parameter Estimates in the Cox Regression Model [pp.39-48]
	Large Sample Behaviour of the Product-Limit Estimator on the Whole Line [pp.49-58]
	Quasi-Likelihood Functions [pp.59-67]
	Sequential Sampling Based on the Observed Fisher Information to Guarantee The Accuracy of the Maximum Likelihood Estimator [pp.68-77]
	On the Estimation of the Parameters of Markov Probability Models Using Macro Data [pp.78-85]
	The Geometry of Mixture Likelihoods: A General Theory [pp.86-94]
	On the Convergence Properties of the EM Algorithm [pp.95-103]
	The Generalised Problem of the Nile: Robust Confidence Sets for Parametric Functions [pp.104-113]
	Coherent and Continuous Inference [pp.114-120]
	Improving Some Multiple Comparison Procedures [pp.121-128]
	Asymptotic Efficiency of Three-Stage Hypothesis Tests [pp.129-140]
	Smoothing Splines: Regression, Derivatives and Deconvolution [pp.141-156]
	On the Second Order Asymptotic Efficiency of Estimators of Gaussian ARMA Processes [pp.157-169]
	Intermediate Efficiency, Theory and Examples [pp.170-182]
	On Ban Estimators for Chi Squared Test Criteria [pp.183-196]
	Applying Wald's Variance Component Test [pp.197-201]
	Convergence Rates of Estimators of a Finite Parameter: How Small can Error Probabilities Be? [pp.202-207]
	A Penalty Function Approach to Smoothing Large Sparse Contingency Tables [pp.208-218]
	Optimal Properties of One-Step Variable Selection in Regression [pp.219-224]
	Minimaxity for Randomized Designs: Some General Results [pp.225-239]
	Construction of Optimal Balanced Incomplete Block Designs for Correlated Observations [pp.240-246]
	Optimal Design and Refinement of the Linera Model with Applications to Repeated Measurements Designs [pp.247-257]
	Optimal Incomplete Block Designs for Comparing Treatments with a Control [pp.258-266]
	Testing Whether New is Better than Used with Randomly Censored Data [pp.267-274]
	Properties of Estimators of Quadratic Finite Population Functions: The Batch Approach [pp.275-285]
	Negative Association of Random Variables with Applications [pp.286-295]
	Choosing Between Experiments: Applications to Finite Population Sampling [pp.296-305]
	An Efficient Approximate Solution to the Kiefer-Weiss Problem [pp.306-316]
	A Minimax Criterion for Choosing Weight Functions for L-Estimates of Location [pp.317-325]
	Short Communications
	Consistency of the Least Squares Estimator of the First Order Moving Average Parameter [pp.326-329]
	Invariantly Sufficient Equivariant Statistics and Characterizations of Normality in Translation Classes [pp.330-336]
	Covariance Matrices Characterization by a Set of Scalar Partial Autocorrelation Coefficients [pp.337-340]
	Statistical and Algebraic Independence [pp.341-345]

	Corrections: Optimal Strategies for a Class of Constrained Sequential Problems [p.346]
	Corrections: Remarks on Bahadur Efficiency of Conditional Tests [p.347]
	Corrections: Asymptotic Lognormality of P-Values [p.348]
	Corrections: Balanced Repeated Measurements Designs [p.349]
	Back Matter



