
EM Algorithm and ZIP models

1 / 5



Pointing : Y is a point mass at CEIR

if PCY = c) = 1

⇒ PCY=y)=0 for y≠c
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EM algorithm in general
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Let ⊖ be an unknown parameter we want to

estimate .

Let Y be a set of observed data, and

2- a set of unobserved latent /missing data
.

LC⊖)= PIY 10) = gp(Y1Z=z , G) PLZ-7107oz

Maximizing this livelihood is challenging when we don't

observe Z
.

Emalgoritnm :

Estey :
Let 0ᵗʰ be the current estimate of -0

QCO 10-14) = Eziy
,
µ,
[ log LL⊖iZ , 'D]

Mstepi. ①
"""

= argmax Q(010
"')

⊖



Motivation :
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Increasing Q( 0-10-010) show increase log L(⊖]
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Class activity

https://sta712-f22.github.io/class_activities/ca_lecture_31.html
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log ( ¥✗i)= 801-8 , Xi
80--0 01--1

Bo =L B. =L

( log Cti)
= Bot B , Xi

> a-
= %EE.si??-.xi}



Assessing the shape assumption
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Logistic component vs. Poisson component
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