
Arshia Cont: Survey of Machine Learning‘09

Group Homework 3
Derive the EM algorithm for a mixture of exponential 
distributions:

Write down the E-step

Write down the M-step, solve the maximization and derive iterative 
solutions for 

hint: Use the Lagrangian.... .
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PX(x) =
∑C

i=1 πiλie−λix

λk and πk


