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Abstract

Maximum Likelihood Estimates (MLE) for a model with mixture
of distributions is usually an unaffordable task from a computational
point of view, even for simple cases when the number of distributions
is known. The EM algorithm is frequently used in this context to
approximate the MLE. Louis (1982) in a celebrated paper provides the
information matrix for the EM (“pure”) estimates. The EM algorithm
provides approximate MLE, thus the information matrix to be used
must be the Fisher information matrix for the marginal log-likelihood
of the observations. Pure EM estimates are computed and compared to
the MLE. Some comparisons of the two information matrices are also
performed. Finally, optimal designs are computed for a mixture of
normal distributions with modeled means throughout an explanatory
variable.
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