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A. The derivation of (10)

A.1. E step

It follows that
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Using this,
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A.2. M step

It follows that
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Also,
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B. The derivation of (17)

The derivation of (17) is as follows.
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C. The derivation of (22)

The derivation of (22) is as follows.
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The derivation of update rule for α is the same as that of (17).


