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* to make clusters so each cluster has similor

dato.
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» generotive model

eZn ~ pznl ) = 1

X1 -

enote w1 +m2 =1

e Xn ~ P(Xn| nZn)

n Zn:( U zny 2 Zn) :

mean variance
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 p(Z1X)
e e.4. P(zn=11xn) >< P(Zn=21Xn)
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« posterior p(K|D)
* p(KID) o< p(K,D) = p(K) P(DIK)

what is p(K) 277
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« ficomponents = oo

(=)

eje. K=oco .. plK) is not required

o we observe "' finite” components.

o
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Finite and Infinite Mixtures

general DP Gaussian DP Gaussian Mixture

Hyperparameters
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Chinese restaurant process

infinite
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2 tables
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prob. of next assignment

N

= N

Zn i isti luster.
oD { . Gt g
Ci )

a+N-1
Zy is a new cluster.)
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Go and an exomple

general DP Gaussian DP Example

Hyperparameters |

2007428 130 X#EH 10

discussion: p(Z, rc,K), p((Z)

non-DP p(z, 1K) P K) =[x

I'a s a/K—1
D(7|K) = F(QEK))K Hlﬂi/
p(K) -

integral out n & toke the limit of K

P P(@) #(2]) =a" (U Il J‘) CET
“DP is on option of p(Z, rt K)’
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Acceleroted Voariotional DP
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points

variational DP
+ Occeleration by kd-trees

+ reloxed truncation
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100 times faster than naive VDP on million
dota cases
Fast-VDP ——
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e Blei’ s VDP

o finite!

e modelr ¢ modelr+1
e Qur VDP

s infinite

e modelr C modelr

2007428 130 XEH 17

2007428 130 AEH

thank you :)



