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p(w; | X) oc p(X|@;) p(w,)

p(x| @) = q(xX; Oy, )
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d(d +1)/2
d
1
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(model selection)
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16 (X;0)};

D>

ML,

ﬁi(x) = Qi(X; éMLi)
{p; ()} p(X)
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(Kullback-
Leibler information)
KL(pIIP) = ) g
p(x) = p(x)

p(x)
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C
C

C

(distance)

.d(x,y)=0

(x,y)=d(y,x)
(X,y)=0=x=y

(X,y)+d(y,z)=>d(x,2)

KL(p |l p) = KL(P |l p)
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p(x)

KL(pIIB) =] p(x)log p(x)dx— | p(x)log p(x)dx

A\ J
Y

(entropy)
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N — oo

-3 log B(x,) > -, P()log B(x)dx
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(AIC)
(Akaike’s information
criterion)
AIC =-) log p(x;) +dim@&
A v R —
1

~ZAIC ~ — j 0(x)log p(x)dx
N D
AIC
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AlC

AIC =-> log p(x;) +dim&

S s ><

AlIC

AlC

AlIC
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(Occam’s Razor) 14

(principle of parsimony)
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AIC =-) log p(x;)+dim@&
=1

\ Y / \_v_’

AlIC
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AlC

AlIC
(Takeuchl’s information criterion)

TIC ==Y logq(x;; By, ) + trace(JH )

j=1
o
K= log q(x;;0)
Z 0= QML ag(k) QZéML
A :_Hzae<”ae<"> loga(x;0)
=1 =0
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AlC
TIC
E[TIC]=E[-_p(x)log p(x)dx]+0(%)
o f(nN)=0(g(n)) n—>o | f(n)I<Cg(n)
e f(n)=0(g(n)) N— f(n)/g(n)—>0
TIC 1/n

P(X) = 4(X; O TIC=AIC
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Kullback-Lelibler

KL AlIC

AlIC
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. _ 1 1l ey,
q(x’ﬂ,Z)_(Zﬂ')d/z|Z|1/2 exp( 2(X ,Ll) 2 (X :u)j
> =diag(c?’)
Giz
R 14 : ~ 13
2 _ (1) (1)}2 N
I Zl(xj H ) IU_HJ_:lXJ
]=
x® 1M X, 1 |
> =0l
02

" 1 " " 1.
G° :_Z(Xj _IU)T (Xj _/J) :_Zo-iz
nd j=1 d =1
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3
- d(d+1)/2
m ¥ =diag(c’) d
B Y=gl 1

2 d=2
AlIC



