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(Gaussian mixture model)
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(gradient method)
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EM (expectation-maximization
algorithm):
1 0%
2. E . oW log L(6)
b(t) (6’)

v, logL(€)=b"(6)
3. M RRI0) o

6™ = argmax b® (9)
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log L(6)
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(Jensen’s inequality):

log > 7,6, 2> n,log 6, n;20,) n =1
j=1 j=1
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m =2 logé,
AW log &
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I0gL(6) = Ylog Y wg(x 1. ,) 2 b (6)

b (6) = Zn:i ® |og W;d(Xi; 45, 05)
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b® () = ZZ’?.(t) logw,d(X;; 14;,0;) — Zznl(t) |0977(t)
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“expectation”
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