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B B OHTE (Parameter estimation)
o EAIT-ANORINBERETNIAN ZHE TS HIE
o B BEAREY, FRE. ZRDEL

B {REiMEE . 538 (Hypothesis test, Classification)

« BAITACEETSIT AN—HTINEONEHERT I LA
« BI:PCRIRE . EBFRELE. B =0

B @)%, F 8l (Regression, Prediction)
o BUBITADL2OLL EDYEENFEFRERIRTSAE
o . BEEERDER. GPALIEAER, XIZEINES

B FEEBFE. P8I (Stochastic process, Forecast)
o RIMBENFFRIOREB THIRBT—INOREZFRTIAHE
o fBl:SIEHE ., IO REEZEEFH. AlphaGo
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m RE
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B #fF= (Estimator)

RELEH X, X, MoREBE 0 2HETIAR
O(X,, -, X, ) — % eEEm

B #EME (Estimate)

ERE x,--,x, EHEE G ICRALTEINSIE
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B iZAKFH (Sample average) B 2 (Median)
RKESODIBICIHENREZ

G Kk, (%, %, |=sot{X,, -, X}
n
(; - X w2 n:odd
- (Xn/2+Xn/2+l)/2 n:even

B /EFH (Weighted average) M E[F15 (Geometric average)

i B i " 1/n
;cn—l F—HDEH QZ(HXZJ
i=1
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O=cX +c,X,+-+c X, X FEOHK
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L HETE
B SAH#T (Maximum likelihood estimation)
REDD f(g) NBARMOESICERBIT—AINDRANBHMEHEE T 577X
B ZAEDRE R iERZ ERE M
(XX, X,.0)=T ] £(x,.0
B LERAH B \
| |

REEEH X, OMERZEEEH P(X,|0)
# 0 OREAFELT f(x,,0) EXREC

6* = arg max L(O)
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B 1 X%E (Bayesian estimation)

RIMBBDERIHERS T P(O) eBEL
BRT-AMoERS MEFETIHIE

B XMADEHE

P(6,X) = P(X|0)P(8) = P(6|X)P(X)
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L ERBEEK SRR
B 0)P(9)
P(Xy, -, X,
PO|X,, -, X,) =
/‘ | ! " P(Xl'""Xn)
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0, = Prof. Maruta, 6, = Mr. Yu, 6, = Prof. Sakaguchi
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Ve = gl(x*) + gZ(x*) — 1+ Ol(gS(x*) + g4(x*) o 1)
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_ 1
91 (x)_ 1+4+e—(—4.5+1.3x)

_ 1
92 (x)_ 1+ —(35.4+8.8x)

_ 1
93 (x) " 1+e-(110.4-46x)

_ 1
94 (x) " 1t+e-(-119.6+46x)
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B(t) = u(t): BZl t 2T (D) LB

ADRIEE ALY ADEIE DB TR ADEEDEH R
P(F;|uy) P(u;) = Zut_lp(utlut—l)P(ut—l) P(u;|F;) = P(F¢|u.) P(u;)
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6(t) = R(t):
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“FERCIRET “METFHRADFHETHS”
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EZ CHRISTOPHER M. BISHOP

*‘*‘f"f C.M. Bishop,

“Pattern Recognition and
Machine Learning”

= ¥ Springer, 2006.

L ALEE s HUFEe L
S KRS RrE
0|, 2017

20205%10H30H HRETROHESR 20



=3al)

B B#HOHTE (Parameter estimation)
o EAIT-ANORINBE RETNIAN ZHE TS HIE
« BROEE: X;=0+¢ (i=1,-,n) - 6

B RERFRTE. 7788 (Hypothesis test, Classification)

o BBITAERBETEITAIN—HITINEIDEIERT DAL
« IRERRE:TO0=060,0r0 %6, 1.7%:T0=6,0r0 =6, |

B @)%, F 8l (Regression, Prediction)
o BUBITANL2OLL EDYEENFEFRERIRTSAE
« BEEE: YV, =ax; +b+¢ (i=1,-,n) - ab

B FEEBFE. P8I (Stochastic process, Forecast)
o RIMBENFFRIOREBTHIBRBT—INOREZFRTIAHE
« AV ()=0(t)+¢ (i=1-,n) - 0(t+1)
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