Gaussian Mixture Model (GMM)

Zengchang Qin (PhD)

Gaussian Mixture Model CGHMN)

Two Gamnssians
onre Gauss\en o

b p Z=0 Z=1

P(X|8)~ N(M.,d) (Gaussan POF)

P(’de): PClei,Ht,&,én,I) Mixture 0 dwo

=t (e §1) + (1-T) (i, dy) SOWSiES

Given '\'rocun‘mg data D= {x?, x®, - xy
L(g) = agmax p(p|6)
° L | kel:hood o) D
= aa@maxTr P(X“'\B) il Pm,qw\t\els )
© i=1

= ovgmax :'Zi log Px®| 6)



P(X

|e) = Zzp(x,2|e)
= S, P(x|z.0)P(218)
=2 o O,B)P(Zro\b)'l P(x)

£ - Step: ¢
p: W= 7CP(7CP(XQ))W\3 =
XD |u =
[Ma82)+ (1-Z) P (X@| a0
L '-)

7=%0,1]

. .
Step: = Zp WY
N
U= st‘é’x‘é’
Z), W
Mz = Sé(l'w[&))xQ)

2 z.;i(l-wq))
52 = @ (XLJ)_. u )
1
gz = i
T Y TE)
N
Z&:n(i-wq’)




