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Batch EM [Liang 2009]

U < Initialization
for each iterationt=1,...., T

u<o
for each examplei=1,...,n:
s/ € >, p(z | xO; O(u)D(xV, 2) [inference]
W<€y +s [accumulate new]
U<y [replace old with new]
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O(W) : 45E Giithiy, WHERCARUSAM T TSI 24
O(x,2) : FREEHE (x,2) W 78 ) it
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Batch EM

U < Initialization
for each iterationt=1,..., T

u<o
for each example 1=1,..
Si, < Zz p(Z | X(i);

,N:
Pd(x0, 2) [inference]

W<€y +s [accumulate new

U<y eplace old with new]
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Online EM — stepwise EM Liang 2009]

u < initialization; k=0
for each iterationt=1,...,T
for each examplei=1,...,n:
s/ € >, p(z | xO; O(u))D(xV, 2) [inference]
HEQ-nJu+nsSi; kK€ k+1 [towards new]
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O(x,z) : FRERLHE (x,2) T B R 78 5 G-
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Online EM — stepwise EM
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Online EM — stepwise EM

u < initialization; k=0

for each iterationt=1,...., T

for each example i =
s; € 2, p(z | xO;
b < (1-nJu+ NS,

,N:
d(x0, z)
<Sk+1

[inference]
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Online EM — stepwise EM

u < initialization; k=0
for each iterationt=1,...,T
for each examplei=1,...,n:
[si’ < 5, pz | xO; O(W)P(X, 2) [inference]]
HEX-nJu+ns k€<Ekt1 [towards new]
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Online EM — stepwise EM
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Online EM — stepwise EM
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