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F1E ERrEU-—7

1.1 HBEXR

AREITIE, £, WEE (probability) ZERT 5. MREERT 57D,
ZFNDNRE T BHF (event) DEBEZER LR ITIUIR SRV,
E&E 1 o BEIK
Q BREARZER] (sample space) & L, ADLLROSEMEZRHT- TR O o EBE
(o-field) & WL,

1. Qe A
2 A€ A= A€ A (7L, A°=Q\A)
8. A, As, ... € /l=>LJ:;1fLL€.A

D% D, AWCELRFEROMEGRZIDHLVERZEAN T I N TE,
INOLRTOHRREGATESZ o RERLITER.
o BER L THER (probability) IZMLFD X S ITEFR SN 5.

& 2 HERUE
5, o BAEWK A BT, ROz THE (measure) P %, BRAE
(probability measure) & X3 (Kolmogorov 1933).

1. Ac AIZ2WVWT,0< P(A) <1
2. P(Q) =1
3. HWZERBRHERY {A,}52, ITRLT,

P (U An> = P(4,)
n=1 n=1

LOERTIEL EHERL0D2S 1DfEEE 228 2. Z2FROMEEI 112
2528 3 NFHWCELREROMRIIZNZNDHEROMTRDHNDE Z &,
ARENTWVWD. KT 3 DM 2, HEROINEN: (additivity) EFER. %7z,
=2ff (Q, A, P) ZHER22[H (probability space) & FE3N.

DIF, WROHEELZEEZEZ 5.

EFRL D2 XD, P(A)=P(Q\A)=P(Q)—PA)=1-P(A) k3
Zedbnrsd. kb, INOEMMED D,



FIE 1 REROMHER HR A DRER (complementary event) DIEIRITLL
TOEeBHTHS.

P(A%) =1 — P(A)

F7,EEL D2 LD, P(o)=P(Q)=1-PQ) =1-1=0%r7%%.
ZNE D, LUTFOEEID LD,

EIE 2 HSRP(9)=0

X5, ACBDY % P(A) & P(B) DBRICOWVWTHEZ LS.

AcCcB&Y, 3B :B=AUB ANB =¢BHEHIID. EF1 D 3. &
D, P(B)=P(A)+P(B'), E%1.D2. kb, 0<P[B)<1,BEHL
b, #ERY LT, P(A) < P(B) DD dbhs. THEMFDLS
WHFRAM (monotonicity) & FES.

EIE 3 BN
ACB®DY % P(A) < P(B)

EF2 D 3. T, HOVRERFROMOHERIZNZNOERDIERD
MTRDZZEMNTE. TE, AVRETERVEROMILD X 51K
DHNEZDTHAI0? LTS ITRDENS.

AUB=(ANB)U(A“NB)U(ANB) &hH, P(AUB)=P(ANB°) +
P(A°N B)+ P(AN B) B H 3D,

ZZT, P(ANB®) = P(A)— P(ANB), P(A°NB) = P(B)—P(ANB)
ZRALT, P(ANB) + P(A°NB)+ P(ANB) = P(A) — P(ANB) +
P(B) — P(ANB) + P(AN B) = P(A) + P(B) — P(AN B)

ZHhZzELIRD X 5 1CHEEDOMZER (Additional low of probability) & FES.

EE 4 fEROFER]
P(AUB) = P(A) + P(B) — P(AN B)

1.2 FEIRER

AT CHERZBAINCER L. L L, HEROFEBENZMBRIEZo0
MG H L. b —RNRIEIRD, S 77 ROEEEERTH 5.

a4 reMEE T TRIE AR (HE) 22T, Z0HEZRD
5Zr%kEZED. 5, BITZEEE n, &L, ROMZEEE n, T2
¥n—o00DEE,

ny 1
7%7
n 2
ERDZZEDTHREING., ZOX51C, MEDFEEHEEZEDRL T, R
A n A Z ny/n% ADHERLERT 20O0HETRTH 5.



LA L, ZOERTIZEOMRIIMEMERZ L2FIEsLRVWDT
82 Z L ERAIRETH 5. £z, RENEBDAIRERGEICO AMENER
XN, FEBED NS FHED AR TR TIREMICKE>TLES.

—77, & DL HERERZ 23785 LT, AEIDMEAR72 EERRER (subjective
probability) & U TS 237855035 5.

NA ¥7 ¥ (Bayesian; XA XFEFRE) &, ERZ EEERE LTS . X
TEHEXNZRNA XDEHEHNSE AL EZNRA D7 VR LBBEINT NS0,
NA X OEIIIHER DREAREH THEMISGHERO RO Wb O TH D | FHfE
FRELHVS.

Bl ZE, M (2010) TIEAT O & 5 REBHEROFIBEF LN TV

1. B=RIEFREEDS 20X X 4 F T Z A HER D 0.01
2. BHH, £t OHR OAfitE A3 _E 23 5 EHRH 0.35
3. REDSH, HE TR 2 HEED 0.5

NA ZXEHTIEE, s O FBHERIIMEAOBERRED D DEZL LT
ERIN, EU—7 (belief) ¥ MIN 2. IR, HEMIHERE FHEEED—
FE AT ENTELH, ZOFIIRD Lm0, RETE, X4 G
SOBILE R Z BV — T DI THRT 5. BV — 7 O BARNRREDH:
J375 E IR T2 PR I BLR O B % Hi# 1 Bernardo and Smith(1994), Berger
(1985) ZZRE Atz

1.3 SR ERHER IR
AU, FlES SRR L TR T 5.

EE 3 M EHER
AeA, BEARDWVWT, IR BRI oL WVWIFMHFDTRT, ER A
Z Bl 2 ZTEFEE (conditional probablity) & WF-IX,

Pmym—fﬁzxﬁ

T/RY.

ZorE, P(AB) = 2408 1 b IROREARALD IO,

P(B)

EE 5 REAK

P(AN B) = P(A|B)P(B)



ZDrE P(ANDB) % At B OEEHEE (joint probability) & FEX.
K2, BROMVIZUATD XS ITERT 5.

E&E 4 0L

HEHERDERT HMERD, MDD 2HERPERT SMHERITKFLRVE &,
2 DODHFIIMIL (independent) THZ WS, TROLHEF A LHER B
M7 &1 P(A|B) = P(A) T& b,

P(AN B) = P(A)P(B)

A RVASRR AR

EHWRRENRE BT 2 UITOF = — L — A3 EhN 5.
P(ANBNC)=PABNC)P(B|C)P(C)

23 ML EOFERICHIRTE 2D T, Fx—>J)L—JL (Chain rule) I
UTD&51cEIT 5.

FE 6 Fx—2l—L NEDOESR {A,As,..., Ay} IZDOWNVT
P(A1NAyN---NAN) = P(A;1|AsNA3N. . .NAN)P(Ay | A3NA4N.. .NAN) - P(Ax)

i A RYASN

1.4 RNA1XDTEE

KEITIE, SN EHRID, N4 N > TROBEEZARA XDE
HE2EHT 5.

NA ZOEMEE T B0, HWICERZER AL, Ay, -+, A, (A; € A)
PDEFERQEFH LTI E, HRBc AIRODVWTLIRDEDIIDZ
b

}:P P(B|A;) }:P Aﬂf)
}:mAﬂunzpmmBy:mB)

CNZLLT DEEROER & A,

FIE 7 LBEROTEIE (total probability theorem)
HWICHERBER A, As, -+, Ay, (A EA)PRELQERE LTS L

%, HRBc AIOWVWT, P(B 2}) P(B|A;) 3D 3.



LHEDEHLY, P(B)=> P(A)P(B|4;), t->T
=1
P(A;)P(B|A;) _ P(A4)P(BJ|4;) _ P(AiNB)

S PAPEA) - Pm) Py )

DD D. ZHDBUTORAIDEETH 5.

EIE 8 A XDEM (Bayes” Theorem)
HWIERBER A, A, A DEHERQZHEHILTVWEET S, 2Dk
% HRBec AIZOWVWT,

- P(A;)P(B|A;)
P(Ai|B) = S P(A,)P(B|A;)

NI A RYASN

/3%?51 ~
1225 3DHMIFRETELATED, 420566 DHEFBRTELATY
BENWIARDHB. 5, TOXIWIAERIFTCEOAOHN R, o
HoMETH 2HERZRD K.

\ J

REBOHEDFEPETELNTWE3IRDI—F A B, C2xdbD, Zh

FNDH— FOHDEIIRD X512 >TW3.

o A—FAIMHLIFOTESNTNS.
o 71— F B! HEARE, b5AHPFOTELNTNS.
o A—FCIMEL &HROTELNTVS.

ZDA—F3IMZRIANTIKEET, HZOX o F 1 KEZHD
HL, Plo EICBEWTHZMT S &7 — F3fRtaZ o7, 0o DIRL

72D RETH BHERERD K.
N %
/5%%3 ~

—HR. THR. =HB. PUEED 4 AR T VY TR T4 7 2 THERIZ
50%, 70%, 90%, 98% TH 3. 4 ADIH 1 ADERERIFTCA L5427 %

ML &I, 2O —HTH2HERITNL S,
NG J




R N
HHMEBORERZITV, WEEDT v 7 — MR EIT- 7. RER
SHL7=D1E 300 AN TZD S B 180 ATH D, WELzeEEL
7=DIEBEMD 50 %, LD 5% TH o7, ZOME%E BTHELXdo
T2 BEZ T AP LT H B HERITNL S,

N J
/3%%5 ~
AND T ZHET MO FHI Nz, ZOEMIC A AL e TF
NTW3] 2 HEATHWRV 2ERHEL TS NSEHINRDDTH 5.
COBE/MS Y, A TW2EAD9I5 %% FEhTWS ) CHEL,
NTVEVWAD IS WE HEATHWRWL] CHIETZ LW Zehgho
T3, AD 70%IIENT VD L WHIMERRDE D2 X, HDEAHZ
DEIIC A>T HERTWS ] CHEINGEICHEBITEN TV A1

RITWL B
\ J

/%%%6 \

FURMDOBFBHEF VR MDEEELEATOE L. HEHICEA
DT ETHULUTVWEETDODATEF VR MIAZTLES 2 2DH
DET. HTVPFVRAMOERERZCASTI2ERE A, ERICFUR
FMEIE L WO ERE BT 5. P(A|B)=1.0, P(A|-B) =05
3%, P(B)ZA1t L, 2B FRFVRMOEIEEZRI-LFEE L
e EARMICXF VR MOEIE LR P(B | A) 21352570277 A

VRN XK.
. J

HE 6T, bbb DFVURMMEET MR P(B) B, HTFOWMEI
XD P(B|A) Y =IDEHINTWEIehbrb. ThbE, H#T0D
MWL THADOL Y —I7DPHEZEOL Y — 7 ICHEHINZDTHB. D
v ¥, N4 RFERTIE, BFOFEE [T F YR (evidence) I, H
OBV — 7% THAE#R] (prior probability), HHEOL Y — 7% [HikhE
# | (posterior probability) ¥ FES.
~ SRRE T ~N

HE612BWT, BOHEHMERL P(B) =0.000001 £55. ¥VALD

BIEE R RS Lm TOANE e 2518 L, 2 NOHTREDOTL

TYRAEFGE UTARYICX Y R PMEE LR 2 I$5 75

LEERRE XK. F72, c BMENCE D, 2 NOBTREBEDIET VA%

A5 UTARYIZF U R b MENG LHERZ /I L 72275 7 2 EK

L, EREX.
- /




RS B\
EVT 4 R—ILE  Z0DRENDH D — DI EM T DIF R ERTH
3. EEREZ=20F 0o —oREEER. AIREREIEN-oTEY, &
D ZODEDHTARIEMDEL —OFEATHIT . EREFIIHR 2D
BROTROHEXLTEERL., COL XREEPLEZAZREN?EZ RN

E N
o J

1.5 FERZTH

—DODRITORREIEERR w e Q LIER. ZOEAREN we QIF, M5HD
HEC X THAENS., ZOMEDZ &%, MERHTIIERZEM (random
variable) ¥ FE&. B 21X, 24 V% n BT 2 WS ETICOWT, RO
A X IHERLTHTH D, ZOE, AR WwIIR - BORX—22nf
HHFZOT2MEODHYD, XZ0»5nTTOHEEL .

EFE 5 MEREHMX 23, B4AMEREOEROES X = {21, 72,...,} DHFOMH
340613, X BHBTH S, BBEEREB X DL D 25l € X
%, ZOWMRp = P(X = x3) KHEDF 25K p: X — [0,1] 2 X OBEEX
BER DM (discrete probability distribution) & KA.

RERRTER 0T p 13

0(z € X),

doplx) = 1
reX

7. WIS, THH OO RIS X LOBRK p BRI LT
b OHERERDBFET 5.

=
&
%

F7, BROMRERZFROMERIMITOVTUTDOLSITERL X 5.

EE 6 5, mEAOHERERFFOMRDI p(r1, 22, -+ ) ZER 21,20, T
DEBRFFER DT (joint probability distribution) £ FEA.

FIRFER DD SREDZRD i Z LT D L SITKD D Z N TE 2.

EE Tz OAHRDED 258, FNHERDIGD O o, OFERIMNI,

pla;) = > p(x1, 22, Tm),

L1y Ti—15Ti41--Tm

TRDHND.



1.6 XERIE

KEITIE, WRDMDNNTA—REZERL, T X067 X—XEHE
T2 DDOLERHEEHNT 5.

EE 8 8T X —RZEM L RS
EXTENRTR—RERE O = {01,600, ,0,)} EEL L E, HERSHILITD
Lo BBEBTRENS.

f(z|©)

Thbb, BRI f(2])0) DIFKIZ T X —&% 0 DA Lo THRESN, 3
TR =R O DADMERD f(2|0) ZPET 2HMTH 5.

Bl 1 a4 > n BT -R, R EEEHERER « ¥ LRSI
LUR D ZIE D RICHES .

f(z]0,n) =, Ce0(1 - 0)" "
ZZT, 1%, a4 YORPHIMERDNRT X —RERT.

HBT—RIZONWT, REDHRDMIZIEL1HE, T—XhoZDN
TAXA—REWETHIENTES. ZOVEDOHETE, UTOREZH
W3,

E&E 9 LE
X = (X1, -, Xiy o, X)) DIWERDAG f(X;]0) WD n HORERZEL L §
5. nHOMREBIINIE LT =R x = (x1,- - ,x,) DELN-E X,

n

L(0lz) = [T f(wil0)

i=1

% JLERE (Likelihood function) £ EFT % (Fisher,1925).

Bl 2 a4 2k n BT RE, ROPHZEEDS 2 B THoTz EDaf D
RHHZ 87 X—& 0 DLEIZ

L(fIn,z) x ,C0%(1 —0)" "7,
H LI,
LOn,z) x 67(1 —0)" "

TH L.



RER, 7—=& o XX —=UPEHISh BMHERICHBIT S, $FXA-X00D
BRTH 2. LEIIHERDER Z 72 T IRALDI 720N 72 D ITHEER L AIIERTZ N
2, TMEHEICHERME LTS 77 —FhRRib T 5 X4 X7 Fa—
FTH3.

REZRRICTZRIXA—R0%2RDZZLF, T—XzZ2HELIES
MERZRARICT 27 XA =20 2 RKDDZLIThD, ZONHEZRAEEER
(Maxmimum Likelihood Estimation; MLE) & FE.

EE 10 mHEER
TR x5 LT, MPORERKE L2837 X —X %KD B,

L(0)z) = max {L(0|z) : © € C}

0 ZBAWEER (mazimum likelihood estimator) ¥ W3 (Fisher,1925). 772
L, Clday 7 +VEEZRRT.

HEEOEE LWVHEOFRTU RO—HELIH SN TWS.

EE 11 R
HEEME 0 DE D5 X —& 0 ITHEICR S 21, 0 138—SHEEME (strongly
consistent estimator) TH % W\ 5.

P(lim 0 =6*)=1.0

DFED, FTREPKREL 2 L HEMEPLTEOHEIEONTWVWLE kL&,
Z DHEE R FE—BHEEME L FEA.
O E BELHEEEICOWTLIRAE D LD,

EIE 9 RCHEEMO—
BHEEM 0 3E DT X — & 0* OFR—BHEEMETH 5. (Wald, 1949)

7, —BHEEMEOMNENZMIEIL T TEZ o0 %.

EE 12

0* OHEENE 0 HFOEERMETER (asymptotically normal estimator) TH 3 ¥
&, Vi —6%) DATBERDHCHHIRT 2 2 2WS. Thbb, £
BD O € 0 LIEEOFERITHLT

mnPO@( &)

f—
n—00 0'(9*) < I) - (I)(l‘)

DI, Vyn@—0%) B N0,02(0%) £ EL. o2(0%) ZEBEDER (asymp-
totic variance) £\ 5.

bbb, —BUEEMEOWBEN R MEERDMICRS. £, —BiEEM
DIMEIILTD XS5 1{o6n 5.

10



I 10 fERFEEEBMIERRYE (Regular condition) D KT, WITATRED
v, BAHEERBWNEAH1(07) " BROWLEREERTSHS. 1(07)
Eo[(& InL(0)z))?] % Fischer OIEMAITH & M.

e 9
REEMOMERDHB R T Y V5310

)

p(x):e*AA— (A>0,z=0,1,---)
WKOWT n BOBREITo/22 2AF—& {2y, 10, 2, 21872, A

ZRACHEEE L.
- J

1.7 RAXIHE

AIET TRz E RN M HE TR TH B 7 4 v ¥ v — R D
BTH3. 74y ¥y —FHEOLEFRBIZHLT, "4 XFHEHTRUATOE
B AEHAWTARIX— R EBHET 5.

& 13 ERITM
X = (X1, -, Xpn) DHSZFE—510 f(2]0) WD n HOMEREKRE T 5. n
HOMRLERIHIE LTz F— & 2 = (21, -+, 2n) DIEFSNTHE,
p(&) H?:1 f($z|9)
p(flz) = n
k) = @) I, F(w:[6)do

RHEEDM (posterior distribution) LWEL, p(0) BRI (prior distri-
bution) &R,

NA ZFREETIE, FERAMERKICT 2 XD 8T X = XHEEERIT.

EE 14 MAPHEEME
F—R o EFI5Y LT, UROHEESARAKE R E87 X —RERD B,

0 = argmax{p(f|z) : 6 € C}

0 %A ZHEME (Bayesian estimator) $721%, BEDMRAHEEE:MAP
WEEME (Mazimum A Posterior estimator) ¥ WX,

Note:

NA ZHEENE, TRTOMERZE[MTHD ZODIT TRV, NFTA—XDHE
AR DR D N2 /2T & ZICDAMIILT 5.

F 7o, N AHEEMETIEMAP #EBES TR ZEE LRV R 6T
5. THlERELS 24 XHEEEIX, BRI AERAEE T, FRIMD
HIRFE Y 72 2 HEEMEE WV 5.

11



EE 15 FAPHEE(E
F—R BTG LT, UFOEZRDHICEZ 37 X —XOHRFHEE KD
2 I,

0 = E{6{p(0|z) : 0 € C}}
0 ZHRFERETE:EAP #EE (Expected A Posterior estimator) ¥ W3,

NA ZHEEED R M2 R,

FIE 11 N1 ZHEEO—FE
NA ZHEBICBWTHEEME 0 SED T X —& 0* OB—BHEEML 25 X5
RENDMNRETE S

F7e, RNAXMEEES WHLIEREZ D, RERZHETES.

EIB 12 XA XHEE DML ERE

HRMEREEEMDIEAIZM (Regular condition) D RT, MDAIRED & &,
NA ZHEEEDEHE 7 L(0%) ! ZFRFOWnIIERHEENE & 72 2 FHRi7 23
ETE5.

NA ZfREHTIE, ED XS ICHFDMERET 200MEL 25, FHiHiT
ME =Rz T0cH25E, BHIRVEL TXWD, HEcHFHKz
Rl wGEiid o k5 CRETUEIRVOTHAS5h. ZOXI5RE
DEFI & FIER BT L L, KED XS BROMPIREINTVS.

1.8 HEIFHRFENDH

1.8.1 HAHIEEFII% (natural conjugate prior distri-
bution)

NA ZFEFOHF TR S —MRINT, XA XWLEMEEZRETEZ22EZL
a0, ZOHERMEEFMIMTDHS. 77— X 2G5O FFIME 7 —
REBIBOERIEL, T-XOEEIESLT, DHOBKREFER—DIES
DHATHAS. 22T, Fiiofh e FEAIMHBFE—OOMHFECET 28, Z
DEFI % BARIRETO% (natural conjugate prior distribution) ¥ IFE
A 2T, FICZ o BAMEKER G Z P~ A4 IR 2177525 X
2127 5.

Bl 3 —IES
f(z|0,n) = ,CL0"(1 — )"~

A BT T oAz RS FOMR G 24 IHTEL X 5.

12



RERRZ, ,C.07(1—0)" " Thh, —JEMDHAHKRF I,
MFROR=253% (Beta(a,B)) TH 5.

@) gty g
Mﬂmﬁ%—nmrwﬁ 11— )1
HESME,
p(@\n,a@a,ﬂ) - F(TL+OC+B) 99:—}-(1—1(1 _9)n—w+ﬂ_1

P+ a)l'(n—z+p5)

EREFDOR—ZGH 5.
e e D, DU OIBERDIG 2 AT X,

logp(f|n, z, a, B)
I'(n+a+p)
Tz+a)(n—2x+p5)

= log +(@x+a—-1)logd+(n—xz+F—1)log(l—0)

Gosp@uvel) — 0 DL &, FEFRIHIRAL 25 DT,

dlogp(B|n, z, a, B)

00

_ x—l—oz—l_n—a:—l—ﬂ—l_x+a—1—x9—a9+9—n9+x9—,@9+9
N [ 1-6 N 6(1 —0)
B x+a717(n+a+572)970
N 6(1 - 0)
0(1—-0)#0 kD

_ zta-—1

ntat+pB-2

WARA ZHEEEE 25, T, o, BIEFHEFMBMDNNTIA=RTHBEH, IH
N IN—INT A=A (Hyper parameter) EFER. ZDNALR=RF X —&
W&o T, FHiomidks BKRE L 5.

B z1Z, BRIOMHA—RE L 2 258 0HEME, 0 = Ly, LT
B3,
Bl4a LLFOELHDONTEENEN?

1. RELHEDPFECEBA > ZmEr o —D2>E 2RO L, ZAPRET
Holb1HHABLZ%. HETHo%6 1 LS.

2. RELHENPA->TWHTmENSL—DOEEZMOHL, TADRETH-7
51HMH562%. HETHokb 1 LS.

13



6 Beta(1,1)
5

Beta(1/2,1/2 Beta(5,$)Beta(7,3)
’ Beta(3,7
3
2
1 \4

0.2 0.4 0.6 0.8 1

X 1.1: ™A =T X — &R LB OIR

ZNZNDOPITICBVTHREZWMD HTER A DHEREZRD B, i 11
BWTREZE D HERIT

pA| 23 1) ==

Thb. ¥z, REEZWMOHTHEERE p(A) =y &322, PIF21ITBVWT
AREZED BRI

1
p(A | 21T 2) = / p()dy
TH5. ZIT, KEZEYHTHERERD BAEEFIH p(¢) 1FATOR—

RO TH 5.
I(a+B)

W) = w497
Lo T,
pa 2= [ wrle ;(?)w M- )"y

(a+8) [ _ )t
- TE . w

_ D(a+8) D(a+ DT(B)
D(a)T'(B) T(a+5+1)

_oz—|-ﬁ

Y5, WE, REZAEOHST X OWTOIFRLEZ 5N TWiWn
B, RELAEDTE2HAERIFLY (a=0) L T2DOPHARTHS. =
DEE, p(A|2F2)=1/227%%D, DT 122} 20RELT HERITE
LWz, E5E500TEEATD LW,

14



/%%u) ~
UTROYL DT EEREEN?

1. R L BEDFE CEBA - 730 —2E2IMD ML, ZhssHk
ETho7261 HFHBBZS. HETH-72561 FHZAS. B
DHLEERZTRICES. Zhz 10[EEDIKT.

2. FELHENP A TWEFENLSL—DOEEWMO B L, ZNHRET
HolH1AMBH25. AHETHo7=6 1 FHLIAS. BLHH
LEZ2FICREYT. 2z 10 [E#EED RS

REOH 2 [EEE », AITEEZ n & T2L, pla|y,n) ZL RO IH
DRZHES .
pta o = (1)era - vy

L7230 T, 23 1IZBWORER o B HIHERE p(e | =1/2,n =
10) TH 3. 2 2BV THRER ¢ [FIED HIHERIE

p(a | n = 10) = / p(z | n = 10, )p()dy

TH5.

BiC s 22D, pr|=1/2,n=10) & p(z |n=10) DZZ 7 %{E
B k. 72720, p(z|n=10) IZOWTIEHEFTZGM p(v) D NA =%
TRX=Rakt fHEDIT1/2,1,2,5,10 DHFFITOWTENENT T 7
EERE L. £72, p(z | n=10) IZD2WT, n = 10,50, 100 & fTEE%E
ZLX RGBT OVWTENETNT T 72 ERE X, X512, FRiOT
() DA =85 X =R a ¥ BH (a, B) = (1,10), (3,7),(7,3),(10,1)
DHEWRXDWTENENT 7 7 EE K. fER L7 7 706000 1

YT 2 DENEERY K.
I\ J

1.9 <TILAZEHE>THILOE (MCMC) &
NA ZHEETIE, UFDART X —=ROHEED p(0 | ) ZHEEL, 1§61
PRI S W THEE R R D 3.
p(O)ITi, f(xi ] 6)
0| x) = i
PO ) = O T, Fw: [ 0)d8
BARIICIE, 0 O MAP #EE argmax p(0 | =) X EAP #EE Ey[p(0 | )]
6
ERD2Z. Lo, T p(0 | 2) ONEHCSET 3 0 ORI —RC
BWARKEEZET 5. Z0kd, FROMOLLINCEHET 2 BEHH D,
ERFEO—o L LTHY 7Y Y ZES LIRLIERAV SN 5. &, Bk
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p(0 | x) 25 THHDF> TV 27 {00V 92 ... gDy i hizr T,
EAP #EEIZU RO X5 15aBlTtE 3.

T
[p(6 | )] 2ﬁ®

LU, —RICHESRIIBIINCRIEATE S, RIX—XEEETV TV
/7?5;tm1%ﬁm Z T, BMRERSMTHY T v ERIT
X 2FEE LT MCMC EMRR I N, ZOETIE MCMC ED S b d
BARMRXTZAY Y FY U EL X PR Y ANA R T 4 ¥ ZHEICOWTHE
N55.

1.91 FIRG>TFI>GT

HBROMM p(0 | ) D OERRIITY > TV I TERVD, T X—-TL
DL Z 57 p(0; | @, 0\) D SIFH > TV IHTEZBEICKATE S
FiE (22T, 0V =0\ {0) T RX—=RZ L DM &5 BIEICY >~
TV TERBEDIRT. WE, 6, IOWTtHHDEVRLKFICY > TSy v
N7tz 0 v RT Y, FRMHS THOY Y IVEBEFTRY YT
VY7 D7) XALELLRD XS 1IcH T 5.

(/¥7XﬁV7UV7 ~

(09 i=1,-.. K} %7 ¥ &9

fort=1toT:
0\ ~ p(0y |z, 08D 08 oY By Y 2T .
M)Nm%\mwtMt”--ﬁgﬂ)%ﬁyfuyﬁﬁ%.

@“~M@|%%Q~,éﬁﬁgﬁf~ﬂﬁ*h%%y7Uyﬁ?a

0% ~p(or |, 07,08, 0 ) BFY TV T B,
end for
return {9, 02 ... 91}
L J

Bl 5 z; ~ N(u,0?) 32 nlOH > TNz = {x1, - ,2,} ZFIGE LT
NI R=& p,o? ZHEE. NT XA —=XDERFERDMIY > TV ¥ I AlRER
BHIDO M2 67300, ZORMPrHEEY T 75283 TE
7200,

PP 1z, f(@i | 1 0)
ST p(w)P(e?) [Ty f (i | g, 0)dpdo

p(u,o” | x) =
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Lo L, S E5 p(p | @, 02), plo? |z, p) 3 FNZREAI DS HICK S
728, BTV IHAMEE. p,o? OFEFIDHEIC I HEIRET S &

plp| ®,0°) < §}m>,

p(02|m,u)=za(;‘+1,w>.

2
AR > <57 TG() 206 OHBERT RN TH D, 20T
BS53 Y I BRI NS ORBEREAEE STV S

1.10 XFORUZRANALRTa4 VIR

FHTERHEDP LYY TV I TERVE ZICHHATE 200X bR
YANART 4 Y HETH B, BHED T X —X{H 0 DfFHIDIEHRIE 0* %
8% 771 (proposal distribution) ¢(6* | 0) 2> 54K,

—fi q(0* | 0) = MN(6* | 6,10)
MNIZXTTEH D, TIRAITH, o EHUINRE (0.01 5F).
DUR OEHRIERIZE DO W TRHE 0* Z2HRT 5.

oy D" )0 6)
a(07,0) = min {1, G )

Kz, q(0*|0)=MN(0*|6,I0) DL =,

awﬁey:mm{Ligw;?}.

BEHINLLGETIZ 0" =0 £ 5 5. FHRIERICET 2 FREROZEED
EUTRD &S ICEETES 7;56, FRIRGER 2 mdICRTH T E 5.

p(0*)ITie, f(xi | 67)
P60 |2)  Jop@) T, @ |60 p(6")ITL-, f(v: | 6°)
p(0 | ) pO) I, f(xi | 0) pO) [T, f(xi] 0)
fe p(0) H7 1 f(xz | 6)do

L2L, APBERYZANA AT 4 YT RATIE, T A—REDHEMT 5L, 3
7 A= XEHFYEINBHINSED L 312, SR 212 e b <
D, EEHBEE R B DH D, COMEEREMTZ2TFEL LT, %5
A =R T MD T X = RO RDTRA FaRY AL 2T 4
VIREFITTBHA IRERY ANA AT 4 V7R with F 7 REPHI STV
3. DFEZEDOT7LITYZLTHB.
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/xrmKUx«ﬁx%ayﬁxmmﬁfz ~N

(6 i=1,--- K} %5 & 2HHHL.
fort=1to T:

fori=1,--- ,K:

- BIEDEZFTG & LT 0, DEE 0; Z4RK.

0r ~ N 62

- DU OFRERIC D % 07 % 0 ¥ UTHIR & 7133840,

M%wﬂpm%Lp@”%%”%%%@mﬁg?}
' p(az(t D |ma0§t)v"' ’ez(t—)lvoz(ill)?"' 79% 1))
end for
end for
result {9(1), 9(2)’ ... 70(T)}
\ J

TNV X LPOY VT, HIEHEICERFES 2729, —RIC—ER¥Y
YTV T EREDRLIBOY Y TV ERT 5. WIECERFE LR Bo
o AT ETORMEE ANV A VHIF RS, £/, X FBERY ANA R
T4 Y7 RFHrIVEO BB (BEET 28 2 TVEIOKFENE) e
e, —EXBTYH Y IAZHEICTHWZRESD 5. Mol Mgz A >~
Z— U E FER. N—=2 A VAR E B, 4 X — LR V 8 LTX
FEERYZNAL RT 4 YA with F 7 RCHEHA L7703 XLELLRT
»H5.

A~ A PBRYZNART 4 72 with ¥ 72 (BIER) ~

(09 i=1,-- K} %5 ¥ &gt
fort=1to B4+1TV:

fori=1,--- ,K:

- BIEDEZFTG & LT 0, DERE 07 %48,

0r ~ N 62

- DU ORI D % 07 % 0 ¥ UTHIR & 72133840,

D) ) pt—1) (t-1)
a(ﬂfaﬂgt_l))min{l, pOF [, 61" 0,50, s O ) }
p

1 t t—1 t—1
(agt ) | a:aagt)v e 7051‘—)179’511 )’ o 70; ))
end for
end for
result {0(3),0(B+V), o(B+2V) .. 79(B+TV)}
L J
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F2E8 N1 X9%E#H

1EEFTTRA RDEAREREATE:., ABEPOAEROT —<THER

RA XGFEBRIIRD XD ICERBEINS.
ST, &

EE 16 MERLHES X = {X1, -, X} OBLEROFEBUHE xq,
AN U, BEREERER X O 70 25 2N OB E XA X 55EeR

(2.1)

PESS.

Zo = argmax p(c |z, - ,zp)
ce{l,,ro}

ZIT, BEHX, (i=0,1,--- n) {1, ,r} O —DDER L BT 5.

Xo ZHMWER, X, e X,(i=1,---,n) ZZOHHLH MR, K (2.1) D

25
ple |z, o) BERAXDEBITED, UFDESIIRDHNS.
p(c)p(fﬁl,"' ) In | C)

argmax p(c|xy, - ,2,) = argmax
ce{l,-,ro} ce{l,-,ro} p(zla"' ,l‘n)
= argmax p(c)p(z1,-+-,2n | ) (22)
c€{l,+ro}
L T ) IR 2 IS
L Zp | ) D

ZDEE, p(ry, - ,on | ) FETNLDT =& (17,
MIGL, 3 (2.1) AN E FER. XA XD IE p(x,
FHEIRERET 2 ET US> T FXF AT 5. ETLDHFID TR
Ba (Biier L 05E) BEIENREDTH LD, ETANERICZ 21
FHELERC S, IR, COETFAERML DL LR A IC—RIEL

e
THATW ZEIZL &S,

2.1 Naive Bayes
F 3R D B EEZ b DONA X774HS TH % Naive Bayes 2413

. Naive Bayes Tig, 21Dk 512, HWEEDG 2 oW 7BE, SAE
A ED, AR MZTO X

5
R DS EMLZREL TV D
ST, HHiLHEROMTRT I ENTE 2.

n

p(Xo, X1, .., Xp) = p(Xo) [ [ p(X: | Xo)

i=1
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2.1: 4 7z BNV S5 % Naive Bayes Dl

ZZT, p(Xo=¢) (c=1,---,1r9), p(X;i =k | Xo=¢) (i=1,-+ ,n;c=
Lo yrosk =1, 1) BRI NI A =R ZNEN Ox)—c,0x,—k| xg=c TR
T, MHEEROT—& (L VARV R) 21, , 2, WX T B Naive Bayes
DAL T TRE N S.
Ty = argmax 9Xo:cH9Xi:mi|Xo:c (2.3)
ce{l,--,ro} i=1
FAIREEE, FEEICAD TR VNI X =R ZILICEIHE T 5 Z e DA[RETH D, £
TIVRIRD T X — ZENIEEENN U TR NSNS 2 1C % 5.
L REBDA VAR ZLEINTH Y TIARNEDY, tHEOY S
Ve db = (xb, 2t al) 8RL, T —%% D =(d!,---,d, .- ,dN)
*ERIT Y, DEFG L LKD Naive Bayes DXULEIZLI R TRINS.

0 n To T
L= Z Nx,=clogOxy—c + Z Z Z Nx,=k,xo=c10g 0 x, 1| x=c
—1 i=1 c=1 k1

(2.4)

ZIZT, Nxoee @DITBVWT Xg=c ER2BEERL, Nx,—k xo=c (& D
WKBWT X, =k2D Xg=cR2HEZKT. E5IZ, Naive Bayes Dix
THEERIIMLTO LS ITKEh 5.

A NXo—c

- Nx,—k,Xo=c
Oxo=c = N Ox, =k Xo=c = T Nx_. . (2.5)
o=c
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11 ~
Naive Bayes D %7 X — X DEHEE & éxozc, éXi:k|X0:C 2 (2.5) Rz
RBHEZEEEID K.

B b1 AR YD Ox=e —1=0%BAET T T VY 2 DRE
REGEERHWR e, 7770 2B Fx, &

70
E%:L+A<§:@%d—0

c'=1

TH3. TIT, LIiXNaive Bayes ONMEALE ((2.4) ) TH2. XK
BT Ox,—c HIRD BHAHET R Ox,—. TH 5.
dFx,
80)(0:(2
Fe, RSN 0 Oxmixo=e — 1 = 0 BBAR T VTV Y20k

k'=1

=0

TH5. REMIZT Ox,_pxomc PRD ZBAHEER Ox, ) x,=c TH
%.

6FX1\XO

i) ol — |
00x, k| xo=c

B b2 ORI YT Oxce =1, S0 Oxpxge = 1 NS,
N J

2.1.1 YOSEERE

TANT—=ZDOHT, T —RICEENBEVWT—XE 1DTHEHFEATY
2, WBHIBEBOFEICHNS ST A=K Ox —c R Ox,—k|xo—c DRIHEE
R0 L72oTLESI DD B, DA, #IEEoMEb 0z G
BOE Zidlog0 bR DEETERY), Z2OA 73V OHERIZ0ICKR-TL
% 5.

T2 B AL R = VDR ERITO L &, X =3 R “fr 3 7 1z
COHENEGENTVWE Y, ANRARXA—LTHIERPEET > TV, L
L, AIFRRICIEE SR o T HEE RO DT 2, 2D T X=X
B0 HEEXINDTZD, TDX—ADBANRALATHIHERIZOICHE>TLES.
CoOMEER Y oMEERE Y MR, PaliERER BN 2 5L LT, &L
HEEBDOFEICHWS 7 — X DMEEH 0 & 72 2RHIRAHEEMEZ 1 357
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ENDH 5.
e AR 12 ~N
http://www.ai.lab.uec.ac.jp/ E5k/ICH 5 MICS2019 NB_.TAN 7Ym ¥ =
7 bEA4 YK=L, "NB.java’ N DB getParameters”, ”classifica-
tion”, "setFrequencyTable” % 5¢% L, Naive Bayes I X 238 m
T LESER X K. eclipse 70T 27 DA VR— FHEIX
http://www.ai.lab.uec.ac.jp/wp-content /uploads/2018/11/
cabebc8b347bcle77dedbf08de59ff4c.pdf ZHHA L TL 72X L.

72721, NB.java 2302 D12 < WAL Naive Bayes DR 7w 27 J L
EDBOERLTD KWV, ¥, Tavzl PCEENLZT—Xt Y
h”spam”, ”sentiment” IZ¥f LT Naive Bayes IZ X 2 0 5EfEEZ KD X.
F—X+ v b spam & sentiment &, HBHEFERIX—ILIZHEENTNVD
PEDPRRIAZE Y L, ZORX—LRRSAR— L EGh%E HNER Y
LT =%ty bTH2. YulHERMELRET 2729, RILHERD
FEICHWS F— ZDOBEEN 0 L 122X, ZDRTF X —XORLHEE
iz 1 8 k.

MKAEBTAFLTWA T —&ty FTlX, &dEAEAIOHZBNZERD
¥ LTED, NB.java TH T —XDixdHMBODH|EBHINER L LTH-o
TWa. DD, 7 A MTIE Xo ZHRNEKE LTWE2, NB.java N

T X, ZTHNERL LTH->TW3 -HFEE.
\_ J

FRE 12 @ HiZd spam & sentiment D7 A b 7 —& TD.csv DEAT (KX —
INYIMIARLD (12 20) B (02 50) %2 (2.3) NTHHEL, 217 (&
A=) R FTREELEEZUETE22THD. ZDDITE, RTX—X
Oxo—c & 0x,—k|xy=c % spam DFE T — X LD.csv 22 HHEE L2 AU 57
V. ZITRE, RIRX=RE2RAMEEORN (2.5) I DHEETS. X (2.5) %
MRS 2ITEN, Nxg=k, Nxi=k,xo=c ZZNENRDBRFNUIL SRV, N
WFEEF =2 DY A4 X, ThbbE LD.csv DITFTHS. bR FeoH sy, §f
12 O NB.java T, BIE” setFrequencyTable” T Nx,—k, Nx,—k Xo=c &
R, ZizHOTEE” getParameters” TS X — &K Ox—c ¥ Ox, k| xy=c
DERAHEEEZFEL, 22V TEE” classification ” T TD.csv DIEE
RERAFET S, IELLEETZY, spam DFERBEIZ 081 BE 3.

1)

2.2 Tree Augmented Naive Bayes

HEICHAS L 7z Naive Bayes 1%, &antlHZE HINEBZ S & U TSR
EHVTHZIERELTWVWS. LHL, — RIS ZDIREZR D L2720,
BIZIEK 22 1 RENZ 2y bV T—27 DX, BRHZHEEA 70T
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2.2: £ 7T YHBNCHWS NS TAN O]

Y ORGUCBIRL EENT DRV E L 5720, ST ODEK X,
X3 X RS e LTHEEBIZRTHS. L L, Naive Bayes Tld X
ZRTG Y LT X & X3 3T 2T IREL TWB D, Mo iEREHE
ELTLES. ZoOMEEBIIET 2121, 1EREARICD 2 BIAZEEICEY)
WLy PZE[RERDHS. LI L, 2TOHHEMEILOWNERGEEZ F =
73 3I120E, WRZEITEREE 22> TLES. 22T, HHZHEMEOKEE
BREERL, POFEOHEENPRVWET L E LT, Tree Augmented
Naive Bayes (TAN) 2MERENTW5%. TAN X, Naive Bayes D & 5 ICHW
ERDBEHALH OB ko TE D, HAZBMETAEEL L 271V TH
% (X2.2).

TAN DFHZLE OARKEE I — P EBE L THD. AT7F R P TIEfHHR
DlzdN— VERE X ERETS. TRhbE, X1 1& X UNTEER T
7272\, TAN (R [RIRFHESR DA 2 XD & 512K T

n

p(Xo, X1, , Xy) = p(Xo)p(Xy | Xo) HP(Xi | Xr(i), Xo0)
=2
TIT, X, d TANKGEICBIT 2 X, OB 2 2HALEHTH 5.
/3\, Xﬂ'(i) =7 MO Xg=cD& E3N X, =k K&%%ﬁ#ﬁ%ﬁﬁ%p(Xz =k |
Xﬂ'(l) = j7 XO = C) %%T)\“?X “'&% exi:k\xw(i):j,Xo:C Z?ETZ, ,%RBHE
BDA VARV R 11, 2, 1T 5 TAN OFAIBBUIRATEREINS.

To = argmax 0X0200X1=x1|XU=C H 0Xi:$i‘X7r(i):x7r(i)7X0=C (26)
ce{l,,ro} i=2

¥/, D %5 L7z TAN OB LEERM T TRINS.

0 To T1
L=> Nxy—clogOx,—c+ ¥ > Nx,—k xo=c108 0x, | xp=c
c=1 c=1k=1

n ro TwG) T

+ Z Z Z Z N =k, X5y =j, Xo=c 108 Ox,=k| X ;) =j. Xo=c  (2.7)

i=2 c=1 j=1 k=1
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IRTRA=B Oxy=c, Ox,=k|Xo=c> OX,=k|X, (1) =j. Xo=c DIIHEERIFLIN TR
XN,

7 _ Nxp=c
L4 X(]:C - N
A ~ Nx =k x0=c
® UXx,=k|Xo=c = 7NX
0=¢C
a7 _ NXi:k7X1r(i):j:X0:C

L4 ewi:k“xﬂ.(i):j,Xo:C - NX x
(i) =J:X0=C

TIT, NX,—k.X, =i Xo=c & Xi =k DD X5y = j 20D X = ¢ LI BH
ETHh5.

TAN OFHZE LT ARGEIRHTH 205, T—X 0o HT 205
WhHb. 5, TANDRRFIX-REFEO L, TANOE DS 32757
BE% Gray £ 55, TAN ORGEFE T, ROLEZRAITT 5 HhE G
BERRET 5.

G* = argmax p(D | G,0)
Gegran

ZIT, O30 DBIHERTHS. G B1BBICE, RO52DRT v 7
PIT A .
L. ROGMHAT SHHEIEHRE 1(X; X; | Xo) 28R % Z00HAEHOM
A (X, Xj),i < j I LTEIET 5.

I(X3; X5 | Xo) =
p(Xz :k7Xj :leOZC)
Xi=kX;=m,Xy=c)lo
ke{;r‘}p( ’ 0= B X =k [ Xo=p(X; =m| Xo =)
m€{1,~»-,r3}
ce{l,-,ro}

(2.8)

M X MHEBREOHBEICRLERMESR p(X; = k,X; = m, Xo = ¢),
pXi=kX;=m|Xo=c¢), p(Xi =k | Xo=0¢), p(X; =m|Xo =
) IZZHEHRD & 5 IHEET 5.

Nx,=k,x;=m,Xo=c

L] ﬁ(Xi:k,Xj:m,onc):

N
N X X
.ﬁ(Xi:k;Xj:m|X0:c): X l;\,[); ,Xo
0o=c
Nxo—h oo
d ﬁ(X'L:k|X0:C):%
0=c
N, Xo—e
e H(X;=m|Xg=c)= XZJ\;X Xo
o=c

2. BIAZRR 7 — P& LBl 7o 7 24 L, #nTy Y (X;, X;),1 <
i<j<nICEAIX;X;| X)) ZEDYTS.
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3. AL EHAN SRR 7 706, RREHAZERT 5.

4. Rov—+ 7 —RE—2%FEL, ZONL—F/—FroiMilicoy DD
mZEDIFTWL.

5. HRZED S, MRS NIAMEDBEHAZBICHET Ty D2 A 5.

TER D Nx,—k,X,=m,Xo=c = 0 DI p(X; =k, X; =m,Xg=¢) =0 &R
5. Lo T, Nx,=kX;=m,Xo=c = 0 L7251 R—> k,m,c LT
(2.8) DHHIEFERIZ 0 £72%. £ 2T, Nx,—k,X,=m,Xo=c > 0 & 722 ZHH
DRE—Y DAEEZIUIR WD, KHEEDEEITHE W T a S REIX
AT,

o~ R 13 ~
HE 12 TAVE—P LT r MZEERTWVS”TAN java” N
DB’ getParameters”, ”classification”, ”setFrequencyTable”, ”get-

ConditionalMutuallnformation”, ”getMaximumSpanningTree” % 5% %%

L, TANIZX 23 v 22N EE L. 7272 L, TAN java 23
DD WAE, TANOGET v 77 22— oL THRV. X
7z, 7 =& v F’spam”,”sentiment” {ZX LT TAN O FHEE %KD,
Naive Bayes ¥ L#g - Z58 X, 72720, YoHEMELREST 5729,
RAHEREDHEICHWS T —XDHEN 0 LR B, ZD8T X —
R DERIAMEEE 1 & K.

KERE 12 @ NB.java & [A#£IZ, TAN.java TH HNEED T —&2D—%FK

FENCH 2 Z e 2HIIEE LTW3 Z R ICHER.
\_ %

R 13 T, TAN ZHWT 2D 7 =X+t v b spam & sentiment D473
PR (IEE®R) 2WET 2. & 12 THW/z Naive Bayes 138 77— &
KIS S 77 7HHEEL T\, SR8 13 TR TAN O 7 7287 —
X HHEE LRI R sz v, BRRIZE, 73X MoK 22 1TRE D
X2 X1=>X3D X512, SALETHILS 2 KfhEz 7 — X5 o HfEE
5. KREEOHEHEL LT, 7FA b 19~20 R=J @I h T3
X9z, BMAZKHE OS2 HAFRELZEAL LIRKEHAZ KD
5. MREBARZRKDZ7NVIAVILE LT, TYLERY FAANEDD
%. 7238, TAN.java Tl LD.csv, TD.scv T—& AR DFIDEE % A D
N—bF/—=REEDTVWD I LIERT 5. R A EHRE O E X
# getConditionalMutuallnformation 1252 L, Zh %z HWzailAZE M D
ARAEEHET 1 I BIEL getMaximumSpanningTree (2523 5. TAN java TIEAR
S DRESE % int BUFCY str_tan & LTED, RDIAHBIIBNT X; O
B (HZEBLAL 2 X; O, strtanfi] = ] & LTAEEZRE 2.
TAN D7 Z 72#E LTS, Z2DT 7 71X Lo THEEBD AT X —K%
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REETHEL, EoZ0RIFREZAES 2. AEEDOL -/ —F
DA O EAZE R0 B BN S AR 2 R0 7, ZhIHins 2 &5
2B setFrequencyTable, getParameters, classification % 52353 2 AEH
Hb. IELLFEETZE, 7—Xtv b sentiment D73 FEFEE XK 0.58 FRE
&b,

Z I ETHN L7z Naive Bayes ¥ TAN Tld, 87 X —X 2 RICIETHEE
L7z. L2L, K<HILBATWS XI1Z, XA XMEZIDHNITHS. DU
TTHMLESD.
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£3EF FTaoUILETI

NA X7 T —FIHWD, RTIX—ZDOHEFDHEEZDZLICL LS.
HHDHEEZLGE, MAREZTDRDZID, RLBAENTHILEZD
N2 D%, FHIHMA e BERDMOAAEHLE—ITKR S X5 REFHMIM, T
bt, BARERFEROMOEATHAS. LEEFZHEHSMINES DT, %
DHAREBENM DA THZ T 4 V7 LB ERIIHe LTI HAVWSLR
5. T ZT, G % Naive Bayes £7213% TAN &, Gran & TANMG L L,
Ox, = Uil 1{0x0=c}> Ox,1x0=c = Upm1{0x,=kx0=c}> ©OX,[X,1)=m.Xo=c =
Uz i {0x,=k1x, 1y =m, xo=c} B L. T4V 7V p(Ox, | G), p(Ox,|xo=c |
@), POx.1x, 0 mm Xome | Gran) EZRENRD & 5 1LHRE B,

P (e 00e) T gave—t
HZ():1 F(OZO:C) Xo=e

c=1

P(Ox, | G) =

(ZZ 1ai:kc) C Qjike—1
) o | G) = === =2 05 ke
( Xi|Xo= | ) Hk ] (ai:kc) kl:[l Xi=k|Xo=c
AJZLQE@QTimk —1

(@X | X riy=m,Xo=c | GTAN) Hk ) (ai:km,c) P X; le,r()—m,Xo=c

ZZT, ape & Nxg=c 1<, Qike V& Nx, =k, Xo=c 1< Qiikome W& Nx, =k, X =m, Xo=c
WIES 2 HATDOAFRE R T 2T > TL e LTDONL = RF X —R %
R

HESMIE, BRI AEZLECHIAEDLELZLICE DB TES.
FITROOENIZLEE T4 V7L HEzEIIEORELZNZERLUTD LS
BREBRDMERD LD TES.

r (220:1 aOZC) - 9NX0:<:+0‘0:C_1 (3 1)

p(D7@Xo | G) = HTU 1—‘(040 ) Xo=c
e=1 i) e=1

(Z gk Nx, =k, xg=ct+Qike—1
P(D.Oxixo=e | &) = T 1%’“‘ HGXX;JX’;LC o (3.2)

p(D.Ox;|x,=m,Xo=c | GTAN)

M H QNXi:k=X7r<i):m,xozﬁai:kmﬁl (3:3)
Hk:l Q: kmc X :k|X7r(i):m,X0:C .
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IS OEBRDIMN R AIZT 5 MAP(Maximum A Posteriori) #EEE I,
MTFoeBhHTH5.

G o Nyootap, -1
o Zzozl(NX():C + @o:c — ]-)
é\ — NXi:k,Xo:C + Qe — 1
Xi:le(]:C -

> ohe1 (Nx, =k Xo=c + Qicke — 1)
Nx,=k, X iy=m,Xo=c T Qizkme — 1
Yokt (NX =k X, 1y =m, Xo=c + Qickme — 1)

MAP #EEMETIE, BTONA =T RX =R E oy =1, ajp =12, L
TR MICRE T % & BRAHEEE (Maximum Likelihood estimator) {&—
T35,

LL, XA XEHETIE, MAP #EEME X D b HERIMOYFHETH 5
EAP(Expected A Posteriori) #EEED X 5 H3EMET FHIRNRD K 2 & 5351
LTV, T4V ZLafh, KX (3.1), (3.2), (3.3) #iffEIZZENZH

0Xt:k|X7r(i) :m,X():c =

) Nxy=c + ap:c
Ox0=c = ” (3.4)
o= 220:1 (NXo:c + 050:0)

n NX,-:k Xo=c T Qi:ke

9Xi:k Xo—c = - sl 3.5
I%o=e ZZZ:l(NX@-:k,Xo:c + ai:kc) ( )

0 ]\/va,:k,X7r n=m,Xo=c T Qi:kmc

axi:klxﬂ'(i):maXO:C = — - (36)

> ke (Nx=k X, 1y =m. Xo=c + Qikme)
Li2%. NARXFERTIE, EAP #EEL RS ~RIVCHWSLNS., XA X
#eETix, X (3.4), (3.5), (3.6) DX WCHEHFMAHDNA =T X =&
Lo TEuMHEMELZMIETES. —IC, N N= T R=REFRL DT
Y3 v MU — 27 OREZEAM (Heckerman et al., 1995) &7z 3 & 5 1ICXA T
AET 5.

o
=2 3.7
Qe = = (3.7)
o
ke = 3.8
Qicke = (3.8)
«
Qj:kme = (39)
TiTr(i)T0

CIZT, al3@NAR—NIXA—RIIHBETEINANR—NRIRX—=RTHY, «
DREL L BIFY EAP HEEREZ—HEofmIciEL.
féﬁ% 14 ~

NB & TAN 85 X —& % EAP #g& (X (3.4), (3.5), (3.6)) THt
ELEROTF—&t v F’spam”,”sentiment” D FEEE Z KD L. ZD
RE, NA =085 X =233 (3.7), (3.8), (3.9) TFEL, a ZEHL
THHRBENRY D XS5BT 2085 - B L. £/, RLOHEEL
EAP #EE D W2 LHig - FRE X
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