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Last time: density estimation

Input: X1, X2Σ Χ Σ ·N

Output: p(X)

Maximum likelihood:              max  p(data | ̒ )

Maximum a posteriori (MAP):max  p(̒ | data)
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Last time: density estimation

Input: X1, X2Σ Χ Σ ·N

Output: p(X)

Bayesian prediction:

Density estimation

Åwe used the thumbtack example

Åsimilar for structured variables

ïdiseases and symptoms; natural images; natural 
ƭŀƴƎǳŀƎŜΧ
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Continuous variables: Gaussian

N (X | ˃ , ̀ 2) = 

Obtaining Gaussians from Gaussians

Åadding constants and scaling
X   N (X | ˃ , ̀ 2)

Y = aX+ b
Y

Åsumming independent Gaussians
X   N (X | ˃ , ̀ 2)

Y   N (Y | ,˃ ̀ 2 )

Z = X + Y
Z




