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st|st−1 ∼ Categorical
(
πst−1

)
, yt|st ∼ F (φst) .

͜͜Ͱ DP (γ, G) ڧύϥϝʔλ γɼجఈ

GͷσΟϦΫϨաఔΛɼF (φk)ύϥϝʔλ φk ʹ

Αͬͯಛ͚ΒΕͨΛද͍ͯ͠Δɽ

ਤ 1 ແݶӅΕϚϧίϑϞσϧͷάϥϑΟΧϧͳදݱ

ଌ͞ΕΔม؍ճࠓ (yt) Λ͋Δ 1 νʔϜͷ 1

γʔζϯશࢼ߹ͷϓϨΠόΠϓϨΠσʔλͱͯ͠ɼ

֤ϓϨΠʹରͯ͠ӅΕม (st)Λޙࣄ͔Βαϯ

ϓϦϯά͢Δ͜ͱͰ֤ϓϨΠʹλά͚Λͯ͠ྨ

͠ɼͦͷϓϨΠͷతΛੳ͢Δ͜ͱΛࢼΈΔɽ࣮

Δɽ͢ࠂͳ݁Ռʹใࡉઓज़Λੳͨ͠ৄʹࡍ

ݙจߟࢀ

[1] Beal,M. J., Ghahramani, Z. and Ras-

mussen,C. E. (2002), The infinite hid-

den Markov model. In Advances in neu-

ral information processing systems 577-584.

[2] ాࢥ࿕ (1993), ӅΕϚϧίϑϞσϧͷੜʹ

ؔ͢Δڀݚ, म࢜จ, ౦ژେֶ, .Պֶܭ


