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Bernoulli

FEIE 1777 4

% Py, Yo, - s Yioo|X) Ry EAHERY R SRS R 8 -
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XL = max 109 p(y1, ¥z, -+ , Yi00/X)
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Bayes

PEIT 1763 £

R EKEH p(xly) = P(yll))gg(X)

A ZpEERE AT (20 Maximum A Posteriori, MAP {#z1)

Xmap = maxlog p(X|y1, Y2, -+, Yio0)
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Gauss
PEIT 1809 4
Gauss #1717 7 2 H{EFE y=X+e
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=BT 52 (System of Linear Equations) HJf# : 5., 51

93 = fBy+575
110 = By + 586,
99 = o+ 605
112 = By + 608,

Al 7 g SR 240 0
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51

TERE 1 722 (System of Linear Equations) Ffi# :
ap, -, ap

Yot1 = aiyp + ap-1 + -+ + @
Ypr2 = aiYp+t1 + ap + 0+ apye
Yn = aiYva + asyn_» + -+ apyN—p

Al 2 e 2 SR 240 0

CC Wang (NTPU) HHetatE May 28, 2013 15/19



R A 51

5% a1, @, -+, @p By LA TR AR > AIPRATERS y, HITH
Ry

,)A/N+1 = é1_yN + é2yN—1 + -+ éipyN—p-H

o = = E DA
CC Wang (NTPU) GatatE



BRI S

R 4

% X Ry —(EARAES TR BN ZER - X ~ M(N, 61,65, 05) -
0 +0,+05=1

EAN =10 Reystbat - E=IHNRBIT R 2,3,5 - A6
A2 01, 02, 05 (B P fdiat 2

CC Wang (NTPU) HEtEtE May 28, 2013 17119



BRI S

e N =2, + Zy + Zs > BHLIREET

N
L(0) = 07107205
( ) (le223 ) 17273

AR 2 B (d5T © maxy L(0)

AL(0)

90, 0
oL(e)
a6,

CC Wang (NTPU) HEtEtE May 28, 2013

18/19



SRUERBMAE

Matrix Representation

Ax =Db
where
din a2 -+ Qi X1 b,
A da1 Qdx -+ Qo x— X2 b= b,
ami @me - 8mn Xn brm
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