BIEDT—F LTS T ATONTOHN
BAVE R @&
2T, 3.6.2 DIEMSAMAOKIER L 3.6.4 DEESMIIKT LT —F LT ST
LB L2 5.

3.6.2 DHIDFT — % apple.csv &7 177 2 emexample.R (2D T

9257 —%1% apple.csv THDH. ZDOTFT —Z DINL, B2 5 & RAIFEEE(2
BEINSRY, HF1, H2ET7—%, £3, BANEIXRAEETHL. 77Xk
WTREIL TWAHHESIZIE 1000 2 AN TH D25, ZOEIFAITH BV (RA&H9IZIE 0
ZTTIHLTLE D O THRRICEEIIHZY) . KEFEEOMHIX, 0 0L EIST 5
RSB, 10L& R EAFENTO—HRIRFLIEL ITHEITR>TNDH Z EITHEE
iz,

7’177 2 emexample.R 1% 3.6.1 ® [EM 7 /L2 U XADRIFRB | D@ v IZERK L
TWa. 7877 AOEERMMOBRRAITLLTOEY THS.

em.step(R,Y) : 2ERZEHRSMETMICH ESNWT EM T2 ) RAEETT D,
1% D RIIKMFEZEATS, Y i3 (RERZES) 7—2175) (REMEICITE Y 72 b R
ALTEL) THD. EVfEIL, Heikin, Bunsan, lik, count TH 5. Zi i, F
%), 5, WRE TOMBLEDY], WHE TORBEE®RT .

log.likelihood(mu,Sigma,R,Y) : 2 B & EHOA O BB L EZHF T 5. 915
® mu, Sigma, R, YIZZLEN Y, i, (REHES) 7—%, KEFEETHIT
b5, ROEIZL LEOETHS.

<fEHHFI> *BIAED 7 4 /L% 3’ Chapterd3” THDH LT 5.
source(“emexamplel.R"”)
tmp.dat <- read.csv(“apple.csv”,header=F) #7 — X DFHiI AL
tmp.dat <- as.matrix(tmp.dat)
result <- em.step(tmp.dat[,3:4],tmp.dat[,1:2])
#EM 7 /LT X ADFT
result #EREH D
plot(result$lik,type="1",ylab="value of log-likelihood",

xlab="iteration") # LED o v K



3.6.4 DHlOT —H L7 a7 F A emalgorithm2.R IZ-2UW T

ZofITIE, EM7AEY XAAE 863 THEHENZLOEZEHLTWD. T—2
Al dat)iX, emalgorithm2.R D TERINTNDH72W, FAARIIAETHS. T'1
77 LOEERES ORI T OMEY TH 5.

em.step(dat) : ZHENAMD/NT A—X ZHET 5. 515D dat I£ 3X3 175 THY,
£ 3BITHISELTWND. AL THMHI L@y, WGOEED KRB L TWDHES (115
D) ATMBA > T THFERICEEZ MIF I 72\, RYEIE, param, lik, count
Tho. T, ZHPMDNT A =2, WHE TOMEBOLEOF, IR E TOREKL
ThHb. 727201, param (L7 DIRZTFN 11, 12, 21, 22 DJEFETIHFA TS,

log.likelihood(param,dat) : ZIA 4 O EBIEI L E 25595, 515D param
TN T A =%, dat 7 —X ThHbH. WMHFD5ILIZ em.step ERIUEHRTHS.

<fEHHI> *BIAED 7 4 /L% 3’ Chapterd3” THDH LT 5.
source(“emalgorithm2.R”)

result <- em.step(dat) # EM 7 /L2 U X ADIFET

result #ERE LD

plot(result$lik,type="1",ylab="value of log-likelihood",

xlab="iteration") #LED o v k



