The Korean Journal of Applied Statistics (2014) DOT: http://dx.doi.org/10.5351/KJAS.2014.27.6.865
27(6), 865-866

Discussion of: “History and Future of Bayesian

Statistics”

Woncheol Jang

“Department of Statistics, Seoul National University

WA W] x|t BAEY tst Gk} vl tfs AHE o AVIE & AAEAA FE EI
Atk £ EZXE AREol uA tEA X3 BEE. 53 Z a
2 suA) ek

2 0] 7IAIESEEoRlA oAt v =S )
FAE} Asete] FERorR 4T 4~ glon 4

Ul 9] BAsE}Eo] A4EA, e AXEA R gE ARSI
I} Ao R HeEl= gt ofoleiy A A} AR 2000t ol EolehA T A TGl g F
Faoke B3 AR E B JMIA L Stk ARG Ropl A 53] =50 e TAF W
HE2 Wo]X| ¢t vjEg W Eot) dE W HAaEntoly (text mining)itofollA]l Zguta 9l
Latent Dirchlet Allocation (Blei, 2003)9] 7% 91-& 347} 10,0008 S A7 JA3] <17]
A SAA AR olth 712 WolX| ¢t (B4) WHEY vl S o wWo]x| et
zto)d-E AR A4t S A BYY ERER Zo] SUHstHe o At 4Rk
B2 BEoAE B4FHE-S stochastic processE 0]-83k0] T8 d=] Hjo] x| ok B E 4]
°]2| 3k stochastic process®] o] FEZ £ A Tt} o] T thE 2 woj x|t v Y
E o A= Gaussian process regression, w3410l A] Dirichlet process mixture model 5=
Attt A7IA = FHEGA A Ho] At v RS B o] ofBA AREE =R 2EFs| A stalz) st

FRRFE THRA gol A8 L BAX PHE F 12 thew 2o U Yok

td
T

o

[

i
o
fu
rlr
to

il

pla) =D mep(z | 6r)

k=1

p(x) = / pla | 0)G(0)do, G = mds,

o)X et v R4 BYo] A G = 77 mide, BF 7ML G APAEEE E3] Dirichlet processE
AR o 39 K = o00l7] wlo] Stick-Breaking AMg3to] Favle] EYEER A3 4+ 9)
t} (Dunson, 2010). ¥4t olyz} o] ¢ 9] F=HEZE Chinese restaurant process’} 3& 2Y &
97 o] ¢ ML AR} BED A A TAL 27 4 ek WolA] 129 2ABEH Aol

ek & 5 ek

o] o= wlo] Xt v B4 WS FA) 8 QA 23 (Latent factor model)s ThFs W} @2 S88
ool A Y] A= 1 . F4lo] Q= ZAHS2 Dunson (2010) I} Miiller and Quintana (2004) &

2518 A



866 Woncheol Jang

References

Blei et al.(2003). Latent Dirichlet Allocation. Journal of Machine Learning. 3 993-1022.

Dunson(2010). Nonparametric Bayes Applications to Biostatistics. In Bayesian Nonparametrics. ed.
Hjort, N. L., Homes, C., Miiller, P. and Walker, S. G. Cambridge University Press.

Gershman, S. J. and Blei, D. M. (2012). A tutorial on Bayesian nonparametric models. Journal of Math-
ematical Psychology. 56 1-12.

Miiller, P. and Quintana, F. A. (2004). Nonparametric Bayesian Data Analysis. Statistical Science. 19
95-110.

Orbanz, P. and Teh, Y. W. (2010). Bayesian Nonparametric Models. Encyclopedia of Machine Learning.
81-89.



