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Algorithm 1 Proposed model

I 6° = (2°,6°, g% HO,1°}

for t=1 to T'do
Z¢ % p(ZIX, B0, gt HE L 1Y) i B S A B
Bt % p(BIX,Z', gt HE  rt ) B RAET D,
g' = p(glX,Z  BLH vt ) B RAET D,
H' % p(H|X,Z', B, g', 7'~ ) O RAET 5.
Tt % p(r|X, 24, B g HY) O RAET 5.

end for

FoyR & 7230 Tylokf LT 0t = (2, Bt, g4, HE 1),

t=TpTp+ 1, T ERETS
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LU LD EIZEBT 57 vH T M LY GTM-LDLVOAET A/3T A= ifiE S5,
ek K WHELBER LT %, K2 N Zilifzd £ Icims &5,
Generative model : p(X.Z|g,H.B)= K [[[]N(x,|»,.B'1)* Length parameter: p(r)=N(r|0,C () GTM-LDLVIZ ko T b/ T A — 4 @I L % 2, A7 ABEIC LY RN S S 7T A
nel ket ZHET B/3T A— Sl NiT 5.
PLEDE IS LTHBII AT A—5 @itP = (ZI'P, gity, gitp Hit? yitP} 2o kDT )L Y X LD
Projected nodes: y, = f(u,)=g(u, )h(u,) Variance parameter: p(g)=N'(g \O.C‘,(CN ) ML LTHWD
2 for t =1 to T%do
p(H|r)= HN(I:“,, [0,c,) variance: p(f)=Gam(B|dy,.s,,) Z¢ « argmaxp(Z|X, Bt1, gL HU L1t Y), S = (Z|EN., 2kn < 1(k = 1, K) } 4= IS TRV FV & D
d o Zes
. . 2(u,)l(u,) = . ) ) ”u, —u| Bt < arggmxp(/”xvZ'ry"’r""'rr"l)
Covariance matrix for H: ¢, (u.u, ;:{[:'“ Y+ P } exp) “Puys Py Covariance matrix for g and r: z-ﬂ(u‘.u/,é’“) =V, exp _2—1" gt — argmaxp(g|X,Z¢, 6, Hi-1,1¢-1)

9
H' « argmaxp(H|X, Z', 8, g", r'"")
I(u) = exp(r(u)) . Yi i i ’ ariance. H
IN. Yamaguchi. GTM with latent variable dependent length-scale and variance. CACS, 2013] ¥« argmaxp(r|X, 2%, 4, g, H)
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