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Application 3: Inference on Grouped data



Example 1: Clustering of groups of documents sharing
common topics



Example 2: Modeling populations sharing haplotypes



Hierarchical DP



Hierarchical DP



Stick-breaking for HDP

I We shall assume the following HDP hierarchy

G0 ∼ DP(γ,H)

Gj | G0 ∼ DP(α,G0)

I The stick-breaking construction for the HDP is

G0 =
∞∑
k=1

π0kδφk
, φk ∼ H

π0k = β0k

k−1∏
l=1

(1− β0l), β0k ∼ Beta(1, γ)

Gj ∼
∞∑
k=1

πjkδφk
, φk ∼ H

πjk = π′jk

k−1∏
l=1

(1− π′jl), π′jk ∼ Beta(απ0k , α(1−
k∑

l=1

π0l))
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