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Alternatives to DP: Pitman-Yor processes



Pitman-Yor processes



Pitman-Yor processes



Stick-breaking contraction for PY processes



Two group DDP

I One possibility for a two group DDP is to let

f (y | x) =
∞∑
h=1

πhN(y ;µxh, τ
−1)

µ1h ∼ πδµ0h
+ (1− π)δβh

,

µ0h ∼ N(µ, σ2µ), βh ∼ N(µβ, σ
2
β),

I One can test for equality of distributions.


