Lecture 2:
Gaussian Mixture Models;
Expectation-Maximization
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k-means vs. GMM EM e

(@) (b) (c)
(a) (b) (c)
»':' a_;:‘ "{_.' L=1 L=4 L=6

k-means iterates

EM often converges more G Rl Rl
slowly than k-means - - 7 - - h

Common to initialize EM :
(9) (h) (i)

ith k-means solution :
with k-means solutio GMM EM iterates ©



