‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > stat > arXiv:1305.1036

Statistics > Methodology Download:
. PDF

A Mixture of Generalized . Posiserpt
. . . . . er rormats
Hyperbolic Distributions

Current browse context:

stat.ME
< prev | next >

Ryan P. Browne, Paul D. McNicholas

(Submitted on 5 May 2013 (v1), last revised 21 Jul 2013 (this version, v2)) new | recent | 1305
Change to browse by:

stat

We introduce a mixture of generalized hyperbolic distributions as an
alternative to the ubiquitous mixture of Gaussian distributions as well as their
near relatives of which the mixture of multivariate t and skew-t distributions are

predominant. The mathematical development of our mixture of generalized References & Citations

hyperbolic distributions model relies on its relationship with the generalized - NASAADS

inverse Gaussian distribution. The latter is reviewed before our mixture Bookmarkwhat s this?)

models are presented along with details of the aforesaid reliance. Parameter T ‘
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estimation is outlined within the expectation-maximization framework before
the performance of our mixture models is illustrated in clustering applications
on simulated and real data. In particular, the ability of our models to recover
parameters for data from underlying Gaussian, and skew-t distributions is
demonstrated. Finally, the role of Generalized hyperbolic mixtures as a
superclass as well as the anticipated impact of these models on the model-
based clustering, classification and density estimation literature is discussed
with special focus on the role of Gaussian mixtures.
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