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Linear Discriminant Analysis.
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Linear Discriminant Analysis w/ p = 1 · Fisher 1936.

Goal : Classify observations into 1 of K classes (K 2) ,
i.e.

figure out

RR() =PE= R X =x] posterior probability
Environment :

· The ... pror probability that a randomly chosen
observation falls into category k = 1.. K

· fp(x) ... densityftion of X for observations from
' clas k = 1..K

choice,
model Fpk)dx ... the probability that X fallso into

(x
,
c+dx) for points in class K= 1. K
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The Specifics of LDA (p = 1).

The Choice : fr are normal densities for each k = 1 .. K, i.e.,

for all xeIRFp(x) =o e-  e

w/ Mr being the mean and
or the sta deviation for class k

Additional Assumption : Homogeneity : Op= 0 ,
k=1 .. K
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Remember : We're looking forthe forwhicheoverallI


