
The Specifics of LDA (p = 1).
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,
i

.e.,

^

fk(x) -

Gπ
오
- 글

닮

for all xeIR

w/ Mr being the mean and

or the sta deviation for class k

Additional Assumption : Homogeneity : Op= 0
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Remember : We're looking forthe forwhicseeoverall k.

Since all Prl) have the same denominator,
it's sufficient to find the R such that
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There are called DISCRIMINANT SCORES and

they are LINEAR in a

Special Case :
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Bivariate Normal Random Pairs
,Pitman's "Probability

std normal density
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In 2D
,
start w/X and Y
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and independent.
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Linea Algebra.
SX

.
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= Cos (θ) -
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Special Casesi o
4) ,

8 = 0 = z = X Tw- llflllw' ll - cos (φ)
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θ -Ʃ ⇒ Z = 丫 cos(4) =
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So

,
X and Z

are INDEPENDENT .

o -i π> 2 - -X

In general : - 1 ≤ 9 ≤ 1
,

there exists an angle 8 = arccosly)
S .t . Sx ,

2
=9

Alternative :

Z =

f×+㎡…と ←

w/X and Y independent and No
,1)

Joint Density :
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,
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Marginal Distins : XNN(0
,
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,
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Conditional Distins : Given X=x
, ZwN(gic ,

var = 1-g2)
Given [= z

,
X~ N ( g

. z,var = 1-g2)


