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Generalized Discriminate Analysis

* Notation
e L:#of classes
* N_i: # of samplesinclassi
* N: # of all samples
* #(x{") : the j-th sample in class |
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* E.g.
o i XA(>i)_1, XM(i)_2, ..., XA(i)_N_i



Generalized Discriminate Analysis
--objective function

* What is the two objectives of Linear discriminate analysis?
* (1) Minimize distance of data as smaller as possible (mean in one class)

* (2) Maximize distance of each group as bigger as possible (mean between
each class)

* Suppose M_0=0
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derivation

Generalized Discriminate Analysis
--objective function solution
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New data coming:
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