o

BAYES cLAssiFier  mR

R SR S on, T

MULTIVARIATE _GAUSSIAN _DEN.SITY
\jl'm UHKNOWN COVARIANCE  MATR|X
( D. G. kEEHn, "A NOTE Ob LEARNING

foR GAUSSIAN (ROPERTIES, J££E
RAvs. Ivfo. T, TAN 1965 )




'CPO IS A +ye

DEFIRITE  maze,
Ly, IS A REAL '

WMBER, 1, -k

- AOSTERIORI DEWsITY of P /s

ALSO A WISHART DENS)TY WwITH
PALAMETERS 1, MmD ¢,

{ (blt) "b"'/ "#k' Xa,x,.../x") o

(ot ";.k.u C Pyt 150
P] | gxl,[..-g{y(vm)r —
Vps Yot |
CP“ Yo 4)01"‘()( xt)
N T A






0 .
’f(?-(/l",!* ", Z(">r0c f-l:)(o,z*)

= (21 l“(—,:-) A4
) M) (% )"/2— i

-y
( | 4 #’tv .?S’St CP:) *

. {(XIK) IS No LONGER GAUSSIAN

HoWEVER |T Dofs  PPPROACH HiE
TRUF  DfasiTy As N—>%.

[im |og, £ (% (1) be (2n) 2—‘@ =)
A="00 -L(’(t )



