
LDA (吳俊吳俊吳俊吳俊德德德德實驗實驗實驗實驗室室室室提提提提供供供供) 
wS : within-class matrix (每一類中自己的分散程度) 

BS : between-class matrix(類與類間的分散程度) 
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PCA:  covarience

LDA: non-symmetric

,   

T T
B W W B

T
W

T T
B W W B

T
B

B WT
W

T
B

T
W

B W

W B

W B

W B

T
B B W

S e e S e S e e S eJ

e e S e

S e e S e S e e S e

e S e
S e S e

e S e

e S e

e S e

S e S e

S S e e

e S S

S S

S S S

λ

λ
λ−

−

−

−∂ = =
∂

=

 
=   
 

=

=

=

Σ

⇒

= =

r r

r r

r r

r
的

( ) ( )

( )

1 1 1

B W

                          

PCA:max

LDA:max  

LDA PCA S , S

T
W

T TT
W B B W w B

T
W B

T
B

T
W

S

S S S S S S

e S S e

e S e

e S e

− − −= ≠

+

↑ ↓優於 為

 

xAxB

BxAx

λ
λ

=

=
−1

 

symmetric  

0real: ≥λ


