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FIGURE 4.5. The left panel shows three Gaussian distributions, with the same
covariance and different means. Included are the contours of constant density
enclosing 95% of the probability in each case. The Bayes decision boundaries
between each pair of classes are shown (broken straight lines), and the DBayes
decision boundaries separating all three classes are the thicker solid lines (a subset
of the former). On the right we see a sample of 30 drawn from each Gaussian
distribution, and the fitted LDA decision boundaries.



FIGURE 4.9. Although the line joining the centroids defines the direction of
greatest centroid spread, the projected data overlap because of the covariance

(left panel). The discriminant direction minimizes this overlap for Gaussian data
(Tight panel).



