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2. LEREE Ulot Hekek
2.1. QEREE (misclassification probability)
thig AFEEE B2s moje mATe] Joka FPPRI (N, (i, E), i = 1,...,m), A4 Hs}

7 =

£ 935 Jte] AFAEE (prior probability) @} B]838F(cost function)= FL3icty 7FA ). &
WE 2= prie] IERSE FAEIUE APHE o, o] IFHE T} R0l $3tH 1F mE A
sttt olul, @& F3-E (misclassification probability)o] H 47 H =& = FEEA Q] FF o w2
Ri+ 3} Zo] £oXth (Fung, 1996).

R, = m [2([1,3 — ui)TZ_lm —|—[J,,LTE_1[l,z - u?z_lﬂj < O] . (21)

J#i

m & m; 9] 257 upgeli vl 7 g](Mahalanobis distance) 2] Al5-2 olelj e} 2t}

>,
I

b= (e — 1) S (e — )
Fung (1996)& ¥hd&Ae] 3¢ 4 (2.1)° oste] AA m1gol &ohke #EE] L7252
MP; 7} thg3} Zo] Foj R Hith
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o714 by = Aij/201H G thiF REA TR E TS0l

‘er /ﬂ.‘% 1- P(Rl ‘l‘ S 71'»;)9] D]‘% B O]u% = P(Rl ‘l‘ S 7'1'1') = G(b“,...,bi,i71,bi7i+17...,bim)o]
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By Sy < 02 (py — pa) TET @ — pa)/Ai < Ayj/27t IBE P(Ri |z € mi)E P2 25 < big] 7}
Ak ol] 252 77 ERATFREE W2v] j £ kel T 25, 2,708 FRAL 0423} 2o] Fojxi}

(Fung, 1996).
A?j + A% — A?k

28, A (22)

cov(zj, zk) =

N
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)

. YQakst4- (influence functions)

W& (real-valued functional), & d&#e] T4 OI_TJ_, F, (i =
et ‘3}4- lﬂi do e AF T g HQ zoA] FEe] 19 ExFgo|th

= UE

Hampel (1974)-> ﬁé?‘é}%ﬂl T F)EHZ?_ -’1794 9385k (influence function) & o3} Zo] Aottt
1B (T, ) = lim L) =T(F)

e—0 €
712]3 Fung (1996)2 rAA| 5o 4% (pertubation)o] A HET4E ulgoz AF 9] JaFe7}
oels} o] Fojde HY
weAY — wel, iFEr, jET,
I(z;07) = w2 + 2%y —wA2,  i=r, (2.3)
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J#i by
_ 0G(z2 <big, z3 <biz) (I(x;A%)Y  9G(22 < bi2, 23 < biz) (I(x;A%3) (3.1)
N Ob12 4A19 Ob13 4Aq13 T
A71A G(z2 < big, 23 < biz)E f_bg f_bz) f(22,23)dz2d2z3 01H, 29,25+ 247 AFEAGFEEE a2
Tito] 4] (2.2)0 o5 FolARE, o|HH AFELEISF f(22, 23)& ot} 2o Fo7Th

1 V) ! -1 [ 22
f(ZQ,z3>—W°exp<‘(zs)2 (2)r2).
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AN B = [ oylymgy 0 ] Ol

cov(zg,23)

a8 Eg A (3.1)9/] A AR Hu| & {8G(22 < bia, 23 < blg)}/abm‘li 0/0b12 ffi‘; fffe (22, 23)dz2dz3 =
13 F(bis, z)dzs 2 F01 A7) Bk,

sk o] Al9] f(bia, 23)& obeie} 2t

F(brz, 23) = m o exp (- (lf:) (b”) /2) (3.2)

2 2 2
X = 1 (Afp+AT3—A%3)/2812013 | o
o714 B [(A%2+A2. —23,)/2812413 ! I

4 (3.2)2) (%2) 57 (42) 2 opelst ol ek

(AT, + A% — Ady)

(bm)lzfl (612) _ (bm)li , 12 , - 912713 (b12)
23 z3 zz ) |8 | (Alz + Az — Aj) 1 z3
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1 2 A%z + A3 — A§3) 2
T (”” bz (SR 4
_ L b12(A12 + A3 — A%s) : _ 5%2(A%2 + A% — Ags)Q 12
Iz 2A12A 13 4A2,A2, 12
aeBE 0 4 (32)2 FesE
1 bu(A§2+A%3—A§3)r ( ) { (A% +A%-A%)7 >
_ — — 2|18 —bi, |1— 2|18
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1 My [0
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A7NA w12 = bia(Af+ A2y — A33)/(2A12A13), p1s = b1z (A, + Ay — Ady)/(2A12A13) 011, 03y =
otz =1 — (Als 4+ A3 — A33)°/(4AT:AT3) o)tk

I(x; MP32)
_ 72 OG (b2, ba3) R [($§A12j)
O 484
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_ _Z OG( b13,b23 (waA?J)
oy 8b3] 4Aij
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Abstract
The influence function is used to develop criteria to detect outliers in discriminant analysis. We derive the
influence function of observations that estimate the the misclassification probability in discriminant analysis
for three groups. The proposed measures are applied to the facial image data to define outliers and redo the
discriminant analysis excluding the outliers. The study proves that the derived influence function is more

efficient than using the discriminant probability approach.
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