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(maximum a posteriori
probability rule)

X € @y kK =argmax p(e; | X)

D, ={x| p(e, | X) > p(e, | x) for all j =i}
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p(x)

p(w, | X) =

p(x| ;) p(w;)

p(X)

p(w, | X) < p(X|@;)p(w;)

H—J\_Y_’
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(minimum misclassification

rate rule)
pe (wi — a)j) C()i
W
@
D

J

p. (@, > ;) :LD_ pP(X| . )dx



pe (a)l)

Q).

P (@,) :Z P (v, — a)j)

j;tl

2

j#i

o

—1— j

p(x | @,)dx

p(x| @)dx—[ P

(x|a))dx

J

(x] @,)dx
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Pe
pe (a)i )

pe = i pe(a)i) p(a)l)

Pe
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(Bayes decision rule)
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]

X OF

j (loss)

(conditional risk) R(e; |x)

J

R(@, 1= 1, p(@ )
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R(@,10=21,,p(@]%)

X € w, :k=argminR(w; | X)
j

D, ={x|R(, | X) < R(e, | x) for all j =i}
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X

(total risk) R

R = jD R(; | x) p(x)dx

(Bayes risk)
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0 (=)
| (i=])
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