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Linear discriminant analysis:
e Data: (X', Y?),i=1,...,n, where X = (X{,...,Xlg) and
Y'e {+1,-1}.
o Model:
XY=y~ N(uy,Z).
Challenges:
@ Cannot be applied to high-dimensional data;

@ Is based on rigid assumptions.



A Semiparametric Method

Model:
h(X) | Y =y~ N(uy,X)
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© Estimation of h;
@ Estimation of a sparse classification rule;
© Theoretical studies: consistent for ultra-high-dimensional data;

© Numerical studies.



