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The objectivc of this research is to compare the efficiency of discriminant analysis with
equal and unequal covariance matrices. Three rules for comparing are Likelihood rule, Mahalanobis
distance rule and Posterior probability rule. The efficiency of each rule is considered by Correct
Classification Rate (CCR). The rule which maximum CCR is considered to be the most efficient.
Testing samples of each rule calculated under discriminant variables {2, 3,4, 5, 6), coefficient
correlation leveis (low, medium, high) , group sizes are 2, 3, 4, equal and unequal covariance
matrices and the experiment is repeated 1,000 times for each situation. The sample data of
experient are obtained through the simulation technique.

The results of this research can be summarized as follows :

1. For equal covariance matrices, discriminant variables are 2, 3.4, 5, 6, coefficient
correlation levels (low, medium, high) and group sizes are 2, 3, 4, Likelihood rule, Mahalanobis
distance rule and Posterior probability rule have the same efficiency

2. For unequal covariance matrices, discriminant variables are 2, 3, 4, 5, 6, coefficient
correlation levels (low, medium, high) , group siies are 2, 3, 4, Likelihood rule is the most efficient.

3. The efficiency of each rule increases as difference means and variances increase.



