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Abstract
Linear discriminant analysis (LDA) is one of the most popular classifiers for supervised learning. However, classical LDA can not be directly applied for unlabeled data. We construct a LDA-based method to deal with the problem for unsupervised learning. A connection between this method and a deterministic annealing EM-based method in Lin (2005) is noted. This LDA-based method is also potentially applicable for semi-supervised learning problems. A soft Newton method is used for parameter estimation in implementation.
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