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Estimating the probabilities of misclassification using CV when the dimension and the
sample sizes are large ( CV )
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d(x) > 0 ⇒ Π1

d(x) ≤ 0 ⇒ Π2

Πk (k = 1, 2) Pr(∗ |x ∈ Πk) ,

P (1|2) = Pr(d(x) > 0 |x ∈ Π1), P (2|1) = Pr(d(x) ≤
0 |x ∈ Π2) ( )
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