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Mahalanobis distance |
? = <;>Z,.T c 'z

where Z; = standardized vector obtained by values of X;(i = 1,...,k)
Zi = (X; —m;)/ s
X; =value of i-th characteristic
m; =mean of i-th characteristic
s; =standard deviation of i-th characteristic
k =the number of characteristics / variables
T' =transpose of the vector
C~! =inverse of the correlation matrix
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