Facade and Mediator
The facade pattern gives you a simple interface which interacts on a set of coherent classes. 
For example, a remote control for your house which controls all kind of equipment in your house would be a facade. You just interact with the remote control, and the remote control figures out which device should respond and what signal to send.
Facade class:
Facade links to various existing classes of a subsystem to add some typical functionality that simplifies use of the subsystem. In the example code you cited, ShapeMaker provides services that facilitate making shapes.
public class ShapeMaker {
   private Shape circle;
   private Shape rectangle;
   private Shape square;
   public ShapeMaker() {
      circle = new Circle();
      rectangle = new Rectangle();
      square = new Square();
   }
   public void drawCircle(){
     circle.draw();
   }
   public void drawRectangle(){
     rectangle.draw();
   }
   public void drawSquare(){
     square.draw();
   }
}

The mediator pattern takes cares of communication between two objects, without the two objects need to have a reference to each other directly. 
A real-life example, sending a letter, you post your letter and the postal service picks it up and makes sure that it will be delivered at the recipient. Without you telling them what route they should take. That is the mediator does.
Mediator class :
Mediator links to various colleagues that have to collaborate, so as to minimize the knowledge the colleagues have about each other. Minimizing knowledge has the side effect of reducing coupling between colleagues (they only know the mediator) and increasing their cohesion (they generally have less to worry about since they don't know about the bigger picture).
   public class Mediator {
         Welcome welcome;
         Browse browse;
         Purchase purchase;
         Exit exit;
        public Mediator() {
          welcome = new Welcome(this);
          browse = new Browse(this);
          purchase = new Purchase(this);
          exit = new Exit(this);
       }
      public void handle(String state) {
          if (state.equals("welcome.shop")) {
            browse.execute();
      } else if (state.equals("shop.purchase")) {
            purchase.execute();
      } else if (state.equals("purchase.exit")) {
             exit.execute();
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