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Fully automatic and scalable Bayesian model selection method for tensor
decomposition
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While data analysis with tensor decomposition is demanding in various
application fields, in order to obtain accurate results, it is necessary to set a parameter called
rank correctly, which has been adjusted by domain experts. In this study, we solve this problem by
developing an algorithm that is simple, fast and highly reliable. The method has the following
appealing points: (1) domain_knowledge is unnecessary, (2) the algorithm is highly scalable, and (3)

fully-automatic rank selection in which the performance is theoretically guaranteed is possible.
Og( result may yield further expansion of the application of tensor decomposition and new scientific
iscovery.
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: Morup, Applications of Tensor Decomposition in Data Mining and Machine Learning, NIPS workshop TKML2010.
: Ho et al., Limestone: High-throughput candidate phenotype generation via tensor factorization, J Biomed Inform, to appear
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