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Cluster analysis for grouping statistical models and its application
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We constructed flexible statistical modeling for capturing complex
structures in data. Specifically, instead of using a single regression or discriminant analysis, we
constructed multiple statistical models and grouped them; then, a prediction was performed for each
group. To group the statistical models, a cluster analysis was performed. Conventional cluster
analysis adopted a distance matrix. On the other hand, we defined a function based on the prediction

error to improve the prediction accuracy. Furthermore, an efficient computational algorithm to
perform clustering was established.
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