2019 2022

Investigation of a new application of sparse modeling to an abonormality itself

Kobayashi, Yasuyuki
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For a model of sparse sample Mahalanobis distance, we Eroposed a model using
a studentized principal component vector calculated by Coordinate Descent method to solve
sgmultaneous linear equations including unknown vector x and sample covariance matrix S for learning
ata.
To show clearly a difference of sample principal components corresponding population eigenvalue of
zero and of positive value, we proposed a model of sample studentized principal component
co?sidering the fluctuation of sample eigenvalues and vectors for population eigenvalue of positive
value.
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