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A log-linear modeling of unstable variable selection: improving stability and
extracting multiple sets of variables

Kitazono, Jun
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Variable selection is a process of selecting useful variables for pattern
recognition tasks, such as classification and regression. Recent studies showed that variable
selection is often unstable: even a small change in data results in huge difference of selected
variables. This study aimed at resolving this instability of variable selection. We developed a
framework for identifying truly useful variables by finding regularity among varied combinations of

selected variables.
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