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THE CURSE OF
DIMENSIONALITY

Classifier performance
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Dimensionality (number of features)

Optimal number of features
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THE CURSE OF INPUT REDUCTION STRATEGIES
DIMENSIONALITY

Redundancy

0.70

Variable x, contains
the same
information as
. 0.50
variable x,

0.40
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DIMENSIONALITY INPUT REDUCTION STRATEGIES

Irrelevancy

The prediction
changes a lot by
changes in x;, .

X; have very limited
impact on prediction.
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VARIABEL
SELEKTERING XEMPEL

- Supervised(prediktionsformaga-koppling till Malvariabel)
- Modeller med en variabel mot target
- Informationsvarde/GINI, etc.
- Affarskunskap
- Unsupervised(samband mellan inputs)
- Variabelklustring
- PCA
- Klusteranalys
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VARIABEL

SELEKTERING VARIABELKLUSTER(PROC VARCLUS) EXEMPEL
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VARIABEL VARIABELKLUSTER EXEMPEL

SELEKTERING
Height 1.0 .846 .805 .859 L4773 .398 .301 . 382
ArmSpan . 546 1.0 .881 .82¢6 . 376 .326 L2717 415
Forearm .805 .881 1.0 .801 . 380 .319 .237 . 345
LowerLeg .859 .826 .801 1.0 L4386 .329 - 327 . 365
Weight 473 .376 .380 436 1.0 .762 .730 .629
BitDiam .398 .326 .319 .329 .T62 1.0 .283 -377
Girth .301 277 .237 327 . 730 .583 1.0 .539

Width . 382 .415 .345 .365 .629 .577 .235 1.0




VARIABEL

SELEKTERING VARIABELKLUSTER EXEMPEL

2 Clusters R-squared with ﬂ

Own MNext  1-R*2  Variable
Cluster | Variable | Cluster | Closest  Ratio | Label

Cluster 1| ArmSpan | 05002 | 0.16558 0.1196  Arm Span
Forearm 08661 01413 | 0.1560 | Length of Forearm
Lowerleg | 08652 0.1829 0.1650 Length of Lower Leg
Height 08777 02083 | 0.1545

Cluster 2 BitDiam 073586 0.1341 | 0.3019 | Bitrechanteric Diameter
Girth 06981 00929 03328 Chest Girth
Width 06325 0.1619 | 0.4350 | Chest Width
Weight 08477 0.1974 | 0.1898
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VARIABEL

BINNING
SELEKTERING
Variable Gini Statistic Level for Calculated Role | New Role Level Label Gini Ordering
Interactive
DEBTINC 64 261 INTERVAL Input Default INTERVAL 1
DELING 31.588INTERVAL Input Default INTERVAL 2
CLAGE 25 095INTERVAL Input Default INTERVAL 3
VALUE 19.702INTERVAL Rejected Default INTERVAL 4
MNING 18_346INTERVAL Rejected Default INTERVAL 5
JOB 17 626 NOMINAL Rejected Default NOMINAL 6
LOAN 14.435INTERVAL Rejected Default INTERVAL 7
YOU 12.633INTERVAL Rejected Default INTERVAL 8
MORTDUE 11.436INTERVAL Rejected Default INTERVAL 9
CLNO 9.049INTERVAL Rejected Default INTERVAL 10
DEROG 5.699INTERVAL Rejected Default INTERVAL 11
REASON 4.311NOMINAL Rejected Default NOMINAL 12
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