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Elimination of redundant features
via Hilbert Schmidt Independence Criterion

HiDEKO KAWAKUBOY'® HIROAKI YOSHIDA!P)

Abstract: Combining Hilbert Schmidt Independence Criterion and Random Matrix Theory, we propose a
method of estimating a set of redundant features. The minimum subset of non-redundant features can be
extracted by estimating the support of the pure free Meixner distribution.
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