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New feature extraction method in high-dimensional data

mining based on median regression
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Abstract: In order to reduce the unfavorable influence of nosie existing to the feature extraction( variable selection) , this pa-
per proposed a robust and effictive method based on median regression and dimensional reduction technique of variable selec-
tion ( regularized estimation). Moreover, it gave the detail of algorithm which possessed the advantage of fast computation.
Simulations show that the new method can effictively estimate and select important variables with high correctness. Even in the
case of very low signal to noise ratio, this method still has good result compared with other method. It is really an efficient and
robust feature extraction method for high-dimensional data mining.
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