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Sparse PCA: Concepts, Theory, and Algorithms.
(This talk is self-contained and only assumes basic background in probability and statistics.)
Abstract:

In the Big Data era, classical dimension reduction techniques such as principal components analysis (PCA) may be inconsistent and/or lack interpretability.  In this talk a notion of sparsity will be introduced in a general PCA framework, where the inference and sparsity assumption focus on subspaces, instead of eigenvectors.  It is shown, theoretically and empirically, that sparsity can greatly improve estimation accuracy as well as interpretability.  Polynomial time estimation can be achieved by a novel, general convex relaxation.  A simple and fast algorithm will also be given and illustrated on data examples.

This talk is based on joint work with Vince. Q. Vu (OSU), Juhee Cho (UW Madison), and Karl Rohe (UW Madison).

