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Abstract

Outlier detection and variable selection are among main objectives
of statistical analysis. In our study, we address the outlier problem for
classification by using the Mean Shift Outlier Model (MSOM). Since
the MSOM has more coefficients than the linear regression model, the
complexity of the MSOM is high. Therefore, we consider future selec-
tion for MSOM by using fused Lasso which is useful when the number of
features is much larger than the sample size. Fused Lasso is penalizing
the L1- norm of both the coefficients and their successive differences
and it allows sparsity for both of them while Lasso only allows the
coefficients. In this study, we take into account Iterated Ridge approx-
imation for fused Lasso problem and it is solved by using continuous
optimization technique which is permitting the use of interior point
methods. The newly developed method is called C-Fused Lasso (C-
FL) and is applied to real world data set to show the performance of
C-FL.
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