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Abstract

In a high-dimensional setting where the informative features are
few and the information as such is weak, it is difficult to successfully
differentiate between classes. By identifying the relation between fea-
tures the information can be enhanced. A known dependence structure
between features enables block-diagonal approximation of the inverse
covariance matrix, then block-wise information strength can be esti-
mated and selection of blocks of features instead of single features.
Using only informative blocks in an additive classifier has shown im-
proved classification accuracy [1]. Hence the need of learning the struc-
ture of the covariance matrix. A novel block-identifying procedure is
suggested and applied to simulated data as well as real data.
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