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problem is very difcult. The difculties are further
      
   

This work is specically concerned with efcient
     
      
      
       
      
    
algorithms. This paper describes a rst examination
       
     
         
       
       
       
       
      
        
         
        
        
        

     
        
      
         
rst transformed to the parameter space using a 
         
         
      



      
         
       
        
         
        
        
       
         
        
      
        
       
         
         
threshold parameter. A noteworthy additional benet
of this approach is that having t an exponential family
         
       
    
      
       
      
 

    


          
          

    

        
        

        

         
          

       

      

           
function dened on a closed, convex set    
      is dened
      

         

        
      
         
 

           

The Bregman divergence can be dened between vec-
    

    

Here the standard linear model is rst generalized
     
      
       

     

      
        
        
        
        
        
    

        

        
        


     

       
          
       
      
         
      
         
        
       
         
  

          

        
        
       
       


       


         
   

      

          
 

       


      
         
      
       
          
   



   
 

  

       
       
       
              
         
       
             

 
 

    
             


            
      
             
    

      
        
      

       
       
   

        
             
       
     
       
      
     

      
     
 

 






 

       
 

    

           

          
        
         
to be identied     
      
     
        

Delta-functions are admitted so that densities are well-dened
      
      

     
       
      
       
       
    

    

            
      
difcult integration over the parameters:

 





 





 




       
    . For specied exponential family
           
identication of the model (6) corresponds to identi-
        
       
         
       
          
quite difcult problem [9] and is usually solved using
     
       

 







 














over a nite number of support points  
             

        

           

        
clearly described in [2], this approximation is justied
       
           
    
        
takes a nite number of points of support [8]. With
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knowledge that the classical PCA denes the direction

       
        
       
      
      
            
        
        
         
        
        
     

         
         
















































      
          
            
          
          
 

For the rst experiment, Figure (1) shows the
     
       
       
       
       
     
        
      
       
       
subspace, and is not shown on the gure.
      
       
        
       
       
       
      
       
generalized PCA performs signicantly better than the










































      
          
           
         

          




























          
        
        

          




























          
        

        


 

       
      
      
       
       
       
     
       
      
      
      
        
       
      
algorithm, specically designed to t nongaussian
    

     
         
      
         
        
     
          
optimal classiers can be constructed, yielding supe-
      
        
     
       
  



        
      
  

        
      
  

          
       
    

         
      

         
      

         
       
    

        Pattern Classication  


      
        
  

         
  

          
        
         


