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Random projections (RPs) have shown to provide promising
results in the context of high-dimensional supervised
classification. When information on the class membership is not
available, the classification issue can be addressed by exploiting
the general idea of RP ensemble. Specifically, we proposed to
aggregate (via consensus) the clustering results obtained on a
selected set of low-dimensional independent random projections
of the original data; such method proved to accurately recover the
“true’ underlying group structure.

In this work, we address the problem of clustering high
dimensional data by resorting to a RP-based ensemble of low-
rank estimates for the group-specific covariance matrix.

The performances of the proposal are assessed in terms of both
clustering accuracy and estimate precision through numerical
studies.

Joint work with Angela Montanari.
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