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   Synonyms

   
    Attribute selection; Feature reduction; Variable selection; Variable subset selection

   

  

 
 
  
   Definition

   
    Feature selection is a must in data mining. The main idea of feature selection is to choose a subset of input variables by eliminating the noisy or redundant features and keeping the quality patterns. Feature selection can significantly improve the effectiveness and robustness of the resulting classifier or regression models. More importantly, feature selection can help to discover the features that are really important in the classification.

    There are two types of feature selections: filter and wrapper. Filter methods evaluate the goodness of the feature subset by using the intrinsic characteristic of the data. They are relatively computationally cheap, since they do not involve the induction algorithm. However, they also take the risk of selecting subsets of features which may not match the chosen induction algorithm. Wrapper methods, on the contrary, directly use the induction...
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