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Abstract
In atmosphere science, the dominant patterns of variation in space are often of interest and are usually detected using principal component analysis (PCA). However, when data are noisy, the leading eigenfunctions produced from PCA may have very noisy patterns that may not be physically interpretable. To obtain more precise estimates of dominant patterns, in the first part of this talk, we propose a regularization method for PCA incorporating smoothness and sparseness of the dominant patterns. In the second part, a graphical model will be introduced, which links the precision matrix to covariates for inferring the structural change of a graph based on regression coefficients. Statistically, we construct a constrained likelihood for regression analysis, where sparsity and spatial constraints are imposed to estimate the graph structure through covariates.
中山大學應用數學系
敬 請 公 告！ 歡 迎 參 加！

應用數學系：http://www.math.nsysu.edu.tw
校園立體圖：http://web.nsysu.edu.tw/files/11-1000-1503.php?Lang=zh-tw
交通查詢：http://www.nsysu.edu.tw/files/90-1000-7.php?Lang=zh-tw
