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Feature selection/variable selection is an important machine learning problem, and it is widely
used for various types of applications such as gene selection from microarray data, document
categorization, and prosthesis control, to name a few. The feature selection problem is a
fundamental and traditional machine learning problem, and thus there exist many methods,
including the least absolute shrinkage and selection operator (Lasso). The Lasso method is highly
used in various applications and widely studied in machine learning, statistics, and biology
communities; However, it cannot handle nonlinearly related data. In this talk, I first introduce a
simple yet effective nonlinear feature selection method called HSIC Lasso [1,2,3,4]. Then, I
further present the selective inference variant of HSIC Lasso [5]. Finally, I introduce the

applications of the proposed nonlinear feature selection methods.
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