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Abstract; By using matrix eigenvalue/eigenvector decomposition, an optimization calculation of feature scale is
proposed for mutual information measure feature extraction technique. The novel technique based on Gaussian
distribution enjoys a good class-separability property with the mutual information. It is proved that the existing
algorithm is the specifical example. Then based on the strict mathematic significance of mutual information measure,

the method for optimization calculation of the feature scale based on matrix eigenvalue/eigenvector decomposition is

given. Finally, real-world data sets demonstrat the effectiveness of the method.
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