Define a list of feature numbers in
decreasing order: dg, dy, ..., dk
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Resample sample set by

LOO, M-fold or bootstrap

h 4

Recursive feature selection at do~dy levels,
Record prediction errors at each level

Finish?
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Calculate error rate at each d; level

h 4

Optimal feature number d*: the minimal
level with minimal CV2 error rate

A 4

Selected top features:
the top d* highest-frequency features




