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Selection of Hyperparameters of Point Event Cluster Detection Based on Fused-MCP

Kazushi Takemoto*, Ryo Inoue**

The method of detecting point event cluster based on L1 regularization penalizing regional coefficient
and the difference between adjacent regional coefficients is proposed. However, the method is known
to output biased result. Therefore, a method using MCP function as regularizer is proposed to improve
this bias, and confirmed it detects cluster with high accuracy depending on the hyperparameter setting.
This study proposes the hyperparameter setting of point event cluster detection based on fused-MCP
using information criteria. The most suited information criterion is confirmed by the experiments using
simulation data. The experiments compare the result of detection using four types of information criteria
in terms of power, false discovery rate, and false positive rate, and confirmed hyperparameter setting

based on EBIC is appropriate.
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