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High dimensional data such as those found in data mining and microarray gene
expression experiments are often inherently directional. We present a novel approach
to model-based clustering of high dimensional data via the use of a mixture of Fisher
distributions. The proposed method carries out simultaneous variable selection and
clustering. The resulting clustering depends on the amount of correlation between
observations given the selected variables. A Bayesian approach is adopted, where
the determination of the number of clusters, cluster allocation and variable selection
is carried out simultaneously via the use of trans-dimensional Markov chain Monte
Carlo.



