
Randomization of Real-Valued Matrices for 
Assessing the Significance of Data Mining Results

Problem:

− Original m x n real-valued matrix A
− Data mining result S(A)
− How to assess the significance of S(A)?

Our solution:

− Randomization-based significance testing
− Empirical p-value
− Preserve the row and column means and variances 
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Example of using the approach

Data mining: correlation between columns x and y (= 0.92)

Significance testing (1000 samples): pA = 0.001, pB = 0.4156


