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Abstract 

The conventional approach to variable selection, based on a linear model, can perform very 
effectively provided the response to relevant components is approximately monotone and its 
gradient changes only slowly.  In other circumstances, nonlinearity of response can result in 
significant vector components being overlooked.  Even if good results are obtained by linear 
model fitting, they can sometimes be bettered by using a nonlinear approach.  These 
circumstances can arise in practice, with real data, and they motivate alternative 
methodologies.  We suggest an approach based on ranking generalised empirical 
correlations between the response variable and components of the explanatory vector.  This 
technique is not prediction-based, and can identify variables that are influential but not 
explicitly part of a linear predictive model. 
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