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Dimensionality reduction methods play a big role within the modern machine learning tech-
niques, and subspace learning is one of the common approaches to it. Although various methods
have been proposed over the past years, many of them suffer from limitations related to the uni-
modality assumptions on the data and low speed in the cases of high-dimensional data (in linear
formulations) or large datasets (in kernel-based formulations). In this work, several methods for
overcoming these limitations are proposed.

In this thesis, the problem of the large-scale multi-modal data analysis for single- and multi-
view data is discussed, and several extensions for Subclass Discriminant Analysis (SDA) are
proposed. First, a Spectral Regression Subclass Discriminant Analysis method relying on the
Graph Embedding-based formulation of SDA is proposed as a way to reduce the training time,
and it is shown how the solution can be obtained efficiently, therefore reducing the computational
requirements. Secondly, a novel multi-view formulation for Subclass Discriminant Analysis is
proposed, allowing to extend it to data coming from multiple views. Besides, a speed-up approach
for the multi-view formulation that allows reducing the computational requirements of the method
is proposed. Linear and nonlinear kernel-based formulations are proposed for all the extensions.

Experiments are performed on nine single-view and nine multi-view datasets and the accu-
racy and speed of the proposed extensions are evaluated. Experimentally it is shown that the
proposed approaches result in a significant reduction of the training time while providing compet-
itive performance, as compared to other subspace-learning based methods.

Keywords: subspace learning, kernel methods, dimensionality reduction, spectral regression,
subclass discriminant analysis
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1 INTRODUCTION

Availability of the large amounts of data in the modern world dictates the development
of new technologies for processing and analysing it, giving rise to the field of machine
learning. In the past years, machine learning has been applied to solve problems in
many subject areas, including image processing [38, 61], audio and speech analysis [3,
20], human action recognition [17], etc. In many areas, such as face recognition or object
detection, machine learning-based methods are the dominant approach to solving prob-
lems [45, 47, 48, |51]. Although the presence of rich data from different sources allows
improving the accuracy of the algorithms, it also raises issues related to their compu-
tational requirements. In this thesis, we study a subfield of machine learning, namely,
subspace learning, and propose several extensions for speeding-up and improving the
accuracy of existing methods.

The goal of machine learning is to estimate the parameters of a mathematical model to
perform a specific task without using explicit instructions, but relying on the patterns in the
data, from which it learns. The data, in this case, is represented by a matrix or a tensor,
i.e., multiple samples described by one or multiple features. Intuitively it might seem that a
larger amount of features should result in better accuracy of the model, which is true only
up to a certain point: when the dimensionality of data becomes too high, the accuracy of
the model drops, as the data representation becomes sparse, i.e., there are not enough
samples to capture enough possible combinations of the features. This phenomenon is
known as the ’curse of dimensionality’. Another limitation that comes with high dimen-
sionality is the high computational complexity that results in low processing speed. These
issues resulted in the formation of a research area referred to as dimensionality reduction.

Dimensionality reduction methods aim to find such a representation of data that would
result in a lower dimensionality than that of original data while preserving the 'meaning-
fulness’ of data. The ’'meaningfulness’ can be defined by different criteria, e.g., some
methods seek representation with the highest variance, while others a representation,
where data belonging to different classes lies far from each other, while classes are com-
pact.

Machine learning methods can be divided into supervised and unsupervised ones. Su-
pervised machine learning, also referred to as ’learning with a teacher’, relies on the
ground truth labels present for all data samples in the training set. Examples of super-
vised machine learning problems are regression and classification. Unsupervised learn-
ing methods do not rely on the ground truth labels of data but try to find certain patterns



in the data. Clustering is one of the examples of unsupervised learning. In this thesis, we
focus on supervised dimensionality reduction methods that aim at classification problems.

One of the common dimensionality reduction approaches is subspace learning, which
aims to find a projection subspace of a lower dimensionality for the data while ensuring
that a certain criterion holds for the data projected onto the subspace. Examples of
subspace learning methods include Principal Component Analysis (PCA) [16], Linear
Discriminant Analysis (LDA) [57, 60|, Subclass Discriminant Analysis (SDA) [66], etc.
Linear Discriminant Analysis is one of the most well-known subspace learning methods
designed primarily for classification problems. LDA defines an optimal projection space
as the one where the distances between the different class means are maximal, while the
classes are compact. The solution is based on the assumption that each class follows a
unimodal Gaussian distribution. Several limitations come from this assumption:

¢ limited dimensionality of the learned space, as it is limited by the rank of the between-
class scatter matrix, which is bounded by the number of classes - 1

e poor performance on multi-modal datasets, as LDA assumes that data of each class
follows a unimodal Gaussian distribution

¢ high computational complexity in high-dimensional datasets, as the solution is given
by the eigendecomposition of a large matrix.

Multiple approaches to overcoming these limitations have been proposed [13][26] 27, 28],
66]. One of the proposed approaches is the Subclass Discriminant Analysis, that relaxes
the assumptions on the unimodal distribution of each class by representing it with several
subclasses and formulating the criterion accordingly. This allows to obtain better perfor-
mance on the real-world data, which does not generally follow unimodal distributions, and
potentially obtain higher dimensionality, as the rank of the between-class scatter matrix
becomes higher, as shown in the next chapters. The benefits of using SDA can be seen
from Fig. where the data of class 2 follows 2 disjoint distributions. As the means of
two classes lie close to each other, LDA fails to find a subspace that would discriminate
the classes well, while SDA succeeds, as can be seen from the figure.

However, the limitation of the high computational complexity remains valid, as the solu-
tion still requires an eigendecomposition of a large matrix. To overcome this limitation,
multiple solutions have been proposed over the past years, including incremental learn-
ing solutions [34], approximate solutions [24], and speed-up solutions [9, [25, [29, 130, 59].
In this thesis, a speed-up extension for overcoming this limitation is proposed.

So far we have considered the methods that rely on one representation of a set of sam-
ples. Such methods are known as single-view methods. Inspired by the human percep-
tion of the world, that is not only based on one source of information but on a combi-
nation of the audio, visual, and tactile signals, etc., various multi-view learning methods
have been proposed [10} 32, 63, 64, |67]. Such methods refer to the problems where
multiple descriptions of the same set of samples are available. These descriptions can
come from different domains, e.g., in the problem of the classification of a video based
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Figure 1.1. Subclass data when projected to LDA subspace and SDA subspace

on its audio and visual signals, or from different features of the same domain, e.g., in the
problem of the classification of audio signal based on MFCC and ZCR. Different views
can be also represented by the same type of features that are obtained from different
data corresponding to the same sample, e.g., in the problem of person re-identification
from multiple cameras.

Multiple extensions of LDA to multi-view problems have been proposed [10, |32, |65], but
they mostly assume unimodality of classes in each view. In this thesis, an approach for
overcoming this limitation by introducing a multi-view extension to Subclass Discriminant
Analysis is proposed, and it is shown how the solution can be obtained in a fast and
efficient way [15].

In order to address the issues of already existing methods as outlined earlier, we formu-
late the research problem of this work as the development of a method that would satisfy
the following requirements:

¢ relax the assumptions of unimodality of each class
e be computationally efficient in both linear and non-linear formulations
¢ have the possible dimensionality higher than the number of classes —1

e be able to extend to multi-view data.

This thesis is organized as follows: in chapter 2, the previous work relevant to the further
development of the proposed extensions is described, including the relevant subspace
learning methods, kernel methods, and speed-up approaches. In chapter 3, the pro-
posed extensions for Subclass Discriminant Analysis are described. In chapter 4, the
experimental setup along with the datasets used for evaluation of the methods are de-
scribed and the results are reported. In chapter 5, conclusions are made regarding the
proposed approaches.



2 THEORETICAL BACKGROUND

2.1 Subspace Learning

In this section, the related work in the area of subspace learning is described. The goal of
subspace learning methods is to find a subspace of lower dimensionality, projection onto
which would result in the low-dimensional data while satisfying some criterion defined for
the original data. Let X = [x1, X2, ..., xy| be a set of N D-dimensional vectors in some
space R”, and let each vector x; correspond to a class label ¢;. Using these notations,
we can define the problem of dimensionality reduction as finding a feature space, defined
by the projection matrix W, such that its dimensionality is smaller than that of original
space, and data belonging to different classes lies far from each other when projected
onto it, while samples of the same class lie close to each other.

Prevailing part of the subspace learning methods find such a feature space by optimiz-
ing the Fisher-Rao’s criterion [19, 46|, that is defined over two symmetric positive semi-
definite matrices, referred to as within-class scatter matrix S,, and between-class scatter

matrix Sy:

T
J (W) = argmin Ir(W S, W)

W Tr(WTS,W) 21

In other words, we want to minimize the within-class scatter of the data and maximize the
between-class scatter while ensuring the orthogonality of the projection matrix.

The solution to the optimization problem in (2.1) is obtained by solving a generalized
eigendecomposition problem [31]:

Syw = ASpw, (2.2)

and the projection matrix W is obtained by choosing the eigenvectors corresponding to
minimal eigenvalues. The data in the feature space is obtained by a linear projection:

yi = W, (2.3)

Differences between various subspace learning methods primarily lie in the definitions of
the between-class and the within-class scatter matrices. Further in this chapter, we will
focus on different approaches taken in this area.



2.2 Linear and Nonlinear Learning

Being based on a linear projection, linear subspace learning approach described in the
previous section assumes linear separability of data and cannot take into account possi-
ble nonlinearities that are often present in the real-world data. An example of such data is
outlined in Fig. To address this issue, multiple approaches have been taken, includ-
ing kernel methods, neural network-based methods, random projections-based methods,
etc. In this section, we focus on two of the commonly used approaches: a kernel-based
approach that allows to learn the nonlinear decision boundaries without explicitly mapping
the data to the nonlinear space, and the Nonlinear Projection Trick approach.
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Figure 2.1. Linear decision boundary vs. nonlinear decision boundary.

The idea of the two approaches lies in the following: rather than finding a linear projection
of the data in X € RP directly, our goal is to first map it to some nonlinear feature space
F. The nonlinear feature space is defined by some nonlinear function ¢(), i.e., ¢(x;) € F.
The dimensionality of F depends on the choice of the nonlinear function and can be
infinite. A linear projection is then defined in F, i.e. y; = W1 ¢(x;).

2.2.1 Kernel Trick

The explicit mapping of each sample in X to its image ¢; = ¢(x;) raises issues related to
the arbitrary dimensionality of F, which can be infinite. To address this issue and avoid
the explicit learning of nonlinear function ¢() and mapping of X to ® = ¢(X) directly,
kernel functions can be used. A kernel function k() is defined over a pair of samples in
X and maps their inner product in R” to the corresponding inner product of their images
in F: k(x1,x2) = ¢(x1)T ¢(x2). Thus, formulation of the subspace learning problem in a
way that only relies on the inner products of data, rather than on the data directly, allows
obtaining an efficient nonlinear solution.



The kernel matrix K of size N x N is, therefore, defined as K;; = k(x;,x;). Itis trivial
to see that since k(x;,x;) = ¢(x;)Td(x;), K = ®T®, where ® = [¢(x1), ¢(x2), ..., p(xn)]-
The kernel matrix K is generally assumed to be non-singular, while in the case of a
singular matrix it is generally regularized as K' = K + I, where § is a regularization
parameter. According to the Representer Theorem [49], W can be represented as a
linear combination of data in F:

W = ®A. (2.4)

Hence, Vi = WTqb(XZ) = AT‘fI)Tqb(XZ') = ATkZ

2.2.2 Nonlinear Projection Trick

Although kernel methods are widely used in machine learning problems where nonlin-
earity is required, there exist many optimization problems which are impossible to for-
mulate solely with inner products, making the application of kernel trick impossible. For
such problems, an approach referred to as Nonlinear Projection Trick (NPT) has been
proposed [35]. In NPT, data samples are mapped to a nonlinear space of reduced di-
mensionality, referred to as effective space, directly.

Consider the eigendecomposition of a centered kernel matrix K:
K = UAU7, (2.5)

where U is the matrix containing the eigenvectors of K corresponding to eigenvalues in
A, and A is a diagonal matrix of eigenvalues of K in decreasing order. The centering of
K can be achieved as follows: [50]

K= (I-Ey)K(I—-Ey), (2.6)
Ey = —1y17 (2.7)
N — N N , .

where 15 € R¥is a vector of ones. The feature representation Y in the effective sub-
space is then obtained as
Y = A2UT. (2.8)

Subsequently, any vector from the space of original dimensionality can be projected to
the effective space as
y = A2 UKk, (2.9)

where k is the kernel representation corresponding to the vector x. By selecting the first
n eigenvectors of K, n < N, feature representation of reduced dimensionality can be
obtained. Utilization of NPT allows applying linear methods directly on the NPT-projected
data without requiring a formulation that is based on the inner products.



2.3 Subspace Learning Methods

In this section, relevant subspace learning methods are discussed. First, we focus on the
commonly used Linear Discriminant Analysis, followed by the Graph Embedding frame-
work and its extensions, and several commonly-used subclass-based methods. Further,
we consider multi-view problems and methods relevant to the area, followed by the dis-
cussion of some of the speed-up approaches.

2.3.1 Linear Discriminant Analysis

One of the most well-known supervised subspace learning methods is Linear Discrimi-
nant Analysis (LDA) [60] that seeks to find such a projection space, projection onto which
would result in data of different classes lying far from each other, while samples of the
same class being mapped close to each other. An example of the desired projection can
be seen in Fig[2.2
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Figure 2.2. Data before and after LDA projection.

In LDA, each class is assumed to follow a unimodal Gaussian distribution and the objec-
tive of class separation is achieved by minimizing the Fisher-Rao’s criterion (2.1), where
the within-class scatter matrix is defined as

c N
Sw = ZZ(Xij — i) (xij — i) 7 (2.10)

i=1 j=1

and the between-class scatter matrix is defined as:
Sb=> (1i—p)(pi — )7, (2.11)

where C'is the number of classes, u is the mean of data, u; is the mean of class i, N, is
the number of samples in class i and x;; is the j’th sample of class i.



Being a simplistic method, LDA has a number of limitations. The first limitation lies in
the fact that the maximal dimensionality of the learned projection space is equal to the
rank of the between-class scatter matrix, which is bounded by the number of classes,
i.e., for the classification problem of C' classes, maximal dimensionality of the learned
subspace is equal to C' — 1. Another limitation of LDA lies in the assumption that each
class follows a unimodal Gaussian distribution, which is generally not the case in the
real-world problems, resulting in limited performance of the method.

2.3.2 Clustering-based Discriminant Analysis

One of the first approaches to overcoming the limitations of LDA on unimodality of classes
was proposed in Clustering-based Discriminant Analysis (CDA) [13]. The method was
first applied to a facial expression recognition problem, later extending to other subject
areas. Inspired by the idea that facial expression data is not unimodal due to varying
lighting or posture conditions, CDA proposes to represent the data of one class with
several clusters. The clusters within each class are assumed to be known, as obtained
by some clustering algorithm. CDA optimizes the following criterion:

(
J (W) = argmax , 212
(W) = argmar WTEW) (212)
. c-1 C zi 2 . l ' .
R=3 Y S > ! - u)w” — w7, (2.13)
i=1 l=i+1 j=1 h=1
A C oz Nij A A
C=>"3"5 (@~ u{) (@, — w7, (2.14)
i=1j=1 s

where ug.i) represents the mean of class i and subclass j, z; represents the number of
subclasses in class ¢, IV; ; is the number of elements in j'th subclass of i'th class, C' is
the total number of classes, and x; represents the s’th sample of subclass j in class .

The solution of (2.12) is obtained by solving the eigendecomposition problem
Rw = A\Cw, (2.15)

and selecting the eigenvectors corresponding to maximal eigenvalues.



2.3.3 Kernel Clustering-based Discriminant Analysis

In order to address the possible nonlinearity of the problem, the kernelization of CDA
(KCDA) was proposed [40]. The solution to KCDA is obtained by optimizing

Tr(WIBW
J(W) = argvrvnax TTEWTVW;’ (2.16)
c-1 C zi 2
B=Y > (" — M) (T — )T, (2.17)
i=1 l=i+1 j=1 h=1
¢ Zi Ni’j .. ..
V=> 3" (o(x7) — ") (g(xp7) — )T, (2.18)
i=1 j=1 k=1

where C is the number of classes, z; is the number of clusters in class i, NN, ; is the
number of elements in j'th cluster of i'th class. x” is the k’th sample of the j'th cluster
of the i'th class, 1"/ is the center of the j'th cluster of the i'th class in the transformed
space.

The solution to (2.16) is given by the eigendecomposition problem

AVv = Bv. (2.19)

Let us assume that there exist such coefficients o;®, (r = 1,...,C;s = 1,..., 2,5t =
1,..,N,s), so that v = 3¢ S Zf;f a;*¢(x,"). Then the eigensystem in (2.19)
is transformed to

ASya = Spa, (2.20)

where the element of Sy corresponding to the column of o;** and the row of ¢ (x;"") is
equal to

S T/ om,mn c Zi Ni‘j .. L. .. L.
Sy ) S SENEN T ST (0 — 9 (00 — $)To(xp).  (2.21)
i=1 j=1 k=1

An extensive derivation of (2.20) and (2.21) can be found in [40]. Similarly, the element
of S corresponding to the column of a;** and the row of ¢*'(x,"") is equal to

Cc-1 zi 2

C
St T NSNS e g @ — ) — g Te(xt),  (2:22)

i=1 l=i+1 j=1 h=1

N; ; .7
ke (%)
i = ) 2.2
¥ N; (2.23)

By substituting (2.23) into (2.21) and (2.22), it is easy to see that only the inner product
of the data points in the kernel space is required, so the kernel trick can be utilized.
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2.3.4 Graph Embedding Framework

A general framework for unifying various dimensionality reduction methods has been
proposed [52], where different subspace learning algorithms are considered from a graph
embedding perspective. Data is described using the undirected weighted graph G =
{X, W} with vertex set X and similarity matrix W, where each vertex in X corresponds
to a data sample. For each pair of vertices in X, W measures their similarity by means
of some similarity criterion, e.g., Gaussian similarity. Then, the diagonal degree matrix D
and the Laplacian matrix L are defined as

L=D-W,
D; =Y Wiy, (2.24)
i

i.e., the degree matrix D at position (i,7) has the value of the sum of all values of W
across i'th row or column, as W is symmetric. The goal of graph embedding is therefore
to find such a low-dimensional representation relationship among the vertices in X that
incorporates the similarity relationship outlined in G in the best way.

The algorithm relies on two graphs: intrinsic graph and penalty graph. The intrinsic graph
is the graph G itself, and the penalty graph, referred to as G? = {X, WP}, represents
the similarity characteristics of the data that are desired to be suppressed in the learned
space. X is the same set of vertices as in G, and WP shows the similarity of vertex pairs
from X that are to be suppressed.

Let us define a low-dimensional representation of vertices in X as y = [y, ..., yi]. Then,
the objective function can be defined as follows:

y* = argmin Z \lyi — y;|[*Wi; = argmin y' Ly, (2.25)
yIBy=d ] yI'By=d

where d is a constant and B is the constraint matrix, typically B = LP = DP — WP, where
DP? is a diagonal degree matrix as defined in

Assuming that y = X7 w, i.e., low-dimensional representation of data can be obtained via
linear projection, the objective function (2.25) can be reformulated as

w* = argmin E lwlx; — W% [|P°Wy; = argmin  w! XLX w, (2.26)
WwIXBXTw=d wIXBXTw=d
or w' w=d or w' w=d

where w is the projection vector.
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The kernelized formulation of the method can be obtained similarly, assuming that w =

Do ()

a* = argmin E |a’K; — a’K;||*W;; = argmin a’KLK'a, (2.27)
aTKBKTa=d aT’KBK”a=d
or al Ka=d or al Ka=d

where K; is the ¢'th column of the kernel matrix K.

Solutions of (2.25), (2.26) and (2.27) can be obtained by solving the generalized eigen-
decomposition problem

Lv = ABv, (2.28)

where L is either L, XLX” or KLK, and Bis I, B, K, XBX” or KBK.

2.3.5 Marginal Fisher Analysis

Besides providing a new framework for representing various dimensionality reduction al-
gorithms, the graph embedding framework can be used for the development of new al-
gorithms, such as Marginal Fisher Analysis (MFA) [52]. In MFA, the intrinsic graph is
designed to preserve the intra-class compactness and the penalty graph is designed to
provide the inter-class separability. More specifically, intrinsic graph preserves the intra-
class adjacency relationship by connecting each sample to it's kj,; closest neighbors
within the class as defined by some similarity measure, such as Gaussian similarity based
on the Euclidean distance. The penalty graph illustrates the marginal point adjacency re-
lationship and connects the marginal point pairs of different classes. The example of such
relationships can be seen in Fig.[2.3]

Thus, the intrinsic graph adjacency matrix W can be formed by setting W;; = W;; =1
if z; is among the k7, nearest neighbors of z; and they belong to the same class, and 0
otherwise. The penalty graph adjacency matrix W? can be formed by setting ij =1if
the pair (i, j) is among the kp,,, shortest pairs among the set {(i,5),i € 7., j ¢ ©.}. The
Marginal Fisher Criterion can then be defined as

wI'X(D - W)XTw
wI'X(DP — WP)XTw’

w* = argmin (2.29)
w

which is a special case of the linearization of the graph embedding framework, where
B = DP — WP, and, therefore, can be solved accordingly.

The kernelization of MFA is obtained similarly by optimizing

. a'K(MD-W)K’a
a T argmn TR (DP — Wr)KTa’

(2.30)

N
w= Zaz-(b(xi). (2.31)
i=1
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Intra-class Compactness of Intrinsic Inter-class Separability of Penalty
Graph, kix =8 Graph, kpen=6

x -Class 1 ‘ -Class 2

Figure 2.3. Marginal Fisher Analysis graphs adjacency relationships.

It should be noted that the projection into the feature space might result in different sets of
nearest k;,: neighbors of the same class and &p.,, neighbors of a different class of each
sample, resulting in different intrinsic and penalty graphs [52]. Based on the formulation
of the Euclidean distance between two samples in the feature space

D(:L'ivxj) = \/k/‘(l’“l‘l) + k(x]'7xj) - 2k(xi>$j)7 (2.32)

the optimal projection for a new data sample x is obtained as

n

F(x,a%) =\ “k(x,%;),
(x,a%) ;a (x,x;) 233)

_1
A= (a*TKa*) 2.

2.3.6 Subclass Graph Embedding Framework

Subclass Graph Embedding (SGE) framework has been proposed as an extension to the
GE framework incorporating subclass information of the data [41]. Similarly to GE, the
framework is based on the representation of data from a graph embedding perspective.
SGE defines an affinity matrix P that is a block matrix with different blocks corresponding
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to different subclasses, where P%(q,p) denotes the value at (g, p) position of the block
corresponding to i'th class and j'th subclass. The first objective is the minimization of
the within-class scatter and it is defined as:

argmin(Tr(VI XL XTV)), Lint = Dine — Wing, (2.34)
A%

Wint = diag(Wh,, ..., W), Wi, =diag(P%, ..., P, (2.35)

int» int

The degree intrinsic matrix D;,¢, defined similarly to GE framework, takes values:

—_

i—1 i—1 j—1

D ( N+ ¢,y Y na+q) => P(qgp), (2.36)
p

t s=0 t=0

.

I
<)
I
=)

S

where diag() represents the block-diagonal matrix of corresponding blocks, P“ is the
block of P corresponding to the j’th subclass of the 7’'th class, and ng; is the number of
samples in class s and subclass ¢, and d; is the number of subclasses in class .

Let us define the matrix Q, where Qi? denotes the similarity between the mean vectors
of different subclasses pu* and u'*, where ¥ is the mean of the j’th subclass of the i’th
class. The second objective is then the maximization of the between-class scatter and is
defined as:

argmaz(Tr(VI XLpen XTV)), Lpen = Dpen — Wpen, Dypen = 0 (2.37)
Vv

1,1 1,2 1,c
Whi, W2 ... WL
2,1 2,2 2,c
Wk Waz .. Wi
Wpen: s (238)
wol we? WEe
pen pen  ee- pen

where the matrices on the main diagonal are given by

dy wt
Wi, = diag(W', .., W), WY = (Z“#’(Zt); ) gy g,
nij

where e"iis the vector of ones of length n;;. The off-diagonal blocks are given as follows:

(2.39)

Wi wi2 wid
il il il

ld lh

A Wi wi W5 Qi

2 2 e . g
Wi = ‘ ‘ Pt Wit = S _emiennT, (2.40)
nijnlh

Id
“7;1 “7;2 Wi
id; id; id;

The solution is then given by the eigendecomposition problem

XL XTv = AXLpen X7 (2.41)
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SGE framework provides an extension to the Graph Embedding framework, allowing to
reformulate the existing subclass-based methods, including CDA, LDA, PCA [16], and
SDA that is discussed further. In addition, SGE allows developing new methods as out-
lined in the next section.

2.3.7 Subclass Marginal Fisher Analysis

To overcome limitations of Marginal Fisher Analysis related to the assumptions on the
distribution of data, an extension incorporating subclass information has been proposed
relying on SGE framework. This method is referred to as Subclass Marginal Fisher Anal-
ysis (SMFA) [42], and as MFA, it defines the intrinsic and penalty graph matrices relying
on the nearest neighbor information of the graph vertices. The intrinsic graph matrix P%
and the penalty graph matrix W};én are defined as follows:

g 1,ifpe N orq e N,
PZ] (q’p) — p 'klnt (q) q klnt (p) ’ (242)
0, otherwise
; 1, ift#1land (p € My, (q) or g € My,,. (p))
Wp’én(qap) = . pen e ) (243)
0, otherwise

where P%(q,p) is the value at the (¢, p) position of the i'th class and j'th subclass,
W};’én(q,p) refers to the value at (¢, p) position of the penalty matrix, where ¢ belongs
to the 7’th class, p belongs to the I'th class, Ny,,,(q) refers to the k,,, nearest neighbors
of sample ¢, and M, refers to the kp., nearest neighbor samples of ¢ outside class .
The nearest neighbors are selected based on the Gaussian similarity.

It can be noted that in SMFA the penalty graph matrix is designed in a way to ensure inter-
class separability, while intrinsic graph matrix ensures the intra-subclass compactness.
We can also note that the penalty graph matrix does not exploit the subclass information,
avoiding the constraints between subclasses of the same class.

SMFA offers another advantage compared to LDA and CDA - the maximal dimensionality
of the projection space is defined by the parameter kp., hence offering much larger
potential dimensionality than that of LDA or CDA. On the other hand, SMFA requires
careful selection of the parameters of &, and kpe,, to ensure the generalizability of the
method, while neither CDA nor LDA requires such an extensive parameter search.
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2.3.8 Subclass Discriminant Analysis

Another approach to overcome the limitations caused by the assumptions on the uni-
modality of the data were introduced in Subclass Discriminant Analysis (SDA) [66]. Sim-
ilarly to CDA and SMFA, the method uses a data representation where the data of the
same class consists of several subclasses, that are assumed to be known and can be ob-
tained by some clustering algorithm. The differences from CDA lie in the definitions of the
between-class scatter matrix, where the prior probabilities of each subclass are added.
Then, instead of minimizing the within-class scatter, SDA minimizes the total scatter of
the matrix, which implicitly results in minimization of the within-class scatter, given that
between-class scatter is maximized. The total scatter matrix and the between-class scat-
ter matrix are defined as

N
Se = (xg—1)(xg—n)", (2.44)

q=1

c-1 C d d
- Z Z ZZ pijoin(Bij — pan) (i — pan) " (2.45)

i=1 I=i+1 j=1 h=1

where i and [ are the class labels, j and h are the subclass labels, N is the total number
of samples in X, p is the mean of data, p;; = ” , where N;; is the number of samples in
subclass j of class i.

Instead of solving the minimization problem similar to (2.1), the objective of SDA can be
reformulated into the maximization problem, and the definitions of the total scatter and
between-class scatter can be reformulated relying on the graph embedding framework:

Tr(WT is)
S, = XL, X7, (2.47)
N—Ne, .
NQNC’Z, if 2 = Zj =h
Lb(i7j) =40, if z; 75 Zj, C; = Cj » (248)
—ﬁ, if C; 75 Cj

where N, is the number of samples in class ¢, ¢; is the class label of x;, z; is the subclass
label of x;, and N, is the number of samples in subclass h of class c. It is trivial to see
that for the mean-centered data definition of the total scatter becomes S; = XX, It
can be seen that the solution to SDA is now obtained by solving an eigendecomposition
problem

LyXTv = \XTv. (2.49)
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2.3.9 Kernel Subclass Discriminant Analysis

The reformulations outlined in the previous section allow to simplify the formulation of the
kernelized form of the algorithm and assist us in the development of further extensions
[12]. The total scatter and between-class scatter of mean-centered data in F can be
defined as

N
Sk =) (i — @) (di — )" = 2@7, (2.50)
=1
c-1 ¢ 4 4 -
Skv=>_ > D> pipin(bi — bun)(@i; — bin)"
i=1 I=i+1 j=1 h=1 (2.51)

= ®L,®7,

where quj is the mean of the subclass j of class i in F, and ¢ is the mean of the data in
F. The solution to the kernelized formulation of SDA (KSDA) is then obtained by optimiz-
ing the objective function (2.46)), which is solved by the generalized eigendecomposition
problem

L, ®Tda = \dPT Pa => (2.52)

KL,Ka = \KKa => L;Ka = AKa. (2.53)

It can be noted that the solutions to the eigendecomposition problems and
suffer from the limitations related to the high computational complexity in the cases of
high-dimensional data and a large number of samples, respectively. In this work, a solu-
tion to overcoming this limitation is proposed.

2.4 Multi-view Learning

In some problems, description of the same instances of data can be available from differ-
ent domains or feature types. Exploitation of such enriched information can potentially in-
crease the performance of the machine learning algorithm. Different feature types can be
represented by images, text, audio features, etc., and are referred to as views. It should
be noted that multiple views do not necessarily come from multiple/different sources/sen-
sors, as multiple different features can be extracted from the same source, e.g., MFCC
features, pitch histogram, or RMS energy can describe the same audio file.

In the cases of multi-view data, one of the approaches is to concatenate the feature sets
from different modalities and perform the subspace learning using traditional single-view
methods. However, this can result in poor performance in the cases where the different
modalities are represented by different distributions, or when some of the modalities are
more useful than others. Therefore, a better approach to solving such problems lies in
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finding a common projection space for all the modalities, projection onto which would
result in the best separability of the data of different classes, as defined by some cri-
terion. Such an approach is referred to as multi-view or multi-modal learning [55]. In
addition, multi-view methods allow to address the situation where the data from one of
the views becomes unavailable during testing, while utilization of concatenated features
is impossible in such scenario.

2.4.1 Multi-view Extensions to Linear Discriminant Analysis

Let us consider data of V' views X = diag(Xy,Xa,...,Xy). We are looking for V' pro-
jection matrices W, of d, x N dimensionality that project the data X, from the views
v = [1,...,V] to the latent space, such that a certain criterion is satisfied in that space.
Generally, we want to keep distinct classes far from each other, while keeping the data
compact.

In this section, we focus on several multi-view extensions to Linear Discriminant Analysis
that are based on a generalized framework for multi-view subspace learning that has
been recently proposed in [10]. Besides proposing extensions to LDA, this framework
allows reformulating many of the existing methods.

Optimization criterion to be satisfied in the latent space is defined via the Fisher-Rao’s
criterion:

Tr(WIPW)

= —_— 2.54
which is solved by the generalized eigendecomposition problem
PW = pQW, (2.55)
W,
W
W = , (2.56)
Wy

where W, is the projection matrix of the view v. P and Q are referred to as inter-view and
intra-view covariance matrices. After finding W, the feature vectors for the data of the v’th
view X, in the latent space are obtained as Y, = W X,. The inter-view and intra-view
covariance matrices P and Q can be defined using the graph embedding framework as
follows:

P = XL X7, (2.57)
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Q = XL,X7T, (2.58)
X; O 0
X= 0 Xy ... 0 | (2.59)
0 0 Xy
Lyir Lpiz ... Lyt
L L ... L
L, — p12 Lo bV2 7 (2.60)
Lyiv Loy ... Lyyv
L, 0 0
0 Ly .. O
L, = - : (2.61)
0 0 ... Lyvy

where L,,; is the within-class Laplacian matrix, Ly,; is the between-class Laplacian ma-
trix, < and j are the view labels, and V' is the number of views. This way, by exploiting
different definitions of the between-class and within-class Laplacian matrices, new meth-
ods can be formulated.

In this section, we focus on two extensions of Linear Discriminant Analysis formulated
using this framework - Multi-view Modular Discriminant Analysis (MvMDA) and Standard
Multi-view Discriminant Analysis (SMvDA), the differences in which lie in the definitions
of the between-class Laplacian matrix. Multi-view Modular Discriminant Analysis aims at
maximizing the distance between the means of different classes wiyhin different views,
thus considering the samples of the specific view. The between-class Laplacian matrix is
defined as:

X c.C 1

Ly =2 Z Z(Wepeg — Wepeg). (2.62)

p=lg=1 P L

SMvDA instead maximizes the distances between the classes from all views and defines
the between-class Laplacian matrix as

¢ ¢ (v T 1 TY  ifs o g
23 01 Zq:1(ﬁgepep ~ NN, €r€q ), ifi=j
Ly = C #g 1 T ’ (2.63)
—2 Zp:l Zq:l mepeq ) if i 7& J
a7#p

where i and j are views, C' is the number of classes, and e, is N -dimensional class
vector with ones at the positions of instances of class p and zeros elsewhere.
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Both of the SMvDA and MvMDA define the within-class Laplacian matrix similarly to
single-view LDA:

C
1
Luyii =1 - Z ﬁece:cra (2.64)
c=1 ¢
where C' is the total number of classes, 7 is the view label, c is the class label, and I is the
identity matrix.

The kernelized formulation of both methods can be obtained similarly by optimizing

B Tr(ATP*A)
T S T AT Q) .
PF = KL, K", (2.66)
QF = KL,K7, (2.67)

where L is defined using L;Z.j or ﬁbij and K is a block-diagonal matrix having K, as its

v’th block. This problem is solved by the eigendecomposition problem

P*A = pQFA. (2.68)

A non-parametric version of MVMDA was also proposed in [11].

As can be seen from the formulations, being extensions of LDA, both of these methods
suffer from the same limitation related to the assumption of unimodality of data of each
class in each view. In this work, an approach for overcoming this limitation is proposed by
introducing a multi-view extension to Subclass Discriminant Analysis that allows taking
into account multiple distributions potentially present in data of one class in each view.

2.5 Speed-up Approaches

Most of the subspace learning methods rely on optimizing the Fisher-Rao’s criterion that
is solved by eigendecomposition of the scatter matrix or Laplacian matrix in the cases that
rely on graph embeddings. Eigendecompositon of the scatter matrix suffers from high
computational complexity in situations where the data is high-dimensional, and eigende-
compositions of Laplacian matrix and of the scatter matrix in the kernelized forms are
slow for large-scale datasets. In this section, we focus on several speed-up approaches
taken in this area.
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2.5.1 Spectral Regression Discriminant Analysis

An efficient solution to Linear Discriminant Analysis was proposed by introducing Spectral
Regression [8]. Following the graph embedding framework, the between-class scatter of
LDA can be formulated as

S, = XL,X”, (2.69)
LY 0 0
0 L .. 0
L, = , (2.70)
0 o0 .. LY

where X is centered data matrix sorted according to class labels, Ll()k) is N, x Nj, matrix
with elements equal to Nik and Ny is the number of elements in class k. The solution to
LDA is then given by optimizing

B Tr(WTS,W)
J(W) = argmar 7 RyTs W)’ 071
Tr(WTS,W) '

equivalent to _—
9 N Tr(WTS,WY

where S, = XX for the mean-centered data. Exploiting (2.69), the solution to (2.71) is
obtained by solving the eigendecomposition problem

XL, X w = AXX " w, (2.72)

which is the main computational bottleneck of LDA.

By setting X”w = t, the solution to (2.72) is obtained by solving the eigendecomposition
problem Lyt = At:

XL, X w = XLyt = XAt = AXt = AXX 'w. (2.73)

Therefore, instead of solving the eigendecomposition problem in (2.72), we can solve
the eigendecomposition problem Lyt = At and find such w so that X”w = t. In reality,
such w might not always exist, but can be approximated using least squares regression.
Generally, regularized least squares regression is used, as for high-dimensional data,
XTw = t is underdetermined:

W = argmin ||[WTX — TJ|3, (2.74)
AY%

(XXT + o)W = XT7, (2.75)
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W = (XX + oI) " 1XT7, (2.76)
where « is a regularization parameter and T = [t ..., t4]” .

Such formulation is beneficial, as the eigendecomposition of L, can be solved trivially
by following a fast process. It can be observed from that the matrix L, is block-
diagonal, hence, its eigenpairs are the union of the eigenpairs of its blocks. In addition,
Ll()k) has a vector of ones as its eigenvector that corresponds to the eigenvalue zero,
and the rank of L,()k) is one. Therefore, L; has as many eigenvectors corresponding
to non-zerp eigenvalues as there are blocks in the matrix, i.e., C. These eigenvectors
correspond to the eigenvalue of one and follow a specific structure [7]:

w; =[0,..,0,1,....1, 0,..,0 |7, (2.77)

where p is the class label, IV, is the number of samples in class p and C' is the number of
classes.

As 1 is the eigenvalue of L, that is repeated for the eigenvectors u;, any C linearly inde-
pendent eigenvectors in the space spanned by u; can be selected as eigenvectors of L.
At the same time, we can notice that the vector of ones is the eigenvector of L, while it is
orthogonal to X [8]. Therefore, the vector of ones can be selected as the first eigenvector,
and the rest eigenvectors from u; can be orthogonalized from it. The vector of ones can
then be removed.

By following this process, a solution to LDA is obtained with a linear-time complexity
with respect to N or d, while the eigendecomposition-based approach has the cubic-time
complexity in relation to min(d, N), where N is the number of samples, and d is the
dimensionality of the data.

2.5.2 Kernel Regression

Kernelized formulation of the Spectral Regression approach was proposed in [9]. In the
kernel formulation of LDA, an objective can be defined based on the graph embedding
framework similarly to the linear case described in the previous section. The solution is
therefore given by the eigendecomposition problem KL, Ka = AKKa, which is equivalent
to solving the eigendecomposition problem of Lyt = At given Ka = t:

KL,Ka = KLyt = \Kt = \KKa. (2.78)
Kernel regression is then applied to obtain a:

W* = argmin ||[WT® — T||3, (2.79)
A%
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A = argmin |[|[AT®T® — T|2 = argmin ||ATK — T||3, (2.80)
A A

A = (KK? 4 o) 'KT?, (2.81)

where « is the regularization parameter. Here we can note that L, has exactly the same
structure as in the linear case, hence the eigendecomposition step in (2.78) can be solved
by following exactly the same fast process as the one described for the linear case.

2.5.3 Approximate Kernel Regression

An approach for accelerating of kernel regression further has been proposed in [24, [30].
The idea lies in the substitution of the kernel matrix with an approximate kernel matrix,
constructed from the inner products of data in the feature space with a set of r reference
vectors ¥ in F, (r < N).

Reference vectors ¥ in F correspond to the prototype vectors in R, which can be se-
lected randomly from the training set; created randomly from the same distribution as the
training data; obtained from clustering all data and selecting the centroids of the clus-
ters; in the cases of subclass-based methods, i.e., SDA, CDA, or SMFA - centers of the
subclasses.

Following this approach, W is represented by a linear combination of reference vectors
¥ as W = WA. Then, (2.80) becomes

A* = argmin ||[AT®T® — T||2 = argmin ||[ATK — T2, (2.82)
A A

where K = U®.

Then,
A = (KK” 4+ ol)"'KT7, (2.83)

where « is a regularization parameter. It should be noted that in the case ¥ = ®, the
problem becomes equivalent to (2.81).

2.5.4 Nystrom-based Approximate Kernel Subspace Learning

An approach to efficient subspace learning in the nonlinear feature space based on
Nystrém-based approximation has been proposed in [23]. Revisiting the Nonlinear Pro-
jection Trick, we can notice that in order to obtain the feature space of reduced dimen-
sionality n < N, eigendecomposition of the kernel matrix K can be applied, keeping n
leading eigenvalues and corresponding eigenvectors.
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The optimal approximation of K is then given as

3yl ), (2.84)

PPN 1
K~ Y'Y = (A, UG, (AL, UG,

(n) = (n)
where A, is the diagonal matrix of n largest eigenvalues of K, U, is the matrix of
eigenvectors corresponding to the eigenvalues in A, and Y, is the data in the effec-
tive n-dimensional space.

We can note that this solution requires still the construction and eigendecomposition of K.
As an approach to overcome this limitation, the Nystrém method suggests the utilization
of a subset of training samples to calculate the approximate kernel matrix. Let Ky, be the
RN*" matrix corresponding to the dot products of training data with n reference vectors,
and K,,,, - the kernel matrix of dot products of reference vectors with each other. Then,
the kernel matrix K can be approximated as

K~ Ky, K K%, . (2.85)

Although by following this approach the computational burden of the full kernel matrix
calculation is omited, the eigendecomposition cost is still substantial. An approach to
overcoming this limitation was proposed in [23]. We can note that the kernel matrix K
can be approximated as follows:

_1 _1 N ~
K~ Ky, K, 'K, = (K2 KL )T (K2 KL,) =YY, (2.86)

where Y, is the data in the effective n-dimensional space. It can be observed that
when the K,,,, is an n-rank matrix, the matrices YYZ and YZ'Y are symmetrizable ma-
trix products, hence, they have the same leading n eigenvalues. Since YY7 is of n x n
dimensions, applying eigendecomposition to it allows obtaining A, with less computa-
tional cost than by approximating K as YZ'Y and applying eigendecomposition to it. After
obtaining the eigenvectors, the n-dimensional vector can be obtained by

_1
Y =AL A UKk = Wg(x), (2.87)

and the projection matrix can then be obtained as

(n

~— N

W = &Ky, U, A 'A 2. (2.88)

Following this approach allows obtaining the subspace determined by n maximal eigen-
values of the optimal approximation of K, while substantially reducing both the memory
and time complexities.
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2.5.5 Incremental Learning

In real-world problems, the situation is often such that the dataset is not available at
once at the beginning of training, but becomes available in chunks. A naive approach
to solving such problems would be to retrain the model every time new data is available,
resulting in significant training time requirements. Other approaches propose to update
the previously trained model by incorporating newly obtained data. Such approaches
are referred to as incremental learning. As an example, let us consider an incremental
solution for LDA [44].

Sequential Incremental LDA

LDA model can be represented by a discriminant eigenspace €2 = (Sw, Sp, i, V), where
Sw and Sy, are the within-class and between-class scatter matrix as defined in and
2.11, wu is the mean vector and N is the number of samples. Let M be the number
of classes. Suppose that the new (N + 1)"* sample y corresponding to a class label
k is added to the dataset. The problem can then be formulated as finding an updated
discriminant eigenspace Q' = (SW', Sp . p, N + 1). The mean of the new data can be

obtained as follows:
r Np+y

N+1"’

(2.89)

In the case, where the class label & of a new sample y represents a new class, i.e.,
k = M + 1, the between-class scatter matrix is defined as follows:

M
Sb/ = ch<ﬂc - Nl)(uc - “,>T +(v - H,)(y o I'L/)T
c=1 (290)

where n, is the number of samples in class c prior to the addition of a new sample, n, is
a number of samples of class ¢ after addition of a new sample, n'c =n.ifl <e¢< M,
n,=1ifc=M+1, p. =y if c = M+ 1. The within-class scatter matrix does not change
in this case:

M M
Sw =) Be+3p=) X.=Sy. (2.91)
c=1 c=1
In the case when y belongs to some already presented class, i.e., k < M:

M
Sb =Y no(pre— 1) (ke — )7, (2.92)
c=1
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/ :nkuk+y

2.93
M e+ 1 ( )
M
Sw = > Z+3, (2.94)
c=1,c#k
where X, is an updated covariance matrix of class ,
=3 — )y — )T 2.
k k+nk+1(y i) (y — Bg)" s (2.99)

where 3, is the covariance matrix of class k before the addition of a new sample, ny. is the
number of samples in class k, and HL is an updated mean of class k. After obtaining the
updated within-class scatter matrix, between-class scatter matrix, the projection matrix
can be obtained by following the procedure of LDA.

Chunk Incremental LDA

In addition to the Sequential Incremental LDA, where the samples are added one by one,
the Chunk Incremental LDA has been proposed [44], providing a solution to the problem,
where multiple new samples are added to the training data simultaneously. Let Y, be a
chunk of data samples at a time point . Consider each chunk to be represented by a set
of data samples {y1,...,yr}, where L is the number of data samples in a chunk, L > 1.
The problem can be formulated as finding an updated eigenspace ® = (Sw ,Sp , p', N +
L), similarly to the sequential case.

Considering the case where the samples of a new chunk belong to already existing
classes, let [, be the number of new samples in class ¢, and M be the total number
of classes. Then, n. = n. +lo, N+ L= n. =>M (n.+1.). Hence,

/ Nefbe + lcﬂyc
He ol (2.96)
+ Np+ Lpy
_ 2.97
H N+L ’ (2.97)
where p,. is the mean of class c in the new chunk, p. is the mean of class ¢ prior to
Ef:l Yi

addition of a new chunk, and p, =
hence, can be defined as:

7. The updated between-class scatter matrix,

M
Sb = nolpe— 1) (pe — )" (2.98)
c=1
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The updated within-class scatter matrix becomes [44]:

M
Sw => X, (2.99)
c=1
s _x, Nl (D)+L(E)+M(F) (2.100)
c [ Ne + lc C (nc + lc)2 C (nc + lc)2 c)s .
D, = (tye — pe)(pye — )’ (2.101)
le
Ec =Y (yej — te)(yej — pe)’, (2.102)
j=1
le
Fo= (Yej — tye) (Yej — Hye) s (2.103)
j=1

where y.; is the j'th sample of class c in the new chunk.

Taking into account the possibility of a new class being introduced in a new data chunk,
without loss of generality, we can assume that a new chunk consists of /3,11 new sam-
ples belonging to class M + 1. Thus, the updated between-class scatter matrix can be
formulated as:

(2.104)

where n, is the updated amount of elements in class c. In this case, the within-class
scatter matrix can be reformulated as:

M M+41
Sw =) B+ Zyp= ) T, (2.105)
c=1 c=1
I
a1 = 3 (Vi — By )i — byar 1)’ (2.106)

=1
where p,,, ., is the mean of the new class in the new chunk.
Another approach to solving the problems of online learning through incremental sub-

space learning relies on incremental regression, and various solutions were proposed for
different subspace learning methods [25].
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3 PROPOSED METHODS

Having reviewed the related works in the area, we can now formulate several extensions.
Firstly, we will formulate a solution to SDA via Spectral Regression. From this formulation,
we will show how the solution can be obtained following a much faster process, relying on
the structure of the between-class Laplacian matrix. Secondly, we will propose a novel
criterion for extending the SDA into multi-view problems. We will further show how the
solution to this criterion can be obtained by following a fast process similar to the one
described for single-view SDA.

3.1 Spectral Regression Subclass Discriminant Analysis

In the previous chapter, we have considered how Spectral Regression can be used to
obtain a solution for Linear Discriminant Analysis in a fast manner. Previously, Spectral
Regression has not been exploited to solve Subclass Discriminant Analysis criterion,
although this solution is straightforward and can be described as follows:

1. Create a between-class Laplacian scatter matrix according to (2.48)

2. Solve the eigendecomposition problem and create the matrix T out of the obtained
vectors
Lyt = At (3.1)

3. Regress T to W following (2.76)
4. Orthogonalize W such that W/'W =1

Equivalently, for the kernel case, the method can be formulated as follows:

1. Create a between-class Laplacian scatter matrix according to (2.48)

2. Solve the eigendecomposition problem (3.1) and create the matrix T out of the
obtained vectors

3. Regress T to A according to (2.81) or (2.83)
4. Orthogonalize A such that ATKA =1
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It should be noted that the target vectors t are the same for the linear and non-linear
cases. The exploitation of such formulation is beneficial as it allows to solve the resulting
eigendecomposition problem by following a fast and straightforward process, as we will
see further.

3.2 Speeding Up the Eigendecomposition Step

As mentioned earlier, subspace learning methods suffer from high computational com-
plexity when the dimensionality of data is high, and in the kernelized methods, when the
number of instances is high. In this section, a speed-up approach for Subclass Discrim-
inant Analysis that allows overcoming this limitation and applying the method on large-
scale high-dimensional data is presented. The proposed approach relies on substitution
of the computationally intensive eigendecomposition step in by a straightforward
process that is dictated by the specific structure of between-class Laplacian matrix. Here
and further, we assume that the data is mean-centered and the subclass label of each
instance is known. We also assume that the data is sorted according to these labels from
the first subclass of the first class to the last subclass of the last class.

Let us consider a binary classification problem with both classes containing 2 subclasses.
Let the first subclass of the first class contain 3 samples, and the second subclass 5
samples. Let the first subclass of the second class contain 4 samples and the second 5
samples. The structure of L, can be observed from Tab. and the structure of corre-
sponding eigenvectors from (3.2), where ¢ corresponds to the class label, z to subclass
label and r; to i'th random value.

We can see that the matrix consists of blocks, where each diagonal block corresponds
to instances of a certain class. In Tab. different blocks are highlighted with different
colors for the sake of clarity, and v1, v9, v3, and v4 are positive constant values corre-
sponding to the instances within the first and second subclass of the first and second
class, respectively. vs is a constant negative value, showing the relations between in-
stances of different classes.

Within each of the class blocks, a block structure showing the subclass structure of a
class can be seen: the blocks corresponding to the instances of the same subclass
have positive constant values, while the values corresponding to instances of different
subclasses of the same class are zeros. The values corresponding to different classes
are negative constant values. For data of C classes and Z subclasses in each class, the
rank of L; is equal to C' « Z — 1, the matrix has the same amount of nonzero eigenvalues.

The specific block structure of L, dictates the specific structure of its eigenvectors: C — 1
eigenvectors corresponding to the largest eigenvalues show the structure, from which
the class label of each instance can be inferred, and the values at positions of the same
class share the same value, and the values between classes are different. The rest
of the eigenvectors show the subclass structure, where each eigenvector is responsible
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Table 3.1. Structure of the between-class Laplacian matrix in SDA.

(%] U1 V1 0 0 0 0 0 Vs Vs Vs Vs Vs Vs Vs Vs Vs
V1 V1 V1 0 0 0 0 0 Vs Vs (V5 Vs Vs Vs Vs Vs Vs
V1 V1 V1 0 0 0 0 0 (V5 (Y5 (Y5 (Y5 (Y5 (Y5 (Y5 Vs Vs
0 0 0 vy Vg VU2 V3 V3 Vs Vs Us Us U U Vs Vs Vs
0 0 0 () () () () () Vs Vs Vs Vs Vs Vs Vs Vs (3
0 0 0 () () () () () Vs Vs Vs Vs Vs V5 Vs Vs Vs
0 0 0 () (%) () () () V5 V5 Vs Vs Vs Vs Vs Vs Vs
0 0 0 (%) (%) (%) () () Vs Vs Vs Vs Vs Vs Vs Vs Vs
Vs Vs Vs (%3 Vs (%3 (%3 (%3 V3 V3 VU3 VU3 0 0 0 0 0
Vs Vs Vs Vs (%3 (%3 (%3 Vs V3 V3 V3 VU3 0 0 0 0 0
Vs Vs Vs Vs (%3 Vs (%3 (%3 VU3 V3 v3 V3 0 0 0 0 0
V5 V5 Vs Vs Vs Vs Vs Vs v3 v3 v3 v3 0 0 0 0 0
vs U5 vs Uz w5 v vs vy O 0 0 0 V4 V4 V4 Vg V4
vs Us Us Vs Vs wvs w5 wvs; O 0 0 0 V4 V4 V4 V4 V4
vs Us Us Vs Vs wvs w5 wvs; O 0 0 0 V4 V4 V4 V4 V4
V5 Vs Vs Vs Vs Vs Vs Vs 0 0 0 0 V4 V4 V4 V4 V4
Vs Vs Vs Vs Vs Vs Vs Vs 0 0 0 0 V4 V4 V4 V4 V4
for a certain class. In this eigenvector, the values corresponding to instances of the

same subclass of that class share the same value, while the values are different between
subclasses and the values at the positions corresponding to other classes are 0.

Moreover, we can observe that eigenvectors showing the subclass structure of classes
with a smaller number of instances correspond to bigger eigenvalues, and in the cases
where multiple classes have an equal number of instances, eigenvectors that correspond
to these classes merge. This means that in such eigenvectors structure of both classes
can be observed, and the values corresponding to the other classes are zero. Such
eigenvectors are repeated the number of times equal to the number of classes that have
the same amount of elements.
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In addition, we can observe that L; is a constant sum block matrix [21], meaning that
each of its rows and columns sums up to the same constant value. Being a constant sum
block matrix, L; is guaranteed to have a vector of ones as its eigenvector corresponding to
eigenvalue 0 [21]. In addition, we can observe that for the data with a subclass structure,
the eigenvectors maximizing the criterion are those with the block structure as
described.

rn rg 0\c=12=

rr r3 0]le=12=1
rn 13 0]le=12=1
rn 4 O0]lec=12=2
rn 14 0]lc=1,2=2
rn 14 0]lc=1,2=2
rr r4 0 ]lc=12=2
rn r4 0]lec=1,2=2

o 0 rs|lc=2,2=1 (3.2)

ro 0 r5)lc=2,2=1
r9 0 r5lc=2,2=1
ro 0 rglec=2,2=2
ro 0 rglc=2,2=2
ro 0 r6lc=2,2=2

r9 0 rglc=2,2=2

ro 0 1) c=2,2=2

Due to the described properties of L, its eigendecomposition can be avoided and substi-
tuted with a much faster process: first, we select a vector of ones as its first eigenvector
and then create Z x C' — 1 eigenvectors of random values following the structure as de-
scribed earlier, and orthogonalize them following the Gram-Shmidt process [22]. In the
end, we remove the vector of ones since it is useless as it maps data instances to the
same points. The process is described in detail in Algorithm 1.
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Algorithm 1: Target vectors calculation, single-view case

Function getSingleviewTargets(class_labels,cluster_labels,C,Z,N):
Input: class_labels : N x 1 vector with class labels;

cluster_labels : N x 1 vector with the cluster labels;

Z : number of clusters in each class;

C' : number of classes;

N : number of elements;
Y%class-level vectors;

T + N x (C — 1) matrix with random values at positions of different classes, such
that values are repeated within the class in one column, but distinct between

classes and columns;
L < unique numbers of elements in each class sorted in ascending order;
%cluster level vectors;

for | + iterate through L do

k < list of classes with [ elements;

m < length(k);

Tclust < N x m* (Z — 1) matrix with random values at positions of all
subclasses of classes in k, such that the values are shared within the subclass
in one column, but distinct between subclasses and columns. Values at

positions of other classes are Os;

T <+ append T'clust as columns on the right;

end

T < append N x1 vector of ones as a column on the left;
Orthogonalize T;

remove the first column of T

return T’
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3.3 Multi-view Subclass Discriminant Analysis

As mentioned in the previous chapter, machine learning methods can take advantage
of projecting multi-view data to some latent space and performing further analysis there.
However, data within each view can be multi-modal as well, while most of the proposed
methods rely on the assumption of its unimodality. To address this issue, a multi-view ex-
tension to Subclass Discriminant Analysis, the Multiview Subclass Discriminant Analysis
(MvSDA), is proposed.

We seek to find a projection space, projection onto which would result in different classes
being far from each other while keeping all data samples close to each other. To achieve
this, we maximize the distance between the means of subclasses of different classes,
while minimizing the total scatter of the mean-centered data. The total scatter is therefore
defined as

vV N
S => > yivi' =YY" =W'XX"W, (3.3)
i=1 k=1
where y! is the k’th sample of view i in the latent space. The between-class scatter
matrix is defined as

Sy )T

p;lpéh(“;l - “’Zlh)(y’;l - Méh
P (3.4)

Il
M=
M-
Mo
Ma

vV v
=> Y WIXLXIW; = WXL XTW,

X, 0 0
X=| 0 X, 0 |- (3-5)
0 0 .. Xy
W,
W,
W = : (3.6)

Wy
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muv muv muv
Lyt Ligy - Ly
LmU Lm’U Lm’U
b12 b22 o bV2
muv
Ly = , (3.7)
muv muv muv
Ly Lygy - Lgyy
e} c d dy VNI, . T 4 5 5T .
2 Zp:l Zq:l Zlil thzl N;ljliﬂ e;)le;l - We;leqh ’ ifi = J
Lyij = c #g dp g 1 iod T ica (3:8)
-2 szl Zq:l PO NT€L€ otherwise

aF#p

where ¢ and j are view labels, p and ¢ are class labels, [ and h are subclass labels, p;l =

2+ is the prior of the subclass [ of class p in the view i, oy IS the mean of the subclass [
of class p in view 1, e;l is the vector of length N with ones at positions corresponding to
subclass [ of class p in view i and zeros elsewhere.

The optimal projection space is then obtained by optimizing the Fisher-Rao’s criterion:

Tr(WITXLyXT™W
JW) = argmax r( b - )
WIW,=Li=1,..v IT(WITXX"W)

; (3.9)

where X and W are defined as in (3.5) and (3.6), respectively, and K is centered. Equiv-
alently, solution to the kernel version of the method is obtained by optimizing

T8 = gAY @10
where K is a block-diagonal matrix having K, as its v’th block:
Ky 0 0
K=1 0 Ky .. 0 (3.11)
0 0 Ky

The solution to (3.9) is obtained by solving the eigendecomposition problem L,X”v =
AXTv. Similarly, the solution to (3.10) is given by L,Ka = AKa. The solution can be
obtained following Spectral Regression similarly to the process described in section 3.1.
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3.4 Speeding Up the Eigendecomposition Step: Multi-view
Case

The proposed criterion for MvSDA can be solved by following a fast process similar to the
one defined for single-view case, based on the structure of the between-class Laplacian
matrix L. Let us consider an example of multi-view data of two views and two classes,
where each class is represented by two subclasses. Let the first subclass of the first class
in the first view contain 2 samples and the second subclass of the first class 2 samples as
well. Let the first subclass of the second class contain 3 samples and second subclass
4 samples. In the second view, let the first subclass of the first class contain 2 samples
and the second subclass 2 samples. The second class contains 4 samples in the first
subclass and 3 samples in the second subclass.

In this case, the between-class Laplacian matrix has the structure outlined in Tab. [3.2]
where vy, va, v3, v4, vs, v, v7, @nd vg are the positive constant values, and vy is the
constant negative value corresponding to positions that correspond to instances of differ-
ent classes. The structure of the eigenvectors corresponding to this Laplacian matrix is
outlined in (3.12), where ¢, z, and v are the class, subclass, and view labels, respectively,
and r; is the ¢'th random value.

Similarly to the single-view case, we can notice that L;*¥ is a constant sum block matrix,
having a vector of ones as its eigenvector, corresponding to the eigenvalue zero. From
(3.2), we can observe the block structure of the matrix, and notice that the bigger blocks
correspond to different views, and the structure within each diagonal view block is similar
to that of the single-view case. In the inter-view blocks we can see the blocks correspond-
ing to different classes. Due to this block structure, we can observe the similar structure
in the eigenvectors of L;™.

Here and further we assume that all classes have the same number of subclasses equal
to Z. Then, for the problem of C classes and V views, the rank of L;* is equal to
C x Z xV — 1, resulting in the same amount of nonzero eigenvalues.

The first C'—1 eigenvectors have class block structure similar to the one in the single-view
case, and the block structure is repeated across the positions corresponding to differ-
ent views. The rest of the eigenvectors show the subclass structure of different classes
across all the views, similarly to the single-view case. For a certain class, eigenvector
showing its subclass structure, has the same constant value at positions correspond-
ing to instances of the same subclass in one view and the values are different between
subclasses. The values corresponding to the rest of the classes are 0s.

Similarly to the single-view case, we observe that the eigenvectors corresponding to
classes having an equal number of elements merge together, and such eigenvectors
are repeated as many times as there are merged classes. In addition to that, the classes
with a smaller number of elements correspond to bigger eigenvalues.



U1

U1

U9

U9

U9

U9

V9

V9

V9

U9

V9

U9

V9

V9

V9

V9

Table 3.2.

U1

U1

V9

U9

V9

9

Vg

U9

U9

V9

V9

V9

V9

Vg

U9

U9

0

V2

V2

V9

V9

V9

V9

Vg

)

]

V9

V9

V9

V9

Vg

Vg

]

0

V2

V2

V9

V9

V9

V9

V9

Vg

)

V9

V9

V9

V9

V9

Vg

)

p ew .
a
1a
/
/
Ct

V9

V9

V9

V9

v3

v3

v3

V9

V9

V9

V9

V9

V9

V9

V9

v3

U3

U3

V9

V9

V9

V9

V9
V9

9 V9

v

V9

V9

V9

V9

U3

U3

U3

V9

V9

V9

V9

V9

V9

V2

V4

V4

U4

U4

V9

V9

V9

V9

V9

Vg

V9

V4

V4

U4

V4

V9

V9

V9

V9

Vg

U9

V9

V4

V4

U4

V4

U9

Vg

V9

V9

V9

V9

V9

V4

V4

V4

U4

V9

V9

V9

V9

V9

V9

V9

V9

Vg

Vg

]

Us

Us

V9

V9

V9

V9

Vg

)

]

V9

V9

V9

V9

V9

Vg

)

Us

Us

V9

V9

V9

V9

V9

Vg

)

0

V9

V9

V9

V9

V9

Vg

U9

V6

V6

V9

V9

V9

V9

V9

Vg

)

0

V9

V9

V9

V9

V9

Vg

Vg

V6

V6

V9

V9

V9

V9

V9

V9

U9

V9

V9

V9

V9

V9

V9

V9

V9

vt

v

v

vy

V9

V9

V9

V9

V9

V9

V9

V9

Chrg

v

v

vy

V9

V9

V9

V9

V9

Vg

Vg

V9

U7

g

U7

vy

Vg
9 V9
v

Vg

U9

V9

V9

Vg

U9

V9

U7

g

g

vy

0 0 O
0

0 0 0
0

0 0 O
0

V9

V9

V9

V9

V9

V9

V9

U8

Ug

G

V9

V9

V9

V9

V9

V9

V9

U8

U8

v8

V9

V9

V9

V9

V9

V9

V9

V9

U8

U8

U8

35



36

Hence, we can follow a similar procedure of creation of eigenvectors: we select the vector
of ones as our first eigenvector, and obtain the rest by creating vectors of random values
following the described structure and orthogonalizing them following the Gram-Schmidt
process. The vector of ones is then removed as being useless. The process is described
in more details in Algorithm 2.

r rs r9 113 0 0 0\1 1 1
rt rs 19 7T13 0 0 011 1 1
rr rg ripg ria 0 0 011 2 1
T 76 Ti0 T4 O 0 011 2 1
rg 0 0 0 ri7 191 1512 1 1
ro 0 0 0 77 71 15|12 1 1
rg 0 0 0O 7r7 71 15|12 1 1
ro 0 0 0 78 709 162 2 1
rg 0 0 0 mg 19 16|12 2 1
ro 0 0 0 7mg 79 1962 2 1
r2 00 0 rg r2 |2 2 1 (3.12)
r3 rr ri1 s 0 0 0Ofl1 1 2
r3 rr rip ris 0 0 0O]1 1 2
r3 rg ri2 rie 0O 0 011 2 2
r3 18 T12 T16 O 0 011 2 2
rgy O 0 0 79 73 7927 |12 1 2
rqg O 0 0 79 793 1927 |12 1 2
ry O 0 0O 79 703 127 |2 1 2
rgy O 0 0O 719 193 17|12 1 2
rag O 0 0O 799 794 7282 2 2

T4 0 0 0 20 T24 T928 2 2 2

T4 0 0 0 20 T24 T928 2 2 2
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Algorithm 2: Target vectors calculation, multi-view case

Function getMultiviewTargets (class_labels,cluster_labels,V ,C,Z,N):
Input: class_labels : V x N x 1 vector with class labels;
cluster_labels : V x N x 1 vector with the cluster labels;

V : number of views;

Z : number of clusters in each class;

C : number of classes; NV : number of elements;
Y%class-level vectors;

T + V « N x (C — 1) matrix with random values at positions of different classes,
such that values are repeated within the class in one column, but distinct between

views, classes, and columns;
L < unique numbers of elements in each class sorted in ascending order;
%cluster level vectors;

for | + iterate through L do

k < list of classes with [ elements;

m < length(k);

Tclust <+ V « N x m x (V x Z — 1) matrix with random values at positions of all
subclasses of classes in k, such that the values are shared within the subclass
in one column, but distinct between subclasses, views, and columns. Values at

positions of other classes are Os;

T <+ append T'clust as columns on the right;

end

T < append N x 1 vector of ones as a column on the left ;
Orthogonalize T;

remove the first column of T

return T’
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4 EXPERIMENTAL EVALUATION

In this chapter, the experiments that were performed in order to evaluate the proposed
extensions are presented. The approaches are evaluated on nine single-view datasets
and seven multi-view datasets, but due to resampling of some of the multi-view datasets,
we obtain nine subsets for the multi-view case as well. In single-view methods, the pro-
posed speed-up approach is compared with several clustering-based approaches that
rely on eigendecomposition, namely, SDA, CDA, and SMFA. Comparison is done also
with Spectral Regression Discriminant Analysis (SRDA). In addition, the results are com-
pared with Spectral Regression Subclass Discriminant Analysis in order to evaluate the
performance obtained by creating target vectors using the proposed approach based on
eigendecomposition. In the multi-view case, the proposed approach is compared with
other multi-view methods, namely SMvDA and MvMDA, and the proposed single-view
approach, where the features from different views are concatenated.

In the experiments, we assume that the subclass labels of all instances are known, and
we obtain them with k-means clustering in RP. For the multi-view datasets, clustering is
performed in each view separately. Same subclass labels are used for all the methods,
and for the kernel formulations of the algorithms. For the kernel formulations, we exploit
the Gaussian RBF kernel function:

|xi — %13
202

K (@i, zj) = exp(= ); (4.1)

where we set the Gaussian scale ¢ to the mean Euclidean distance between the vectors.

The dimensionality of the projection space is determined by the rank of the between-class
Laplacian matrix L; or L;*”, equalto C'x Z — 1 and V x C x Z — 1, respectively, where V'
is the number of views, C' is the number of classes, and Z is the number of subclasses
in each class. After projection, classification is done with k-Nearest Neighbors algorithm
with k=5.

All the hyperparameters are selected with grid search. These include the kj,; and kpe,
parameters in SMFA and KSMFA, that were selected from the range of [2..14] with step
3 for k;,,+ and [20..100] with step 20 for kp.,,. The regularization parameter in SRDA was
selected from the set of {10~%,1073,1072,0,1,10', 10%}. Regularization was applied to
all kernel single-view methods and all multi-view methods with regularization parameter
selected from the same set. For efficient matrix inversion, Cholesky decomposition was
used for efficient matrix inversion.
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Approximate kernel regression was used for large datasets of over 2500 samples, and
prototypes were selected by selecting 1500 random vectors from the training data. For
kernel SDA, SMFA, and CDA, Nystrém-based approximate kernel regression was used
with cardinality of 1000, due to infeasible computational requirements of eigendecompo-
sition of the full matrix.

5-fold stratified cross-validation was applied to obtain the training, testing, and validation
splits. 60% of the data was selected for training, 20% - for validation, i.e., hyperparameter
tuning, and 20% - for testing. The results are reported for the models trained on the
training set and tested on the testing set. All experiments were performed on a computer
with 4-core Intel i7-4800Q CPU and 32 GB of RAM.

4.1 Single-view Datasets

In order to validate the proposed approach, we perform experiments on nine single-view
datasets. One of the datasets is a large-scale facial recognition dataset, four are facial
image datasets and the rest are datasets of different domains, used to prove the applica-
bility of the proposed approach on various data types.

The Jaffe dataset consists of images of ten Japanese female models with seven dif-
ferent facial expressions: anger, happiness, fear, disgust, sadness, surprise and neutral.
The dataset includes 213 images. The example image can be seen in Fig. 4.1]

Figure 4.1. Example of images from Jaffe dataset.

The second facial image dataset is the BU dataset [62], containing 700 samples and 7
facial expression classes. Another facial image dataset is the extended Cohn-Kanade
dataset [33], containing the same 7 facial expressions and 245 images, example of which
can be seen in Fig.[4.2]
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Figure 4.2. Example of images from Cohn-Kanade dataset.

The Extended Yale-B dataset poses the problem of face recognition of 38 individuals,
where each individual has 64 images taken under different positions, view angles, illumi-
nation conditions, etc. The dataset contains 2432 grayscale images. An example can be

seen in Fig.[4.3

Figure 4.3. Example of images from Extended Yale-B dataset.

In order to evaluate the proposed approach on the large-scale problems, we utilize one
large-scale facial image dataset. The SoF dataset [2] consists of images of 66 male and
4 female people, resulting in a total of 42,592 images. The images were taken under
various illumination conditions and various occlusions, for example, glasses. Example
images from the SoF dataset can be seen in Fig. In all the facial image datasets
mentioned above, the features were obtained by rescaling the image to 30x40 pixel size
and flattening to obtain a 1x1200 vector.
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Figure 4.4. Example of images from SoF dataset.

Other datasets used in this work are meant to show the applicability of the methods on
various types of data. The lonosphere dataset poses the problem of classification
of radar data sequences to the ones containing certain evidence of a certain type of
structure in the ionosphere and the ones containing no evidence, hence defining a binary
classification problem. Data is represented by radar measurements, where each sample
is a 34-dimensional vector and there are 351 samples in the dataset.

Another application area evaluated in this work is the recognition of handwritten digits.
For this purpose, the Semeion dataset [6] was used. The dataset contains 1593 images
of handwritten digits produced by 80 people. Each person has written each digit twice:
with a normal handwriting style and with fast handwriting. The images are binarized and
rescaled to 16x16 pixels, and further flattened to obtain 1x256 vectors.

The MONKS-2 dataset is a classical dataset that was initially proposed as a bench-
mark for evaluation of different learning algorithms, the subject area of which is an artifi-
cially constructed area of robot recognition based on their features. Each sample of the
data is represented by 6 discrete features and there are 2 classes in the dataset.

The Pima Indians Diabetes dataset poses the problem of diabetes diagnosis based
on other health attributes of the patient, therefore defining a binary classification problem.
The dataset has information on 768 patients, along with the information on the number of
pregnancies the patient had, BMI, insulin level, age. Table [4.1] outlines the summary of
all single-view datasets used in this work.

4.2 Multi-view Datasets

In order to evaluate the proposed Multi-view Subclass Discriminant Analysis approach,
experiments on nine multi-view datasets were conducted. In order to show the applica-
bility of the proposed approach on various data types, the selected datasets include sev-
eral human action recognition datasets using various sensors, visual object classification
datasets, handwritten digit recognition dataset, and one audio classification dataset [37].
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Table 4.1. Summary of single-view datasets.

Dataset Dimensionality Number of | Number of Subject area
classes samples
Jaffe 1200 7 213 facial expression
recognition
Cohn-Kanade 1200 7 245 facial expression
recognition
BU 1200 v 200 facial expression
recognition
Yale-B 1200 20 2432 object recognition
lonosphere 34 2 351 radar data analysis
Semeion 256 10 1593 handwrltte.n. digits
recognition
MONKS-2 6 2 169 robot recognition
(artificially created)
Pima 8 2 768 action recognition
SoF 1200 112 42592 face recognition

The first dataset used is the Handwritten digits dataset [5]. The dataset poses the prob-
lem of image-based handwritten digit recognition from multiple views, therefore defining
a multiclass classification problem with 10 classes. Each sample is described from 6 dif-
ferent views: Fourier coefficients of length 128, Karhunen-Love coefficients of length 64,
Zernike moments of length 47, morphological features of length 6 and profile correlations
of length 76. The dataset consists of 2000 samples extracted from a collection of Dutch
utility maps. Prior to extraction of the features, the images were binarized.

The Caltech-101 dataset [18] poses a problem of image-based object classification based
on the features extracted from six views: Histogram of Oriented Gradients features of
length 1984, GIST features of length 512, Gabor features of length 48, wavelet moments
of length 40, CENTRIST features of length 254 and local binary patterns features of
length 1928. The classes of the initial dataset are largely imbalanced, causing the cre-
ation of two distinct datasets with 7 and 20 classes each, further referred to as Caltech-
101-7 and Caltech-101-20. Caltech-101-7 contains 1474 images of 7 classes: face,
motorbikes, dollar bill, garfield, snoopy, stop sign and windsor chair. Caltech-101-20 con-
tains 2386 images of 20 classes: face, leopards, motorbikes, binocular, brain, camera,
car side, dollar bill, ferry, garfield, hedgehog, pagoda, rhino, snoopy, stapler, stop sign,
water lilly, windsor chair, wrench, and yin-yang. Several example images can be seen in

Flg.[4.5

Another object recognition dataset is the NUS-WIDE dataset [14] containing images of 31
classes: bear, bird, boat, book, car, cat, computer, coral, cow, dog, elk, fish, flags, flower,
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Figure 4.5. Example of images from Caltech-101 dataset.

fox, horse, leaf, plane, rocks, sand, sign, statue, sun, tiger, tower, toy, train, tree, vehicle,
whales, and zebra. The subset of 11288 samples was selected for the experiments,
preserving the class balance. Each sample is described from 5 different views: wavelet
texture of length 129, edge distribution of length 74, color correlation of length 145, color
moments of length 226 and color histogram of length 65. Several example images from
the dataset can be seen in Fig.[4.6]

Figure 4.6. Example of images from NUS-WIDE dataset.

In order to evaluate the proposed method on action recognition problems, one of the se-
lected datasets is the Human Action Recognition Using Smartphones (HARS) dataset
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(HARS) [4]. This dataset contains data collected from the accelerometer and gyroscope
of the smartphone attached to the waist of a person. The person is performing one of
the activities: walking, walking upstairs, walking downstairs, sitting, standing, lying. The
data was collected from 20 people of various age groups in the range of 19-48 years.
The 3-axial angular velocity and acceleration are captured at the rate of 50 Hz and fur-
ther processed by applying denoising filters and sampling with a sliding window of 2.56
seconds and 50% overlap. Using Butterworth filter with 0.3Hz cutoff, the acceleration sig-
nal was separated into gravitational and body motion components, under the assumption
that the gravitational component contains only low-frequency components. Therefore,
the obtained dataset contains data from 9 views: angular velocity of each of 3 axes, total
acceleration of each of 3 axes and body acceleration of each axis. The dataset con-
tains 7352 samples and the cross-validation sets were selected in a way that the people
performing the actions are not repeated between the train and test splits.

Another action recognition dataset targets the problem of action recognition of older peo-
ple. The Healthy Old People Action Recognition dataset (HOPAR) [56] contains two in-
dependent subsets. The data was collected from a wireless sensor worn by a person
and 4 activities were observed: sitting on a chair, sitting on a bed, ambulating and lying.
Each sample is described from 4 views: acceleration of each of the 3 axes and the signal
attributes, containing RSSI, frequency, and phase. In the first subset, data was collected
from 60 people and 10495 samples were selected randomly, preserving the balance be-
tween the classes and the subjects. In the second subset, 27 people participated in the
experiments resulting in 9057 samples in the dataset. Similarly to the HARS dataset,
cross-validation splits were selected in such a way that the subjects are not repeated
between the train and test sets.

The Robot Execution Failures dataset [1] is often used for evaluation of the methods
applied to robotics problems. Here, the data consists of 5 subsets, each describing a
different problem. For our experiments, datasets 1 and 4 were combined, resulting in a
dataset of failures in approach to grasp or ungrasp position by a robot, therefore defining
a multiclass classification problem with 4 classes: normal, collision, frontal collision, and
obstruction. Each sample in the dataset is described from 6 views: force on each of the
3 axes and torque on each of the 3 axes. There are a total of 205 samples in the dataset.

Another application area that is evaluated in our experiments is audio processing. Here,
we tackle a problem of genre classification utilizing the Million Song Dataset with Images
(MSDI) [43]. Here, the task is to classify audio samples into 15 different genres: blues,
country, electronic, folk, jazz, latin, metal, newAge, pop, punk, rap, reggae, RnB, rock.
Each audio sample is accompanied by an image of the corresponding album cover, de-
scribed with the features extracted from CNN. Due to the large volume of the dataset,
the subset of 7468 instances is selected for our experiments, preserving the balance
between classes.

The summary of the multi-view datasets is outlined in Table
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Table 4.2. Summary of multi-view datasets.

Dataset Nun_1ber of | Number of | Number of Subject area
views classes samples
Har:?gv]vi:istten 6 10 2000 hanrciv(\:/(;igtgtr?ir;i odri1gits
Caltech-101-7 6 7 1474 object recognition
Caltech-101-20 6 20 2386 object recognition
NUS-WIDE 5 31 11288 object recognition
Robots Failures 6 4 205 robotics
HARS 9 6 7352 action recognition
HOPAR1 4 4 10495 action recognition
HOPAR2 4 4 9057 action recognition
MSDI 2 15 7468 genre classification
4.3 Results

The classification results for the single-view datasets can be seen in Table and Ta-
ble [4.4] for the linear formulations of the algorithms; and Table [4.5 and Table [4.6] for the
kernelized formulations of the algorithms. As mentioned previously, the proposed ap-
proach is compared with SDA, CDA, SMFA, and SRDA. In addition, by performing eigen-
decomposition of L;, regressing the obtained eigenvectors, projecting the data to the
obtained vector and sorting the vectors according to calculated criterion value, we verify
that for the data with subclass structure the eigenvectors corresponding to larger criterion
values are those following the described structure.

For all the experiments, we report the accuracy, training time, and the number of sub-
classes that resulted in the best accuracy after testing on the test set with 1-6 subclasses.
In the single-view dataset, the training time excludes the time taken for clustering, as a
comparison is done with other clustering-based algorithms, hence, this time is similar for
all the methods. In the multi-view case, the clustering time is included in the total time
reported for the proposed method, as the comparison is done with the methods, that do
not require clustering.

As can be seen, the proposed speed-up approach results in higher speed and competitive
accuracy. We can see that in the linear case, the proposed method outperformed other
methods on 6 out of 9 datasets while being close to the best accuracy on the rest 3
datasets. In terms of speed, the method is comparable with SRDA, that follows a similar
speed-up approach, but results in better accuracy even for the single subclass case.

In the multi-view datasets, the comparison is done with multi-view extensions of LDA,
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Table 4.3. Classification results of linear methods in single-view datasets: accuracy/num-
ber of clusters per class.

Dataset | SDA CDA SMFA SRDA si?tﬁh fa(s;sgA
vectors

BU 62.8/1 60.1/1 59.9/1 62.6 63.3/1 63.3/1
Jaffe | 65.2/1 58.1/1 63.8/1 65.7 65.2/1 66.2/1
lonos. | 89.7/3 | 89.4/5 | 89.4/4 83.1 87.8/6 | 88.3/2
Kanade | 63.3/1 61.6/1 55.1/1 65.3 64.0/1 65.7/1
Semeion| 87.8/1 83.2/1 86.7/1 88.9 89.0/1 89.4/1
Yale | 8682 | 8662 | 87.6/2 88.6 88.7/1 89.4/1
PIMA | 7125 | 7205 | 7282 712 71.2/1 71.6/4
Monks2 | 5582 | 53.9/1 61.2/1 50.9 58.8/6 | 52.7/3
SoF | 98.6/1 98.9/1 98.5/1 99.0 98.0/1 99.0/1

Table 4.4. Classification results of linear methods in single-view datasets: training time

(in sec).
Dataset | SDA CDA SMFA | SRDA si?tﬁli fa(s;ﬁgA
vectors
BU 0.019 0.017 0.030 0.013 0.09 0.005
Jaffe | 0.013 0.004 0.005 0.005 0.013 0.002
lonos. | 0.008 0.002 0.005 0.005 0.017 0.002
Kanade | 0.012 0.005 0.006 0.005 0.02 0.002
Semeion|  0.245 0.041 0.147 0.015 1148 0.013
Yale | 0.063 0.056 0.216 0.010 4.1 0.007
PIMA | 0.003 0.009 0.016 0.005 0.081 0.001
Monks2 |  0.004 0.002 0.002 0.005 0.005 0.001
SoF 9.5 18.3 86.0 0.831 0.801 0.611

namely SMvDA, MvMDA, and the proposed single-view approach, where the features of
the different views are concatenated and the clustering is berformed on the concatenated
features. The results for the multi-view datasets are outlined in Table and Table
for the linear versions of the algorithms; and in Table [4.9]and Table [4.10]for the kernelized
forms of the algorithms.

As can be seen, in the linear case, the proposed mvSDA outperforms the multi-view LDA
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Table 4.5. Classification results of kernel methods in single-view datasets: accura-
cy/number of clusters per class.

Dataset | kernel SDA | kernel CDA | kernel SMFA fast';?)rze('our)
BU 63.7/1 64.7/1 62.4/1 64.2/1
Jaffe 69.0/1 69.0/1 63.8/1 68.5/1
lonosphere 83.4/6 94.5/5 84.6/3 94.9/6
Kanade 59.6/2 60.4/1 57.9/1 61.2/1
Semeion 91.2/2 91.5/1 91.6/1 90.6/1
Yale 89.4/6 91.4/1 75.2/4 91.4/1
PIMA 63.1/6 66.9/6 64.8/5 72.3/3
Monks2 46.0/6 56.4/5 55.2/2 52.7/3
SoF 77.4/2 79.2/2 98.3/2 98.4/2

Table 4.6. Classification results of kernel methods in single-view datasets: training time

(in sec).
Dataset | kernel SDA | kernel CDA | kernel SMFA fastgr\e(Lur)

BU 0.036 0.068 0.432 0.01
Jaffe 0.004 0.010 0.015 0.001
lonosphere 0.012 0.026 0.049 0.002
Kanade 0.005 0.007 0.020 0.001
Semeion 0.275 0.479 11.5 0.043
Yale 1.00 0.886 39.5 0.103
PIMA 0.040 0.392 0.368 0.012
Monks2 0.02 0.127 0.007 0.001
SoF 188.9 190.3 167.7 1.55

extensions on all but one dataset. At the same time, in the kernel formulation, the pro-
posed approach outperforms other methods on 4 datasets. The kernel formulation of the
proposed single-view fastSDA outperforms other methods in 4 datasets. The proposed
approaches also outperform the others in terms of speed by a large margin.
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Table 4.7. Classification results of linear methods in multi-view datasets: accuracy/num-
ber of clusters per class.

Dataset SMvDA MvMDA | MvSDA (our) f:;?ngAVgsnvr)
HWD 98.9 98.6 98.8/1 98.5/4
HARS 62.6 31.9 67.3/1 63.0/3

Robots 66.8 57.5 74.6/5 46.4/6

Caltech-7 98.2 98.2 98.2/1 97.0/1
Caltech-20 93.7 94.6 95.0/1 89.7/1
HOPAR 1 84.9 84.8 85.4/1 84.8/2
HOPAR 2 81.9 81.9 82.3/2 82.3/6

MSDI 57.6 57.0 58.4/6 58.3/2
NUS-WIDE 48.6 47.3 56.0/3 26.0/3

Table 4.8. Classification results of linear methods in multi-view datasets: training time (in

sec).
Dataset SMvDA MvMDA | MvSDA (our) fas;’t‘sgé;"(i;":’r)
HWD 3.3 23 0.10 0.03
HARS 27 4 22.3 1.34 0.22
Robots 0.029 0.028 0.01 0.002
Caltech-7 215 22.4 1.35 0.65
Caltech-20 23.4 20.2 2.0 1.0
HOPAR 1 7.14 6.2 0.04 0.008
HOPAR 2 5.75 4.41 0.06 0.008
MSDI 58.4 50.9 0.2 0.024
NUS-WIDE 133.2 130.2 0.54 0.09
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Table 4.9. Classification results of kernel methods in multi-view datasets: accuracy/num-
ber of clusters per class.

kernel
- v A I
fastSDA (our)
HWD 99.0 98.5 99.3/1 99.0/3
HARS 79.4 86.5 89.5/3 89.5/2
Robots 68.3 75.2 81.5/2 77.6/4
Caltech-7 97.6 97.9 97.7/1 97.8/1
Caltech-20 87.2 93.6 93.9/1 94.711
HOPAR 1 85.4 86.0 86.0/2 85.8/2
HOPAR 2 83.1 79.0 80.2/4 82.7/3
MSDI 51.3 31.6 61.5/1 63.9/1
NUS-WIDE 32.9 42 61.3/1 62.71

Table 4.10. Classification results of kernel methods in multi-view datasets: training time

(in sec).
kernel
vatasel | ST N o | Snoleiow
fastSDA (our)
HWD 72.4 70.5 5.7 0.07
HARS 561 554 97 4.3
Robots 0.14 0.14 0.03 0.001
Caltech-7 30.9 30 2.78 0.03
Caltech-20 244 236 9.57 0.11
HOPAR 1 76.7 74.4 10.9 4.49
HOPAR 2 65.9 74.1 8.89 2.8
MSDI 69.9 48.6 1.16 2.3
NUS-WIDE 259.5 235.3 24 7.7
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5 CONCLUSIONS

In this thesis, the area of dimensionality reduction by means of single-view and multi-view
subspace learning was studied. The main limitations of the commonly used methods,
including LDA, lie in the assumptions of the unimodality of data, limitations in the dimen-
sionality of the learned subspace, that is limited by the rank of the between-class scatter
matrix, and low training speed on high-dimensional data in linear case and large datasets
in kernel case.

Many approaches have been proposed to overcome the first two of the above-mentioned
limitations, including Subclass Discriminant Analysis, Clustering Discriminant Analysis,
and Subclass Marginal Fisher Analysis, but these methods still suffer from limitations re-
lated to training time. In this work, an approach to overcome these three limitations at the
same time was proposed by introducing a speed-up approach for Subclass Discriminant
Analysis and Kernel Subclass Discriminant Analysis that is based on Spectral Regression
and exploitation of the specific structure of the between-class Laplacian matrix. Experi-
mentally it was shown that the proposed approach allows gaining the training speed while
resulting in competitive performance.

At the same time, in the multi-view scenario, not as many approaches to overcoming the
limitations of LDA were proposed. Therefore, a novel multi-view extension to Subclass
Discriminant Analysis was proposed for the problems where data is represented by multi-
ple modalities, along with a speed-up solution to it, that is closely related to the speed-up
solution proposed for the single-view case.

Revisiting the research problems defined in the beginning of the work, it can be seen that
the identifined requirements are satisfied in the proposed methods:

e the assumption of unimodality of each class is relaxed by relying on the subclass
representation

e computational efficiency is achieved by substitution of the eigendecomposition step
with a much faster process

e the possible dimensionality of the projected data is increasedto Cx Z —1 or C'x Z
V — 1in single-view and multi-view cases, respectively

¢ the extention to multi-view data is proposed along with a fast solution.
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Experimentally it was shown that the proposed approach outperforms other methods that
rely on the assumption on the unimodality of the data, while taking much less time to
train. By utilizing the proposed approaches, dimensionality reduction can be performed
on the large-scale high-dimensional datasets, where the application of other methods is
not viable; and the analysis can be performed on both single-view and multi-view data.

In the future work, possible research directions include the extensions that would rely on
clustering in the kernel space for the kernelized formulation of the methods. Besides,
estimation of the suitable amount of subclasses as a part of the training process can be
studied.
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