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Abstract

Slack variables are utilized in optimisation problems in order to build soft
margin classifiers that allow for more flexibility during training. A robust
binary classification algorithm that is based on the minimisation of the en-
ergy of slack variables, called the Mean Squared Slack (MSS), is proposed
in this paper. Initially, the algorithm is analysed for the linear case, where
the minimum mean squared slack is attained as a separating vector. Next,
the kernel trick is exploited to facilitate computation of non-linear separating
hyperplanes. For this paper, two kernels are tested, namely the radial basis
function (RBF) and the polynomial kernel. In order to ensure a time and
memory efficient system that converges in a few iterations four strategies
are applied so as to withhold just a subset of feature vectors that are mis-
classified during training. Aiming to the automatic optimisation of the ker-
nel parameters a modern combination of particle swarm optimisation (PSO)
with artificial immune system (AIS) is tested. The aforementioned evolu-
tionary methods are combined in a parallel architecture. Four datasets of
diverse nature are exploited for performance evaluation, namely the iris, the
SPECTheart, the vertebral column, and the wine quality datasets. Simu-
lation experiments demonstrate high classification accuracy in a number of
benchmark datasets.
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1. Introduction

Binary classification is a central problem in machine learning. Boser et al.
[1] were the first to use kernels to construct a non-linear estimation algorithm,
which is the hard margin predecessor of Support Vector Machines (SVM) [2].
The substitution of kernels for dot products transforms a linear geometric
algorithm into a non-linear one. This way, hyperplane classifiers evolved to
SVMs [3]. SVMs are binary maximum margin classifiers that try to find the
hyperplane which optimally separates the data. The feature vectors at the
margin are called support vectors and they define the classifier’s hyperplane.
SVMs present the ability to generalize well even with a limited number of
training data. In this paper we employ an SVM alternative which minimises
the energy of the slack variables directly, even though that solution may not
necessarily yield the maximum margin classifier.

With respect to applications, SVMs are commonly used for example in
bio-informatics and natural language processing. This may be partially at-
tributed to the fact that both fields deal with high-dimensional problems,
such as micro array processing tasks, fault diagnosis, and categorisation. Ad-
ditionally, SVMs have been employed in a variety of applications including
speech and speaker recognition, emotion classification, e-learning, database
marketing, intrusion detection, geo- and environmental sciences, finance time
series forecasting, and high energy physics.

Many of the aforementioned fields exploit non-linear SVMs. Non-linear
SVMs transform the feature space into a higher dimension one using a set of
non-linear basis functions. Hopefully, in the higher dimension feature space
the training feature vectors may be separated linearly. An advantage of the
SVM is that it is not necessary to explicitly implement this transformation.
Instead a kernel representation can be used, where the solution is written
as a weighted sum of the values of certain kernel function evaluated at the
support vectors. Most recent methods exploit the idea of constructing kernel
algorithms where the starting point is a linear criterion instead of a linear
algorithm [3]. For example, a linear criterion may be that two samples have
identical means or two random variables present zero covariance. Other al-
ternatives aim to improved scalability by utilizing parallel SVM (PSVM)
[4]. Parallel SVMs loads only essential data to each machine, which reduces
memory use through performing a row-based, approximate matrix factori-



sation. Additional recent theoretical advances include the bounds gener-
alisation based on Rademacher complexity theory for model selection and
error estimation [5]. Furthermore, probably approximately correct (PAC)
Bayesian theory is utilized to compute a dimension-independent bound of
the generalisation error [6].

This paper presents a binary classification algorithm which is based on
the minimisation of the energy of the slack variables. A slack variable is
defined as zero if the training feature vector is classified correctly and as a
small positive value if the training feature vector is classified incorrectly. A
maximum margin classifier, such as an SVM seeks to put a soft penalty on the
sum of the slack variables, whereas in the approach presented in this paper
we attack directly the slack variables of the misclassified patterns. Since
many patterns may be classified incorrectly during training, four different
strategies are presented in this paper in order to sustain just a subset of
the aforementioned training feature vectors. This way time and memory
efficiency is achieved. The first strategy retains a subset of the misclassified
training feature vectors in a “first come-first kept” approach, the second one
retains those patterns in a stochastic manner, the third aims to retain only
the “worst” patterns, whereas the final one sustains those patterns whose
slack variables attain values within a predefined range.

Next, the kernel trick is utilized in order to facilitate the computation of
non-linear separating hyperplanes. Specifically, 2 types of kernels are tested
for this paper: the radial basis function (RBF) kernel and the polynomial
one. It is widely accepted that the parameters which are related to the
aforementioned kernels -that is o for the RBF kernel and power/offset for
the polynomial kernel- may have crucial influence on the classification effi-
ciency. Obviously, the optimal classification accuracy is obtained by optimal
parameters setting. Aiming to reach the best performing parameters in an
automatic manner, a evolutionary algorithm is employed. The aforemen-
tioned algorithm is the combination of particle swarm optimisation (PSO)
[7] and artificial immune systems (AIS) [8]. The combination is achieved in
a manner of a parallel network. Specifically, in every iteration a pool of u
memory cells is constructed and their respective affinity (testing accuracy)
is calculated. Best half u/2 of the memory cells are selected and given as
input to PSO and AIS, independently. New memory cells are produced by
each evolutionary algorithm and the best-performing of them are added to
the memory cell pool. Also, at each iteration random memory cells are gen-
erated to ensure that the size of population is u. The evolutionary algorithm



terminates after a user-defined number of iterations. The proposed approach
is tested on four datasets of different nature to verify its robustness using a
5-fold cross-validation experimental protocol. High classification accuracy is
achieved, 99.2% for the iris dataset, 80.140%, for the SPECTheart dataset,
and 85.769% for the vertebral column dataset.

In summary, our contributions are as follows:

e A novel binary classification algorithm is presented which attacks the
slack variables directly.

e [t is demonstrated that in the linearly separable case the minimum
mean squared slack is attained at a separating vector.

e [t is proven that the minimiser in the linearly non-separable case is
bounded, but not zero.

e The algorithm is an EM algorithm, so there is convergence, at least in
the local sense. Additionally, the evolutionary nature of the parameter
estimation algorithm facilitates the escape from local minima. More-
over, one of the proposed strategies is based on the stochastic selection
of the subset which also aims at the same direction.

e The algorithm is time and memory efficient since it converges in just a
few iterations.

e The algorithm is stable, regardless of the subset retainment strategy
that is employed.

e A hybrid evolutionary system is tested, as a parallel network of PSO
and AIS in order to select the kernel parameters in an automatic man-
ner.

e The algorithm proves to handle efficiently datasets of highly diverse
nature.

The rest of this paper is organized as follows. In Section 2 the proposed
algorithm is analysed. In Section 4 we extend from the linear case to the ker-
nel case and the subset retainment strategies are detailed. The evolutionary
algorithm for the automatic selection of kernel parameters is detailed in Sec-
tion 5. Experimental evaluation in demonstrated in Section 6, whereas the
presented results are discussed in Section 7. Finally, conclusions are drawn
in Section 8.



2. Mean Squared Slack Minimisation

2.1. Problem Formulation

Let us consider the classification task for a set of training data

X = {(x(i),4(0) | i = L,--- , N} (1)

where x(i) € R"™ is a feature vector, t(i) € {—1, 1} is the class label of x(i),
and N is the size of X. The classification task is described as the search for
a proper weight vector w € R" and bias b that solve the set of inequalities:

where
y(i) = wix(i) +b (3)

is the output of the classifier for pattern i.
In general, there may not exist any feasible solution for (2). In this case,
it is useful to define a slack variable £(7), associated with pattern i,

€(1) = max{y — t(¢)y(:), 0} (4)

so that
E@)=0 iff )y = 7, (5)
@) >0 it t(@y(E) = v—£E>0) <. (6)

Thus, the slack variable is positive only for the misclassified patterns, i.e.
those with output y less than ~. Typically a maximum margin classifier,
such as an SVM, seeks to minimise the norm of the weight vector w while
putting a soft penalty on the sum of the slack variables. Nevertheless, the
computational complexity of the resulting quadratic problem may be high.

An alternative approach would be to attack the slack variables directly
[9]. Since for misclassified patterns ¢ is positive, we can, in fact, define a
whole family of cost functions of the form

Jy=2B{€ € >0) @



where E{X | Y} is the empirical average of the sequence X (i) under condition
Y:

_ 1 )

E{X|Y}=5 > X0) (8)

all 4 where
Yis true

and Ny is the number of instances where Y is true. It is not difficult to see
that for p = 1 we obtain the Perceptron cost function .J; [10, chapter 5].
Defining

§={i : £() >0}, (9)

to be the set of indexes of the patterns with positive margin we obtain

1 \p
Jp = m;f(l) :

For the case of p = 2, we define the Mean Squared Slack (MSS) as [9]:

1
Tuss = g > (r = tiwhx(i) - bt(i))* (10)
ies
where | - | stands for the cardinality. Note that the average operator in

(10) involves only the patterns which give z(i) > 0 or ¢(i)(w’x(i) +b) < 7.
This is reasonable, since, in the classification context, only the misclassified
patterns that fail to satisfy inequality (2) should contribute to the cost, while
the correctly classified should not.

Previously [9], it had been shown that if the problem is linearly separable,
then the minimiser of Jy;g5 is a separating vector, otherwise it is a non-zero,
bounded vector. We extend these results here for the more general cost
function J,:

Lemma 2.1. Consider the cost function J, defined in (7). The following
statements are true:

(a) if problem (2) is linearly separable, then the minimum J, = 0 is
attained by w = [wt, b] iff w is a separating vector;

(b) if the problem is not linearly separable, then the cost function J, at-
tains its minimum for some w = [w', b] with 0 < ||w|| < oco.

Proof.

(a) Clearly, if w = [w”, b] is a separating vector then Vi £(i) = 0, and so
Jp = 0, which is the absolute minimum since J, > 0. Reversely, if J, = 0 for
some w = [wl b then £(7) = 0 for all i and so w is a separating vector.
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(b) First we'll show that the vector w = 0 cannot be the minimiser of
Jp. To that end, select any vector w; = e[wy, b} # 0. For sufficiently small
e > 0 we have £(i) = v — et(i)(wix(i) + by) > 0 for all 4, and thus we can

write
N

Jp(0) = Jp(ewn) Zv— ”—Zv”— — et(i)(wix(i) + b1)]"

z "

= ta)(wix(i) + bi)R(i) (11)

1=1

= S el (12)

Since £(i),y > 0, we have R(i) > 0. Further, let wy, by, satisfy
N N

S tliwix(i) # — 3 Hi)biRO)

i=1 i=1

where

(this is always possible, for example, by changing by, if necessary). Then,
according to (11) either .J,(0) — J,(cwy) > 0 or J,(0) — J,(ew;) < 0 in which
case J,(0) — Jy(—ewq) > 0. In either case, J,(0) is not the minimum.

Next we’ll show that the minimum is attained for a bounded vector w
Call Z,, Z_ the set of indices, i, for which

t(i)[wix(i) + b)) >0, Vi€ T, (13)
t(3)[wix(i) + b)) <0, Vi€ I_ (14)

It is always possible to select wy, b; such that neither set is empty due to the
assumption that the problem is not linearly separable. For example, if Z_
were empty, we could shift b; by a small amount so that (i)[w?x (i) +b] < 0,
for some ¢, without making Z, empty. Then, for any

f}/ -
£ > miner, {6(0)(WIx(i) + b1)} €L, (15)

we’ll have et(i)(w] () +b1) >vso0&(i) =0, for all i € Z,. It follows that,

Jp(0) — Jp(cwy) 27 +Z”y —

=Y AP +e Y @) (wix(i) + bi)R(i) (16)



with R(7) defined again as in (12). Due to (14) and the fact that R(i) > 0,

we have
> (@) (wix(i) + b)R(i) < 0 (17)

1€l

Therefore, for any ¢ satisfying (15) and

ZiEZ+ fyp
Dier tE)(Wix(i) + bi)R(i)
Eq. (16) yields J,(0) < J,(cw;) and ew; cannot be a minimiser. We conclude

that for any line w(e) = e[wy, by the part for ¢ > max{er,,er,} does not
contain the minimiser of J,, so the minimiser must be bounded. C

£>— =e€r, (18)

In the sequel, we shall deal with the quadratic cost Jysgg, although most
results extend trivially for J,, p > 2. In order to define the binary classifier
one needs an algorithm to minimise Jy;g5. To that end, one may exploit the
Karush-Kuhn-Tucker (KKT) conditions V. Jyss = 0, 0Jys5/0b = 0. The
gradients of Jygs with respect to w and b, can be computed as follows:

g» = R,w+bm, —ymy, (19)
% = mlw+b—ym, (20)
where: ]
R, = i > x(i)x(i)”, (21)
€S
m,, = |—;| S ti)x(i). (22)
1€S
m, = |1§| > (i), (23)
€S
my = ﬁ > (i), (24)

The system of equations that come from the KKT conditions g, = 0 and
gy = 0, is not linear w.r.t. w and b since R, m,, my,, and m; are implicit
functions of w and b through S. Therefore, an iterative solution is proposed.
In each iteration, r, we compute the statistics R,, m,, my,, and m;, using the



values w,_1, b._1, from the previous iteration. Then we treat the statistics
as constants and solve the linear system g, = 0, g, = 0, to obtain

MRS .

T

where * stands for the pseudo-inverse matrix. With the new values for the
weight vector and bias we compute a new set of statistics and the process
is repeated until convergence or until a maximum number of iterations is
reached. The method is summarized in Algorithm 1. For the remainder of
this work, without loss of generality, we set v = 1.

3. Relation with the EM algorithm

The quadratic cost function Jyss in (10) can be expressed as a likelihood
function of the “bad” patterns. To see that, let us first define

%(i)  +())[x(1)", 1] and w & w7, 4T

A pattern % will be labelled “bad” if X'w < 1, otherwise it will be labelled
“good”. Consider the probability distribution function

1, (%Tw —1)2

p(R;w) = Zexp {_5 = Hina}}

where X! = [0 2ww? + 1], Z = [(2%)‘("+1)|E_1|]1/2, and p is any vector
such that pfw =1 (e.g. p = w/||w|?). It is easy to see that the eigenvalues
of " are: Ay = o7 2|w|? +1,and Ay = --- = A\yyq = 1, hence, the
determinant is | X7 = (o72||w|?> + 1).

Consider now the likelihood function

L= Zp()_((z'), bad ; w)
- Z p(R(i) : wi)p(bad | (i) ;w) (27)



Clearly,

p(bad | %(i) ;w) = prob(X (i) w < 1| X(i) ;w)
1 x(0)Tw< 1
N { 0 %(i)Tw>1

%(i)Tw<1(X(1)) (28)

where Ix(;y7o,<1(X(7)) is the indicator function for the condition X(i)"w < 1
which is equivalent to the condition £(i;w) > 0. The EM algorithm can be
employed for the maximization of L. At iteration r, the algorithm makes the
following two steps

Expectation step: Compute the expectation

Qw;w,) Zp bad | x(i) ; w,) Inp(X(i), bad ; w)
= Z Ix(z Twr<1 ) hl [ (}_((Z) ;w)Ii(i)Tw<1(}_((z.))}
= Y W[pX);w)ewo(X(0)] (29)

i: &(twr)>0

Maximization step:
wri1 = argmax Q(w ; wy) (30)

The expectation function () will contain terms equal to —oo when I¢(;;w)~0(X(7)) =
0 and &(i;w,) > 0. For this reason it is convenient to ignore those cases and
focus on maximizing the following function

Quw;w,) = Y p&@);w) > Qw;w,) (31)
i: &(twr)>0
Obviously S = {i : {(i;w,) > 0} so we can write

Q;w,)=InZ+) - 20_2 = 1)* +[Ix/]

ies
1
=5 o (lo7'wl* + 1) + 0™ > x(i)
i€s
—w? Z Tw + other terms (32)

€S

10



where “other terms” stands for terms that are not functions of w, hence
irrelevant to the optimization. For large o, the term In Z can be ignored
(zero-order approximation) leading to the function:

Qo(w;w,) = mw — w'Rw (33)

where

m=Y (i) =S| [ M } (34)

R— g)‘c(i))‘c(i)T .y [ ET e } . (35)

The maximization of Qy in the M-step yields the same results as (25) (with
v = 1). Therefore, the proposed algorithm is an approximate EM procedure
maximizing the probability of the “bad” data, assuming that the patterns
follow a normal distribution as described by (26). We get an insight why such
an optimization works by noting that the classifier output y(7) is Gaussian
with mean equal to the corresponding target ¢(i). Indeed, according to (26)
the variable t(i)y(i) = XTw follows the Gaussian distribution with mean
plw = 1. Therefore, the maximization of the probability for the “bad”
patterns pushes ¢(7)y(i) towards 1, ie. it attempts to turn the “bad” patterns
into “good”.

4. The Kennel Trick

4.1. Problem Formulation
The “kernel trick” can be applied with the help of a non-linear mapping
® from the input space R” to a higher dimensional space R™ (m > n or even
m = 00). This way the computation of non-linear separating hyperplane is
facilitated. We shall avoid the explicit computation of ®() using the scalar
kernel function
K(x,y) = ®(x)"®(y). (36)

Then, (25) becomes [9]

{ Yies (D)) R(x(0)" 35 B(x(i)) } ,

ies 2(x(1))" 5]
Yjec ®(x())ald) | _ | Yiest(1)(x(4))
B[Pl e

11



Call
Kij = K(x(i),x(j)) (38)

and define the row vectors

k! = [Kijljec  Vi=1,---,N. (39)

k! 5] Hzﬂ

ics Ki {Zie Szt(e ;T((Z))( z))] (40)

The novelty of the kernel extension is that we retain a subset G of S
[11]. Actually, |G| may be much smaller that |S|. Our goal is to find the
best strategy for selecting G so that execution is accelerated and use of
memory is minimised without compromising performance. To that end, we
shall fix an upper limit to |G|. Remember that in SVM theory the number
of support vectors is typically much smaller than |S|. The advantages of the
aforementioned approach are two-fold:

Then we have [9]

Dies Bk Yics (x(0))

e Less computational time is needed since the size of the linear system
to be solved in each iteration is smaller.

e Less memory is needed, a feature especially important when handling
large-scale problems.

We take the separating vector w in R™ as a linear combination of the
mapped inputs [11]
w = a(j)®(x(j)) (41)
jea
where the summation is over a subset GG of S. This is a well justified approach
since only a few terms in (41) are enough to form a solution. Therefore, the
output y(i) = wl ®(x(i)) + b reads

y(i) = Z K (x(i),x(j))a(j) +b. (42)

Thus, next we assume that the parameters R, my,, m,, m,, in (25) are
produced by summation over the set G (rather than S). So (40) may be
simplified into

12



AL IHE (43)

where
a = [a(i)];eq € RI™, (44)
P = [®(x(i))]iec € R™I, (45)
K = [Kjlicajec = [kilg € R (46)
1= [17 al]TeR‘GIX:l? (47)
and
te = [t(i)]ieq € RIC (48)
It is sufficient, that [9]
K 1] { 2 } = ta (49)
hence
{ Z‘ ] = ~v[K 1] te. (50)

For this particular paper, we simplify the model by setting b = 0 (and ~
equal to 1, as it is already stated). Under this setup, Eq. (25) in conjunction
with Eq. (41) becomes

a = K+tg, (51)

4.2. Strategies for forming G

There is a range of ways one may form G. Below we examine four specific
approaches for forming the subset G.

4.2.1. The “first come-first kept” approach

For this case we retain the first Z, training feature vectors that are mis-
classified [11]. In other words, the cardinality of G is Z,. Here, Z, initially
equals n and it may reach a maximum value Z, max through a scale up
factor Z,_scale.

The respective algorithm is summarized in Algorithm 2.

13



Algorithm 1 Slack minimisation algorithm (linear case)

Input: MAX_ITERATIONS
{INITTALISATION}
Initialize wq, by to random values
{TRAINING}
forr=1: MAX_ITERATIONS do
Yro1(i) = wi_x(i) + by—q, i=1,--- N
Sea={i 1> i)y (i)}
{UPDATE RULES}
X, = [x(i), 1 € Sp_1]
t, = [t(i), i € S,_1]
l,_1 — length of S,_;
R, = X, 1][X, 1]"
m, = ﬁ[X,n 1]t,
res = Rim,
w, = res(l:n)
b, =res(n+1)
{TERMINATING CONDITION}
if (misclassified=0 or [,_;=0 or ||w,|| > threshold) then
break
end if
end for
{TESTING (r = MAX_ITERATIONS)}
v, (i) = wix(i) +b,, i=1,--- N
return Yy,

14



Algorithm 2 Slack minimisation algorithm (kernel case) - The “first come-
first kept” approach
Input: MAX_ITERATIONS, Zy_mazx, Z,_scale
{INITTALISATION}
Initialize ag = 0, b=0, and Z,=n
{TRAINING}
forr=1: MAX_ITERATIONS do
Gro1 = [ ]
for p=1 TO N do
kT(p,T’—l) - [Km’], 1= 1, e ,N
y(P)r—1 = Krpr—nar—1 +0
S(p,r—l) = {pr—l 1> tr—l(p)yr—l(p)}
if S(r—1) is true then
lS(p,r—l) — length of S(p7r_1)
if lS(p,r—l) < Z(a,r—l) then
G(p,r) = [G(p,r—l) pr—l]
else
ncreaseZ, flag = true
end if
end if
end for
Compute K, = [Kij]iEGT-,jEGT-
if increaseNZ,flag = true then
Zayw = min((Za-scale X Z 1)), Za-max)
end if
{UPDATE RULES}
a, = Kj_t(G,r)
{TERMINATING CONDITION}
if (misclassified=0 or I(g,,,_1)=0 or norm(a,) > threshold) then
break
end if
end for
{TESTING (r = MAX ITERATIONS)}
K/r = [Kij]ieN,jeN
yr = K/T’aT’ +b
return Yy,

15



4.2.2. Stochastic formulation of G

This strategy is stochastic in the sense that it produces at each iteration
a random number rand_num which is compared to a user defined parameter
retain_prob. For a training feature vector to be retained at G there are two
prerequisites.

e First, the current training feature vector should be “worse” that the
one encountered at the previous iteration, i.e.

t(@)y(i) <t(@— 1)y —1). (52)
It is reminded that both training feature vectors belong to S.

e Second,
rand_num > retain_prob. (53)

In other words we retain a training feature vector that belongs to S
with probability rand_num given that (52) is true.

The proposed algorithm is summarized in Algorithm 3.

4.2.3. Retaining the “worst” patterns

In this case a user-defined parameter t:dz_max determines the maximum
number of training feature vectors that satisfy ¢(i)y(i) < 1 and may be
retained. That is the the cardinality of G is idx_max. Initially we retain
the first idx_max ones, so as it holds f = {1,...,idx_mazx} training feature
vectors that belong to S along with their corresponding values

ty = [t(D)y(1) ... t(ideomazx)y(ide-max)]. (54)

Let as also define mazy = max(ty) and ming=min(ty). In case a new train-
ing feature vector j arrives that has a value of #(j)y(j) which is greater that
the max it substitutes the training feature vector whose index corresponds
to ming. In other words, we retain the i¢dz_max training feature vectors
which are closer to the separating hyperplane. The proposed algorithm for
the kernel case is summarized in Algorithm 4.
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Algorithm 3 Slack minimisation algorithm (kernel case) - Stochastic for-

mulation of G
Input: MAX_ ITERATIONS, Zy max, Z,_scale, retain_prob

{INITTALISATION}
Initialize ag = 0, b=0, and Z,=n
{TRAINING}
forr=1: MAX_ITERATIONS do
Gro1 = [ ]
for p=1 TO N do
kT(p,T’—l) - [Km’], 1= 1, e ,N
y(p)r—1 = krpr—nar—1 +0
S(p,r—l) = {pr—l 1> tr—l(p)yr—l(p)}
if S(r—1) is true then
if rand_num,_y < retain_prob AND t,_1(p)y,—1(p) < t._1(p —
1)y,—1(p—1) then
lS(p,T’—l) — length of S(p,r—l)
if lS(p,T’—l) S Z(a,r—l) then
Gor = [Gpr-1) Pra
else
increaseZy 1 flag = true
end if
end if
end if
end for
Compute K, = [Kij]ieGr,jeGr
if increaseZ,,_1flag = true then
Zay = min((Za-scale X Zy,_1), Zy-max)
end if
{UPDATE RULES}
a. = Kltn
{TERMINATING CONDITION}
if (misclassified=0 or (g, ,_1)=0 or norm(a,) > threshold) then
break
end if
end for

{TESTING (r = MAX ITERATIONS)}
K,r = [Kij]iGN,jGN

yr = K/rar + b

return Yy,
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4.2.4. Retaining those patterns that belong to a range

For this case, we retain those training feature vectors that satisfy ¢(i)y(7)
€ [MIN, MAX]|. The idea is that if £(7) is small enough, then those training
feature vectors are closer to the separating hyperplane, and can be chosen to
be retained. In other words, possible outliers that have very large £(i) are
dismissed.

The respective algorithm is summarized in Algorithm 5.

5. Automatic parameter selection

It is a fact that utilizing a kernel prerequisites the tuning of its parameters.
For this work we apply the RBF kernel, as well as the polynomial kernel.
Thus, the corresponding parameters are o for the RBF kernel and power and
offset for the polynomial kernel. The tuning of those parameters has proven
to have a high impact on the classification accuracy, since their selection
has an effect on the learning and generation performance. To tune these
parameters 20% of the data are utilised. Utilizing the grid algorithm to
obtain the optimal classification performance through exhaustive searching
would be out of question, since this method is computationally inefficient
with respect to time and memory. Accordingly, much research has been
devoted to find an automatic way to select parameters in a more efficient
way [12].

For the proposed hybrid PSO-AIS model, the slack minimisation algo-
rithm parameters are dynamically and concurrently optimized via a parallel
network [13]. PSO is an evolutionary computation, population-based search,
iterative optimisation algorithm that is initialized with a population of ran-
dom solutions. It is biologically inspired by social behaviour among individ-
uals, such as birds flying towards a rewarding position. It has been widely
successfully utilized before in order to optimise SVMs parameters [7].

Qualitative, for the PSO algorithm a potential solution to the problem is
called a particle. Particles follow the currently optimum particles and also
take into account the global best solution. To achieve so, each particle keeps
a memory of its previous best position along with its corresponding velocity.
At each iteration, each particle’s velocity is computed as a combination of
the previous particle velocity, the position of the currently optimum particle
(that is the best value obtained so far by any particle in that particle’s
neighborhood), and the position of the global optimum particle. The latter
considers the the entire population to be topological neighbors of this specific
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Algorithm 4 Slack minimisation algorithm (kernel case) - Retaining the
“worst” patterns
Input: MAX_ITERATIONS, idx_max
{INITTALISATION}
Initialize ag = 0 and b=0
{TRAINING}
forr=1: MAX ITERATIONS do
Gror= []
for p=1 TO N do
kT(p,T’—l) - [Km’], 1= 1, e ,N
Y(p)r—l = kT(p,r—l)ar—l +0b
S(p,r—l) = {pr—l 1> tr—l(p)yr—l(p)}
if S¢,r—1) is true then
if |Gpr-1)| <= idz_maz then
t—1(p)yr—1(p) = [tr—1(P)yr—1(P) L) ()Y, (8)]
[Maz f(p.r—1), MaTida(p,r—1)] = maz(t,1(p)yr—1(p))
[miin g p,r—1), MiNids(p,r—1)] = min(t,—1(p)yr-1(p))
else
t(P)r-1y(P)r—1 = ty — {minsp,—1) } U{maz 1)}
G(p,r) = G(p,r—l) - {minidx(p,r—l)} U{maxid:c(p,r—l)}
end if
end if
end for
Compute K, = [Kij]ieGr,jeGr
{UPDATE RULES}
a, = Kj_t(G,r)
{TERMINATING CONDITION}
if (misclassified=0 or I(g,,,_1)=0 or norm(a,) > threshold) then
break
end if
end for
{TESTING (r = MAX ITERATIONS)}

K,r = [Kij]ieN,jeN
yYr = K/T’aT’ +b
return Yy,
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Algorithm 5 Slack minimisation algorithm (kernel case) - Retaining those
patterns that belong to a range
Input: MAX_ITERATIONS, MIN, MAX
{INITTIALISATION}
Initialize ag = 0, b=0
{TRAINING}
forr=1: MAX_ITERATIONS do
Gro1 = [ ]
for p=1 TO N do
kT(Pﬂ‘—l) = [Kpi]v i=1-- N
y(D)r—1 = kr@pr—nar—1 +0
G(p,r—l) = {pr—l : MAX > tr—l(p)Yr—l(p) > M[N}
end for
Compute K, = [Kij]iEGT-,jEGT-
{UPDATE RULES}
a, = Kj_t(G,r)
{TERMINATING CONDITION}
if (misclassified=0 or I(g,,,_1)=0 or norm(a,) > threshold) then
break
end if
end for
{TESTING (r = MAX ITERATIONS)}
K,r = [Kij]iGN,jGN
yr = K/T’aT’ +5b
return Yy,

20



particle. Next, the calculated velocity is used to compute a new position for
the particle. This way, all particles share information about the search space
by any particles in the swarm.

To put is in more strict mathematical terms, let x; 4 be the i¢th particle.
Here, t stands for the index of the iteration (also can be considered as time
index), d stands for the dimension (that is for RBF kernel d = 1, whereas
for the polynomial case d = 2). The best position of the aforementioned
particle is denoted by p; 4, whereas the global best position discovered by
any particles in the swarm is denoted by p, 4. The current velocity at time ¢
is defined as:

via(t) = wuialt—1)+qri(pig — Xt —1)) +
¢@r2(Pg.d — Xia(t — 1)) (55)

where w is a weight, ¢; is the personal learning rate, ¢ is the social learning
rate, and ry and 7y are random numbers. It is true that ry,ry € [0,1]. The
new position of the particle is defined as:

Xi,d(t + 1) = Xi,d<t> + ’Ui’d<t + 1) (56)

Literature has proved that each particle converges to a weighted average of
its personal best and neighborhood best position. The maximum number of
iterations is user defined.

AIS is an emerging soft computing method and accordingly there are lim-
ited examples in the literature of SVM classifiers which employ AIS in order
to optimize their parameters [8]. AIS is inspired by he natural immune sys-
tem which is a remarkable information processing and self learning system.
Qualitative, in AIS, an antibody is produced as a mean to deal with an anti-
gen i.e. a foreign substance. When an antibody encounters an antigen is for
the first time, it takes a long to be constructed. However, when this happens
for the second time, the antibody is produced faster in greater quantities.
Also, when an antibody is produced, a concentration of it remains into the
body. This is equal to mature mutation. This way, the algorithm can escape
the local critical points to find the globally best solution.

AITS operators comprise the selection operator, the mutation operator and
the crossover operator. The selection operator refers to the way an antibody
©i(t) produces its offspring o;(t+ 1). The higher the affinity of the antibody,
the more effective the antibody (i.e. the better the solution), and the greater
the possibility the antibody will be selected. Mutation allows the parameters
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in the antibody to alter. The mutation rate m, of antibody 7 is inversely
proportional to the antibody’s affinity with an antigen (7). In specific, it is
defined as:

m (i) = 9 exp~®, (57)

where 1 determines the shape of the mutation rate. The mutated antibody
is produced according to:

@i(t + 1) = @i(t) + r3m,.(7), (58)

where r3 denotes a random number that is normally distributed in the range
from 0 to 1. Crossover is a mechanism for exchanging parameters between two
antibodies randomly. Here, we apply the one point crossover. For example,
if ;(t) is an antibody with two parameters, i.e. ;(t) = [¢s, (t) @i, (t)] and
©;(t) is a second antibody so that ¢;(t) = [pj, (t) ¢}, (t)], then it crossover
is defined as:

ot +1) = {[mt 1) it 1), i e > ) (59)

0i(t+1), otherwise

where ¢,.(7) is the crossover rate and ¢ is a randomly generated number in
the range [0, 1].

The proposed PSO-AIS system is initialized with a pull of random solu-
tions, i.e. random antibodies and particles, jointly called memory cells. To
begin with, we consider u such memory cells. The user defines the range for
the parameters that we seek to minimise, i.e. ¢ for the case of the RBF kernel
and offset and power for the case of the polynomial kernel. The procedure
of the proposed PSO-AIS evolutionary approach is as follows:

For each iteration

Step 1 Compute the affinity for the memory cells.

Step 2 Consider the best u/2 memory cells with respect to classification
accuracy as particles. The same memory cells also construct a
population of u/2 antibodies.

Step 3 For all particles compute their personal best position as well as
the global best position for each dimension.
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Step 4 For all particles compute the corresponding velocity according to
(55) for each dimension.

Step 5 Revise the position of all particles using (56).

Step 6 If the new position is outside the predefined range, then project
it to the matching boundary, i.e. if the new position is greater
than the maximum value, set it equal to the maximum value.
Accordingly, for the minimum value.

Step 7 Compute the affinity of the updated particles.
Step 8 Move the u/2 best particles to the pool of memory cells.

Step 9 For every antibody calculate its respective mutation rate accord-
ing to (57).

Step 10 Construct the mutated antibodies using (58).

Step 11 Sort the antibodies in a descending order with respect to their
affinity. Let the list of the sorted antibodies be: V' = [y (t)a(t)...0u/2(t)].

Step 12 Apply crossover to all the consecutive pairs of V', i.e. [p1(t) pa(t)]
oo [Pusa-1(t) pua(t)].
Step 13 Compute the affinity of the new crossed over antibodies.

Step 14 Select the u/2 best antibodies and move them to the pool of mem-
ory cells.

Step 15 Produce a new random population of u/2 memory cells and add
them to the memory pool.

Step 16 Goto Step 2.
Until end of iterations
Alternatively, the flowchart of the proposed evolutionary algorithm is
depicted in Figure 1.

6. Experimental Evaluation

6.1. Databases

For our experiments we used 3 datasets of radically different nature. All
three datasets are available at the UCI machine learning repository [14]. The
first dataset is the benchmark iris dataset [14] available at the UCI machine
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Figure 1: The flowchart of the evolutionary algorithm by means of a parallel network

Table 1: Experimental results for slackmin algorithm (linear kernel)

Dataset . Train Set
time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fi (%)
iris 0.002+0.001 73.833+£3.416 | 63.923£3.4323 | 49.461£6.345 | 55.654+5.029
SPECTheart 0.013+0.010 91.103£1.567 | 93.516+£1.187 | 95.3834+1.249 | 94.438+1.093
vertebral column 0.006+0.003 85.565£1.004 | 77.136+£2.077 | 78.4054+2.023 | 77.756£1.802

Test Set

iris

0.001£0.0004

72.667+£12.338

61.591+16.338

57.419429.638

55.660£17.252

SPECTheart

0.007£0.006

80.140+3.215

87.95244.509

86.898+4.644

87.300£2.565

vertebral column

0.007£0.006

84.839+3.534

76.324+14.443

77.8814+9.639

75.92546.788
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Table 2: Experimental results for slackmin algorithm kernel case - first come first served
(i.e. Algorithm 2) for the RBF kernel.

Dataset Selected Parameter Train Set
o time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fi (%)
iris 1.269 0.00940.002 99.833+0.373 | 99.4874+1.147 100+0 99.740+0.581
SPECTheart 13 0.062+0.020 86.679+1.271 | 93.456+0.944 | 89.478+0.902 | 91.423+0.846
vertebral column 3 0.098+0.073 89.794+1.458 | 93.973+2.894 | 93.264+3.495 | 93.538+1.013
Test Set

iris 1.269 0.002+0.0006 88+3.801 81.299+5.851 | 80.619+13.913 | 80.542+8.429
SPECTheart 13 0.01540.002 77.561+6.762 | 84.9154+7.949 | 87.644+7.184 | 85.949+4.843
vertebral column 3 0.007+0.001 83.818+2.553 | 73.185+10.255 | 78.631+9.836 | 75.019+5.739

Table 3: Experimental results for slackmin algorithm kernel case - first come first served
(i.e. Algorithm 2) for the poly kernel.

Selected Parameters

Train Set

Dataset power, offset time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fi(%)
iris 2,11 0.006 +0.001 97.333£1.087 | 94.24542.163 | 98.029+1.113 | 96.096+1.616
SPECTheart 4,5 0.113+0.115 79.400+0.961 | 79.400 +0.961 100+£0 88.515£0.595
vertebral column 2,8 0.010 40.001 87.41940.776 | 81.351£1.713 | 78.674+4.693 | 79.946+2.975
Test Set

iris 2,11 0.001+0.001 96.667 £4.083 | 93.604£6.300 | 98.46243.440 | 95.9254+4.586
SPECTheart 4,5 0.041+£0.025 79.385+3.865 | 79.385+3.865 10040 88.466+2.435
vertebral column 2,8 0.003+0.0004 84.839£5.657 | 76.433+18.339 | 76.680+8.200 | 75.361 £10.283

learning repository. The dataset contains 3 classes of 50 instances each,
where each class refers to a type of iris plant. We form a binary problem by
attempting to separate class “Versicolor”, that counts a total of 50 samples,
against the other two classes combined (“Virginica” and “Setosa”) which
contain 100 samples. A total of 4 features is available for each sample.

The second dataset refers to the diagnosis of cardiac Single Proton Emis-
sion Computed Tomography (SPECT) heart images. Each patient is clas-
sified into one of two categories: normal (212 patients) and abnormal (55
patients). That is the SPECTheart dataset has 267 instances that are de-
scribed by 44 features.

An additional dataset, related to classification of pathologies of the ver-
tebral column is considered. The dataset contains values for 6 biomedical
features derived from the shape and orientation of the pelvis and lumbar
spine. The aforementioned biomedical features are utilized to classify or-
thopaedic patients into 2 classes normal (100 patients) or abnormal (210
patients). The dataset is one of the most recent additions to UCI machine
learning repository.
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Table 4: Experimental results for slackmin algorithm kernel case - stochastic formulation
of G (i.e. Algorithm 3) for the RBF kernel.

Train Set
Dataset Selected I;arameter time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fi (%)
iris 0.971 0.003+0.001 73.833+3.416 | 63.923£3.432 | 49.461+6.345 | 55.654+5.029
SPECTheart 2.877 0.062+0.020 86.679+£1.271 | 93.4564+0.944 | 89.478+0.902 | 91.423+0.846
vertebral column 3 0.0196+0.002 95.5656+£0.638 | 93.22442.784 | 92.978+1.215 | 93.074+1.227
Test Set

iris 0.971 0.002 £0.0001 | 86.667+6.667 | 78.452+19.195 | 89+15.166 | 80.97549.524
SPECTheart 2.877 0.0184+0.011 73.2444+10.103 | 86.056+6.924 | 78.660+8.626 | 82.099+7.298
vertebral column 3 0.007+0.001 83.818+2.553 | 73.185+10.255 | 78.631£9.836 | 75.01945.739

Table 5: Experimental results for slackmin algorithm kernel case - stochastic formulation
of G (i.e. Algorithm 3) for the polynomial kernel.

Dataset Selected Parameter Train Set
power, offse time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fy(%)
iris 2,6 0.00840.002 954+1.954 87.109+4.731 10040 93.057+2.631
SPECTheart 12, 12.121 0.09640.056 85.398+6.466 | 92.41848.481 | 90.232+10.245 | 90.656+4.553
vertebral column 2,7 0.01440.003 87.177+0.721 | 81.36042.611 | 78.297+2.623 | 79.743+1.156
Test Set

iris 2,6 0.00440.004 93.333+3.333 | 82.400 £9.297 10040 90.122 £5.619
SPECTheart 12, 12.121 0.033+£0.009 | 75.290+8.054 | 86.586+5.530 | 80.987+10.951 | 83.358+6.767
vertebral column 2,7 0.00340.0007 | 85.484+2.550 | 78.01447.674 | 78.704+9.541 | 77.704£2.907

6.2. Experimental Protocol

As a prerequisite to classification, normalisation takes place. Feature
normalisation improves the features generalisation ability, guarantees that
all the features obtain the same scale, and helps to address the problem of
outliers. All features are subject to mean and variance normalisation, that
is each feature vector is transformed to present zero mean and unit variance
hereafter.

All the experiments are carried out on on a 2.00 GHz processor with 4GB
of RAM, with a Windows-7 32 bit operating system. The software platform
exploited is MATLAB®ZR2011b [15]. For all the experiments presented in
this Section, a 5-fold cross validation strategy is applied. Cross-validation
helps up to verify the stability of the proposed classification method, whereas
it is assured that all the feature vectors in the dataset are eventually used
for both training and testing.

Classifier performance is evaluated through several sets of figures of merit
to capture diverse aspects of efficiency. Let us define as tp as true positive,
fn as false negative, fp as false positive, and tn as true negative. Then, is
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Table 6: Experimental results for slackmin algorithm kernel case - retaining the “worst”

patterns (i.e. Algorithm 4) for the RBF kernel.

Dataset Selected Parameter Train Set ;
" o time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fi (%)
iris 0.007 0.003+0.001 73.833+3.416 | 63.923+£3.432 | 49.461+6.345 | 55.654+£5.029
SPECTheart 15.471 0.059+0.024 97.847+0.967 | 98.936+£0.967 | 98.3524+0.484 | 98.641+0.608
vertebral column 2.293 0.013 £0.0003 | 99.67740.180 | 99.012+0.553 100+0 99.503+0.2782
Test Set

iris 0.007 0.002 £0.0002 | 98.75042.795 10040 96+8.944 97.778+4.969
SPECTheart 0.016+0.004 79.4134+3.385 | 85.197+2.611 | 89.636+3.543 | 87.326+£2.388
vertebral column 2.293 0.003+0.002 85.75443.146 | 76.039+4.280 | 82.804+£10.528 | 78.880+£5.035

Table 7: Experimental results for slackmin algorithm kernel case - retaining the “worst”
patterns (i.e. Algorithm 4) for the polynomial kernel.

Dataset Selected Parameter — . Train S&,"t . .
power, Offsct time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fy(%)
iris 2,15 0.006 £0.0004 | 97.500£1.021 | 94.732+£1.917 | 98.035+1.100 | 96.352+1.452
SPECTheart 10, 15 0.124+£0.007 99.064£0.330 | 99.527+0.265 | 99.293£0.262 | 99.409+0.209
vertebral column 5, 0.0001 0.086 £0.014 | 99.597+0.285 | 98.792 £0.842 100£0 99.391+£0.426
Test Set

iris 2,15 0.001 £0.0003 | 96.667+2.357 | 92.000+£8.367 | 98.462+3.440 | 94.873+3.982
SPECTheart 10, 15 0.045+0.014 72.663+3.097 | 87.007£4.721 | 77.3001+3.953 | 81.740+2.393
vertebral column 5, 0.0001 0.075£0.066 85.759£3.313 | 73.742£2.852 | 85.442410.272 | 79.040£5.977

Table 8: Experimental results for slackmin algorithm kernel case - retaining those patterns
that belong to a range (i.e. Algorithm 5) for the RBF kernel.

Train Set
Dataset Selected (P;arameter time elapsed (s) | accuracy(%) PRC(%) RCL(%) Fi (%)
iris 0.009 0.010 £0.006 1 10040 10040 10040 10040
SPECTheart 2.702 0.04340.006 10040 10040 10040 10040
vertebral column 5 0.018 £0.004 100£0 10040 100£0 100 +0
Test Set
iris 0.009 0.001 £0.0006 | 99.200+1.789 10040 98+4.472 98.947+2.354
SPECTheart 2.702 0.01540.004 73.890+5.636 | 85.652 +7.022 | 80.400+3.380 | 82.839+4.194

vertebral column

=

0.008+0.006

85.769+5.725

76.596+8.642

82.596+10.582

78.990+£6.131

Table 9: Experimental results for slackmin algorithm kernel case - retaining those patterns
that belong to a range (i.e. Algorithm 5) for the polynomial kernel.

Dataset Selected Parameter Train Set
power, e time elapsed (s) | accuracy(%) PRC(%) RCL(%) (%)
iris 2, 10 0.005 £0.0006 | 97.333+0.697 | 93.895+1.540 | 98.4204+1.443 | 96.094+0.956
SPECTheart 15, 10 0.035+0.007 100+£0 100+0 10040 100+0
vertebral column 3, 15.312 0.027 £0.0005 | 89.597+1.319 | 84.366+£1.641 | 83.228+2.0767 | 83.784+1.582
Test Set
iris 2,10 0.002 £0.001 96.6671+4.083 | 88.962+15.461 100+0 93.532+9.580
SPECTheart 15, 10 0.02540.009 72.690+4.243 | 87.0684+5.493 | 77.611+5.324 | 81.827+2.353
vertebral column 3, 15.312 0.00940.001 84.516+4.785 | 74.61643.628 | 78.701+7.005 | 76.480+4.266
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is true that

accuracy = 100 x (tp+tn)/(tp+tn+ fp+ fn)
PRC = 100 x tp/(tp+ fp)
RCL = 100 x tp/(tp + fn)

F; = (2x PRC x RCL)/(PRC + RCL).

[ Tiris
[ SPECT heart

100 I vertebral column

accuracy %

Linear case RBF kernel Polynomial kernel

Figure 2: Best accuracies per dataset and per method (i.e. linear or kernel) achieved by
the slack minimisation algorithm. The strategy which accomplish the best accuracy is also
stated.

Experimental results for the linear case of proposed slack minimisation
algorithm, i.e. Algorithm 1 are detailed in Table 1. The reported figures of
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Figure 3: The way the classification error develops with respect to the number of iterations
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merit are averaged over the 5 folds, whereas the standard deviation is also
provided for each figure of merit. Also, the execution time is provided to ver-
ify the fact that the slack minimisation algorithm presents a low execution
time. For the kernel cases, the parameters selected by the PSO-AIS evolu-
tionary algorithm are stated, as well. The respective results for Algorithm 2
are depicted in Table 2 for the RBF kernel and in Table 3 for the polynomial
kernel. For Algorithm 3, the corresponding results are shown in Tables 4-5.
For Algorithm 4 the results for the RBF kernel are shown in Table6 and
for the polynomial case in Table 7. Finally, the results for Algorithm 5 are
demonstrated in Table 8 for the RBF kernel and in Table 9 for the kernel
case.

7. Discussion

7.1. Discussion on the results of the proposed method

To provide a concise overview of the reported results along the three
datasets the best accuracy per method (i.e. linear and kernel - RBF and
polynomial) is depicted in Figure 2. For the kernel case, we confine ourselves
to the best performing strategy. In general, it seems that the retaining the
“worst” patterns as well as those that belong to a range leads to improved
classification accuracy. This is in line with the intuition that the closer the
misclassified training feature vectors are to the boundary, i.e. the closer &
is to 0, the more discriminating power those specific training feature vector
have. Specifically, the strategy of retaining the “worst” patterns determined
how many training feature vectors to chose, whereas the strategy of selecting
those patterns that belong to a range specifies the “width” of the separating
hyperplane.

One advantage of the proposed algorithm is the fact that the accuracy is
high even for the simple linear case (with the exception of the iris dataset),
which is less computationally demanding and requires no parameter tuning.
A second advantage is the high efficiency of the algorithm for diverse datasets
as well as its suitability for biomedical datasets, which in principle exhibit
great inter-subject variability. Such datasets are the SPECTheart and the
vertebral column. Slack minimisation algorithm generalises well even when a
limited amount of training data is available, which is an additional advantage
since obtaining more datapoints for biomedical datasets is often expensive or
impractical.
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Another advantage of the proposed algorithm that it manages to con-
verge after a few iterations. It is remineded that the algorithm, as an EM
algorithm, is certain to converge. Aiming to visualize the way the classifica-
tion error develops with respect to the number of iterations, we provide the
reader with Figure 3. The aim of the aforementioned Figure is to provide
visual proof of the way that the misclassification error reduces as the number
of iterations increases. To illustrate that we confine ourselves to two datasets
and two strategies (since the exhaustive combination of dataset, strategies,
and kernels would produce an excess of figures). In specific Figure 3(a) and
3(b) refer to the iris dataset, whereas the remaining figures are related to
SPECTheart dataset. The two tested strategies are the stochastic formula-
tion of G as well as the retaining of the “worst” patterns. From the afore-
mentioned Figures it is clear that that the misclassification error is reduced
in a high rate within just a few iterations (typically less than 5), whereas
for the remaining iterations the misclassification error tends to remain at the
reduced level. In other words, the proposed algorithm has the advantage
of converging in just a few iterations. This is also verified by Tables 1-9.
For the iris dataset for example, the maximum training time equals 0.010 s
whereas the minimum training time is 0.002 s. It worth noticing that the
minimum times are achieved for the tuning free linear case, since it requires
less computations than the kernel case. The maximum execution times are
observed for the RBF kernel case, since its quadratic form is computationally
most demanding.

7.2. Comparison with SVM

For comparison reasons we compare the performance of our approach to
standard SVM algorithm, as it is implemented at MATLAB®bioinformatics
toolbox [15]. The exact same protocol is applied, which means that a 5-
fold cross validation is applied, whereas the kernel parameters are selected
automatically by the evolutionary algorithm, which means that the two ap-
proached may conclude to different parameters after tuning. In short, for all
but one cases, as can be seen in Table 10 the proposed algorithm achieves a
better classification accuracy that its SVM counterpart. Also, in the same
table the results of the equivalent soft margin SVM are demonstrated, where
the slack penalty coefficient is set to a very large number, as proposed by
MATLAB®bioinformatics toolbox [15]. In that case the proposed algorithm
consistently outperforms the standard SVM approach. No convergence indi-
cates that at least one fold failed to converge. With respect to execution
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Table 10: Comparison of accuracy with the standard SVM

dataset standard SVM | SVM accuracy | selected  pa- | proposed selected  pa-
accuracy (%) with large | rameters algorithm rameters
penalty (%) accuracy (%)
Linear

iris 72.000 £7.674 | No conver- | - 72.667+£12.338 | -

gence
SPECT 76.408 £ 4.678 | No conver- | - 80.140+3.215 | -
heart gence
vertebral 85.1614+4.174 | No conver- | - 84.839£3.534 | -
column gence

RBF kernel
iris 95.333 £ 1.825 | 93.333 £0.333 | 2.022 99.200+£1.789 | 0.009
SPECT 78.686 +4.476 | 79.406 +1.793 | 1.161 79.413+3.385 | 15.471
heart
vertebral 84.193 + 5.275 | No conver- | 3.862 85.76945.725 | 5
column gence
Polynomial kernel

iris 95.334+£1.826 | 94.000+2.789 | 2,0 96.667+2.357 | 2, 15
SPECT 67.470+ 8.587 | 75.653+ 5.730 | 2,0 79.385+3.865 | 4,5
heart
vertebral 84.193 £ 2.103 | No conver- | 2, 0 85.759+3.313 | 5, 0.0001
column gence

time, the proposed method presents consistently smaller execution times
when compared to SVM and soft margin SVM, as is obvious from Table 11.

7.3. Ezpanding to larger datasets

To check the proposed algorithm’s efficiency on larger datasets, we ex-
ploited an additional dataset from the UCI machine learning repository [14],
namely the wine quality dataset. The dataset contains 10 classes unbalanced
classes that correspond to the quality of the wine. For this paper, we consider
2 classes, 1 for those wines that achieve a score less or equal to five and the
second one for those that are attributed a score greater than 5. The number
of features is 12 and the number of samples equals 4898.

With respect to the proposed algorithm’s efficiency, for the linear case it
equals 74.203 + 0.001%. With respect to the “first come-first kept” strategy,
for the RBF kernel accuracy is 69.288+ 0.736%, for the stochastic formula-
tion of G accuracy equals 70.458+ 1.875%, for retaining the “worst” patterns
accuracy rises to, 73.600+ 1.177% and for retaining those patterns that be-
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Table 11: Comparison of execution time with the standard SVM (time refers to the training
of one fold)

dataset | standard SVM (s) | SVM with large penalty (s) | proposed algorithm (s)
Linear
iris 0.242 No convergence 0.003
SPECT heart 1.201 No convergence 0.017
vertebral column 0.843 No convergence 0.006
RBF kernel
iris 0.076 2.065 0.006
SPECT heart 0.358 0.586 0.019
vertebral column 0.148 No convergence 0.008
Polynomial kernel

iris 0.030 1.625 0.001
SPECT heart 0.040 0.6832 0.045
vertebral column 0.206 No convergence 0.065

long to a range accuracy equals 74.2144 1.257%. For the polynomial kernel
the respective figures are: 66.677 £ 1.368%, 74.726 + 1.020%, 74.188 =+
1.142%, and 64.676 + 3.916%.

The standard SVM algorithm, as it is implemented at MATLAB®bio-
informatics toolbox [15] achieves no convergence for the linear and the poly-
nomial case, whereas for the RBF kernel accuracy equals 76.496+ 0.002%.
For the soft margin SVM, no convergence is achieved for the linear, RBF and
polynomial kernel case.

8. Conclusions

This paper presents the slack minimisation algorithm, a binary classifi-
cation algorithm which minimises the energy of the slack variables to allow
for a more flexible separating hyperplane. It is proven that in the linearly
separable case the minimum mean squared slack is attained at a separating
vector, that the minimiser in the linearly non-separable case is bounded, but
not zero; and that the algorithm belongs to the EM family. Additionally, the
kernel case is analysed, and specifically the RBF as well as the polynomial
kernel is tested. The algorithm is computationally efficient and fast, since it
manages to converge in just a few iterations. Additional time and memory
efficiency is achieved by selecting a limited subset of misclassified training
feature vectors via four distinct strategies. Automatic optimisation of kernel
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parameters is attained via an evolutionary approach. Specifically, a com-
putational efficient parallel combination of AIS and PSO is examined that
dynamically tunes the kernel parameters for each method concurrently. hree
datasets of radically different nature have been utilised namely the iris, the
SPECTheart, and the vertebral column dataset to verify the high efficiency
as well as the proposed approach robustness and stability. The efficiency of
the algorithm is verified in terms of figures of merit as well as execution time.

In the future, the proposed system can be exploited as a base classifier
of an ensemble system. Additionally, more datasets may be tested, so as to
study the performance of the proposed algorithm for diverse classification
problems. Furthermore, more sophisticated kernels, such as those that are
based on wavelets could be tested. Alternative powers of the slsck variable &
may be analysed to further handle the shape of the separating hyperplane.
Finally, the nature of the algorithm and specifically the fact that each mis-
classified training feature vector is chosen independent of the others renders
the algorithm suitable for parallel programming.
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