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Preface

The Society for Artificial Intelligence and Statistics (SAIAS) is dedicated to facilitating in-
teractions between researchers in AI and Statistics. The primary responsibility of the society
is to organize the biennial International Workshops on Artificial Intelligence and Statistics,
as well as maintain the AI-Stats home page and mailing list on the Internet. The tenth such
meeting took place in January 2005 in Barbados, a new venue for this conference and the first
time it had been held outside of the United States of America. Details about the conference
may be found at http://www.gatsby.ucl.ac.uk/aistats/.

Papers from a large number of different areas at the interface of statistics and AI were
presented at the workshop. In addition to traditional areas of strength at AISTATS, such
as probabilistic graphical models and approximate inference algorithms, the workshop also
benefitted from high quality presentations in a broader set of new topics, such as semi-
supervised learning, kernel methods, spectral learning, dimensionality reduction, and learning
theory, to name a few. This diversity contributed to a strong and stimulating programme.

A novel feature of this workshop were prizes awarded to students for Best Student Papers.
Three awards were made to Francis Bach, Philip J. Cowans and Kilian Weinberger. This was
made possible by a donation from the NITCA at the Australian National University.

There were approximately 150 submissions. Almost every paper was assigned three reviewers,
other than the program chairs. On the basis of these reviews, 21 papers were selected for
presentation in the plenary session and 36 were selected for the poster sessions, based on their
interest and relevance to the conference and on their originality and clarity of exposition. In
deciding on which papers to accept we drew heavily on the reviews of the program committee.
The standard was rigorous and impartial, and we note in passing that several members of the
program committee had papers rejected.

The United States was the country with the most submissions (57) with Canada (17) and the
United Kingdom (14) being the next largest contributing countries. Most of the remaining
submissions came from Europe, with submissions from Belgium, Denmark, Finland, France,
Germany, Ireland, Italy, Slovakia, Slovenia, Spain, Switzerland and The Netherlands. Papers
submitted from outside of Europe and North America originated from Algeria, Australia,
Brazil, Chile, Hong Kong, Iran, Israel, Japan, Malaysia and Russia. This range of countries
emphasizes the truly international character of the conference. It is worth noting that several
papers had their co-authors based in different countries.

Equal acceptance criteria were used for all submissions, and our decision of how each paper
was presented was aimed at creating a varied programme rather than drawing a distinction
between poster papers and plenary papers. Accordingly, in these proceedings we have ordered
all of the papers alphabetically by the lead author’s name. The conference web page may be
consulted to see how individual papers were presented.

Robert Cowell and Zoubin Ghahramani, Program Chairs
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A Uniform Convergence Bound for the Area Under the ROC Curve

Shivani Agarwal, Sariel Har-Peled and Dan Roth
Department of Computer Science

University of Illinois at Urbana-Champaign
201 N. Goodwin Avenue
Urbana, IL 61801, USA

{sagarwal,sariel,danr }@cs.uiuc.edu

Abstract
The area under the ROC curve (AUC) has been
advocated as an evaluation criterion for the bi-
partite ranking problem. We study uniform con-
vergence properties of the AUC; in particular, we
derive a distribution-free uniform convergence
bound for the AUC which serves to bound the
expected accuracy of a learned ranking function
in terms of its empirical AUC on the training se-
quence from which it is learned. Our bound is ex-
pressed in terms of a new set of combinatorial pa-
rameters that we term thebipartite rank-shatter
coefficients; these play the same role in our result
as do the standard VC-dimension related shatter
coefficients (also known as the growth function)
in uniform convergence results for the classifica-
tion error rate. A comparison of our result with
a recent uniform convergence result derived by
Freund et al. [9] for a quantity closely related to
the AUC shows that the bound provided by our
result can be considerably tighter.

1 INTRODUCTION

In many learning problems, the goal is not simply to clas-
sify objects into one of a fixed number of classes; instead, a
rankingof objects is desired. This is the case, for example,
in information retrieval problems, where one is interested
in retrieving documents from some database that are ‘rele-
vant’ to a given query or topic. In such problems, one wants
to return to the user a list of documents that contains rele-
vant documents at the top and irrelevant documents at the
bottom; in other words, one wants a ranking of the docu-
ments such that relevant documents are ranked higher than
irrelevant documents.

The problem of ranking has been studied from a learning
perspective under a variety of settings [4, 10, 6, 9]. Here
we consider the setting in which objects come from two
categories, positive and negative; the learner is given exam-
ples of objects labeled as positive or negative, and the goal
is to learn a ranking in which positive objects are ranked

higher than negative ones. This captures, for example, the
information retrieval problem described above; in this case,
training examples consist of documents labeled as relevant
(positive) or irrelevant (negative). This form of ranking
problem corresponds to the ‘bipartite feedback’ case of [9];
we therefore refer to it as thebipartite ranking problem.

Formally, the setting of the bipartite ranking problem is
similar to that of the binary classification problem. In
both problems, there is an instance spaceX and a set
of two class labelsY = {−1,+1}. One is given
a finite sequence of labeled training examplesS =
((x1, y1), . . . , (xM , yM )) ∈ (X × Y)M , and the goal is to
learn a function based on this training sequence. However,
the form of the function to be learned in the two problems is
different. In classification, one seeks a binary-valued func-
tion h : X→Y that predicts the class of a new instance in
X . On the other hand, in ranking, one seeks areal-valued
functionf : X → R that induces a ranking overX ; an in-
stance that is assigned a higher value byf is ranked higher
than one that is assigned a lower value byf .

Thearea under the ROC curve(AUC) has recently gained
attention as an evaluation criterion for the bipartite ranking
problem [5]. Given a ranking functionf : X→R and a
data sequenceT = ((x1, y1), . . . , (xN , yN )) ∈ (X ×Y)N

containingm positive andn negative examples, the AUC
of f with respect toT , denotedÂ(f ;T ), can be expressed
as the following Wilcoxon-Mann-Whitney statistic [5]:

Â(f ;T ) =

1

mn

∑
{i:yi=+1}

∑
{j:yj=−1}

(
I{f(xi)>f(xj)} +

1

2
I{f(xi)=f(xj)}

)
, (1)

whereI{·} denotes the indicator variable whose value is
one if its argument is true and zero otherwise. The AUC of
f with respect toT is thus simply the fraction of positive-
negative pairs inT that are ranked correctly byf , assuming
that ties are broken uniformly at random.1

The AUC is an empirical quantity that evaluates a ranking
function with respect to a particular data sequence. What

1In [5], a slightly simpler form of the Wilcoxon-Mann-
Whitney statistic is used, which does not account for ties.
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does the empirical AUC tell us about the expected perfor-
mance of a ranking function on future examples? This is
the question we consider. The question has two parts, both
of which are important for machine learning practice. First,
what can be said about the expected performance of a rank-
ing function based on its empirical AUC on an indepen-
dent test sequence? Second, what can be said about the
expected performance of a learned ranking function based
on its empirical AUC on the training sequence from which
it is learned? The first question is addressed in [1]; we ad-
dress the second question in this paper.

We start by defining the expected ranking accuracy of a
ranking function (analogous to the expected error rate of a
classification function) in Section 2. Section 3 contains our
uniform convergence result, which serves to bound the ex-
pected accuracy of a learned ranking function in terms of its
empirical AUC on a training sequence. Our uniform con-
vergence bound is expressed in terms of a new set of combi-
natorial parameters that we term the bipartite rank-shatter
coefficients; these play the same role in our result as do
the standard shatter coefficients (also known as the growth
function) in uniform convergence results for the classifica-
tion error rate. Properties of the bipartite rank-shatter coef-
ficients are discussed in Section 4. Section 5 compares our
result with a recent uniform convergence result derived by
Freund et al. [9] for a quantity closely related to the AUC.
We conclude with some open questions in Section 6.

2 EXPECTED RANKING ACCURACY

We begin by introducing some notation. As in classifica-
tion, we shall assume that all examples are drawn randomly
and independently according to some (unknown) underly-
ing distributionD overX ×Y. The notationD+1 andD−1

will be used to denote the class-conditional distributions
DX|Y =+1 andDX|Y =−1, respectively. We use an under-
line to denote a sequence,e.g., y ∈ YN to denote a se-
quence of elements inY. We shall find it convenient to de-
compose a data sequenceT = ((x1, y1), . . . , (xN , yN )) ∈
(X × Y)N into two components,TX = (x1, . . . ,xN ) ∈
XN andTY = (y1, . . . , yN ) ∈ YN . Several of our re-
sults will involve the conditional distributionDTX |TY =y

for some label sequencey = (y1, . . . , yN ) ∈ YN ; this
distribution is simplyDy1 × . . . × DyN

.2 As a final note
of convention, we useT ∈ (X × Y)N to denote a gen-
eral data sequence (e.g., an independent test sequence), and
S ∈ (X × Y)M to denote a training sequence.

2Note that, since the AUC of a ranking functionf with respect
to a data sequenceT ∈ (X × Y)N is independent of the actual
ordering of examples in the sequence, our results involving the
conditional distributionDTX |TY =y for some label sequencey =

(y1, . . . , yN ) ∈ YN depend only on the numberm of positive
labels iny and the numbern of negative labels iny. We choose to
state our results in terms of the distributionDTX |TY =y ≡ Dy1 ×
. . .×DyN only because this is more general thanDm

+1 ×Dn
−1.

Definition 1 (Expected ranking accuracy). Let f :
X→R be a ranking function onX . Define theexpected
ranking accuracy(or simply ranking accuracy) of f , de-
noted byA(f), as follows:

A(f) = EX∼D+1,X′∼D−1

{
I{f(X)>f(X′)} +

1

2
I{f(X)=f(X′)}

}
.

The ranking accuracyA(f) defined above is simply the
probability that an instance drawn randomly according to
D+1 will be ranked higher byf than an instance drawn
randomly according toD−1, assuming that ties are broken
uniformly at random. The following simple lemma shows
that the empirical AUC of a ranking functionf is an unbi-
ased estimator of the expected ranking accuracy off :

Lemma 1. Letf : X→R be a ranking function onX , and
let y = (y1, . . . , yN ) ∈ YN be a finite label sequence.
Then

ETX |TY =y

{
Â(f ;T )

}
= A(f) .

Proof. Let m be the number of positive labels iny, andn
the number of negative labels iny. Then from the definition
of empirical AUC (Eq. (1)) and linearity of expectation, we
have

ETX |TY =y

{
Â(f ;T )

}
=

1

mn

∑
{i:yi=+1}

∑
{j:yj=−1}

EXi∼D+1,Xj∼D−1

{
I{f(Xi)>f(Xj)}

+
1

2
I{f(Xi)=f(Xj)}

}
=

1

mn

∑
{i:yi=+1}

∑
{j:yj=−1}

A(f)

= A(f) . ut

3 UNIFORM CONVERGENCE BOUND

We are interested in bounding the probability that the em-
pirical AUC of a learned ranking functionfS with re-
spect to the (random) training sequenceS from which it is
learned will have a large deviation from its expected rank-
ing accuracy, when the functionfS is chosen from a pos-
sibly infinite function classF . The standard approach for
obtaining such bounds is via uniform convergence results.
In particular, we have for anyε > 0,

P
{∣∣∣Â(fS ;S)−A(fS)

∣∣∣ ≥ ε
}

≤ P

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥ ε

}
.

Therefore, to bound probabilities of the form on the left
hand side above, it is sufficient to derive a uniform conver-
gence result that bounds probabilities of the form on the
right hand side. Our uniform convergence result for the
AUC is expressed in terms of a new set of combinatorial
parameters, termed thebipartite rank-shatter coefficients,
that we define below.
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Definition 2 (Bipartite rank matrix). Let f : X→R be
a ranking function onX , let m,n ∈ N, and let x =
(x1, . . . ,xm) ∈ Xm, x′ = (x′

1, . . . ,x
′
n) ∈ Xn. Define the

bipartite rank matrixof f with respect tox,x′, denoted by
Bf (x,x′), to be the matrix in{0, 1

2 , 1}
m×n whose(i, j)-th

element is given by[
Bf (x,x′)

]
ij

= I{f(xi)>f(x′j)} +
1

2
I{f(xi)=f(x′j)}

for all i ∈ {1, . . . ,m}, j ∈ {1, . . . , n}.

Definition 3 (Bipartite rank-shatter coefficient). Let F
be a class of real-valued functions onX , and letm,n ∈ N.
Define the(m,n)-th bipartite rank-shatter coefficientofF ,
denoted byr(F ,m, n), as follows:

r(F ,m, n) = max
x∈Xm,x′∈Xn

∣∣{Bf (x,x′) | f ∈ F
}∣∣ .

Clearly, for finiteF , we haver(F ,m, n) ≤ |F| for all
m,n. In general,r(F ,m, n) ≤ 3mn for all m,n. In fact,
not all 3mn matrices in{0, 1

2 , 1}
m×n can be realized as

bipartite rank matrices. Therefore, we have

r(F ,m, n) ≤ ψ(m,n) ,

whereψ(m,n) is the number of matrices in{0, 1
2 , 1}

m×n

that can be realized as a bipartite rank matrix. The number
ψ(m,n) can be characterized in the following ways (proof
omitted due to lack of space):

Theorem 1. Let ψ(m,n) be the number of matrices in
{0, 1

2 , 1}
m×n that can be realized as a bipartite rank

matrixBf (x,x′) for somef : X→R, x ∈ Xm, x′ ∈ Xn.
Then

1. ψ(m,n) is equal to the number of complete mixed
acyclic (m,n)-bipartite graphs (where a mixed
graph is one which may contain both directed and
undirected edges, and where we define a cycle in such
a graph as a cycle that contains at least one directed
edge and in which all directed edges have the same
directionality along the cycle).

2. ψ(m,n) is equal to the number of matrices in
{0, 1

2 , 1}
m×n that do not contain a sub-matrix of any

of the forms shown in Table 1.

We discuss further properties of the bipartite rank-shatter
coefficients in Section 4; we first present below our uniform
convergence result in terms of these coefficients. The fol-
lowing can be viewed as the main result of this paper. We
note that our results are all distribution-free, in the sense
that they hold for any distributionD overX × Y.

Table 1: Sub-matrices that cannot appear in a bipartite
rank matrix.[

1
0

0
1

] [
½
0

0
1

] [
1
0

½
1

] [
1
0

0
½

] [
1
½

0
1

] [
½
0

½
1

] [
½
0

0
½

] [
½
½

0
1

] [
1
0

½
½

] [
1
½

½
1

][
1
½

0
½

] [
1
½

½
½

] [
½
½

0
½

] [
½
½

½
1

] [
½
0

½
½

] [
0
1

1
0

] [
½
1

1
0

] [
0
1

½
0

] [
0
1

1
½

] [
0
½

1
0

][
½
1

½
0

] [
½
1

1
½

] [
½
½

1
0

] [
0
1

½
½

] [
0
½

½
0

] [
0
½

1
½

] [
0
½

½
½

] [
½
½

1
½

] [
½
½

½
0

] [
½
1

½
½

]

Theorem 2. LetF be a class of real-valued functions on
X , and lety = (y1, . . . , yM ) ∈ YM be any label sequence
of lengthM ∈ N. Letm be the number of positive labels
in y, andn = M −m the number of negative labels iny.
Then for anyε > 0,

PSX |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥ ε

}
≤ 4 · r(F , 2m, 2n) · e−mnε2/8(m+n) .

The proof is adapted from uniform convergence proofs for
the classification error rate (see, for example, [2, 8]). The
main difference is that since the AUC cannot be expressed
as a sum of independent random variables, more powerful
inequalities are required. In particular, a result of Devroye
[7] is required to bound the variance of the AUC that ap-
pears after an application of Chebyshev’s inequality, and
McDiarmid’s inequality [12] is required in the final step of
the proof where Hoeffding’s inequality sufficed in the case
of classification. Details are given in Appendix A.

We note that the result of Theorem 2 can be strengthened
so that the conditioning is only on the numbersm andn of
positive and negative labels, and not on the specific label
vectory.3 From Theorem 2, we can derive a confidence
interval interpretation of the bound as follows:

Corollary 1. LetF be a class of real-valued functions on
X , and lety = (y1, . . . , yM ) ∈ YM be any label sequence
of lengthM ∈ N. Letm be the number of positive labels
in y, andn = M −m the number of negative labels iny.
Then for any0 < δ ≤ 1,

PSX |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥√

8(m+ n)
(
ln r(F , 2m, 2n) + ln

(
4
δ

))
mn

}
≤ δ .

Proof. This follows directly from Theorem 2 by setting4 ·
r(F , 2m, 2n) · e−mnε2/8(m+n) = δ and solving forε. ut

As in the case of the large deviation bound of [1], the con-
fidence interval above can be generalized to remove the
conditioning on the label vector completely (we note that
Theorem 2 cannot be generalized in this manner):

Theorem 3. LetF be a class of real-valued functions on
X , and letM ∈ N. Then for any0 < δ ≤ 1,

PS∼DM

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥√

8
(
ln r (F , 2ρ(SY )M, 2(1− ρ(SY ))M) + ln

(
4
δ

))
ρ(SY )(1− ρ(SY ))M

}
≤ δ ,

whereρ(SY ) denotes the proportion of positive labels in
SY .

3Our thanks to an anonymous reviewer for pointing this out.
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4 PROPERTIES OF BIPARTITE
RANK-SHATTER COEFFICIENTS

As discussed above, we haver(F ,m, n) ≤ ψ(m,n),
whereψ(m,n) is the number of matrices in{0, 1

2 , 1}
m×n

that can be realized as a bipartite rank matrix. The number
ψ(m,n) is strictly smaller than3mn, but is still very large;
in particular,ψ(m,n) ≥ 3max(m,n). (To see this, note
that choosing any column vector in{0, 1

2 , 1}
m and repli-

cating it along then columns or choosing any row vector
in {0, 1

2 , 1}
n and replicating it along them rows results in

a matrix that does not contain a sub-matrix of any of the
forms shown in Table 1. The conclusion then follows from
Theorem 1 (Part 2).) For the bound of Theorem 2 to be
meaningful, one needs an upper bound onr(F ,m, n) that
is at least slightly smaller thanemn/8(m+n). Below we pro-
vide one method for deriving upper bounds onr(F ,m, n);
takingY∗ = {−1, 0,+1}, we extend slightly the standard
shatter coefficients studied in classification toY∗-valued
function classes, and then derive an upper bound on the
bipartite rank-shatter coefficientsr(F ,m, n) of a class of
ranking functionsF in terms of the shatter coefficients of a
class ofY∗-valued functions derived fromF .

Definition 4 (Shatter coefficient).LetY∗ = {−1, 0,+1},
and letH be a class ofY∗-valued functions onX . Let
N ∈ N. Define theN -th shatter coefficientofH, denoted
bys(H, N), as follows:

s(H, N) = max
x∈XN

∣∣∣{ (h(x1), . . . , h(xN )) | h ∈ H
}∣∣∣ .

Clearly,s(H, N) ≤ 3N for all N . Next we define a series
of Y∗-valued function classes derived from a given ranking
function class. Only the second function class is used in
this section; the other two are needed in Section 5. Note
that we take

sign(u) =

 +1 if u > 0
0 if u = 0

−1 if u < 0 .

Definition 5 (Function classes).LetF be a class of real-
valued functions onX . Define the following classes ofY∗-
valued functions derived fromF :

1 . F̄ =
{
f̄ : X→Y∗ | f̄(x) = sign(f(x))

for somef ∈ F
}

(2)

2 . F̃ =
{
f̃ : X × X→Y∗ | f̃(x,x′) = sign(f(x)− f(x′))

for somef ∈ F
}

(3)

3 . F̌ =
{
f̌z : X→Y∗ | f̌z(x) = sign(f(x)− f(z))

for somef ∈ F , z ∈ X
}

(4)

Theorem 4. LetF be a class of real-valued functions on
X , and letF̃ be the class ofY∗-valued functions onX ×X
defined by Eq. (3). Then for allm,n ∈ N,

r(F ,m, n) ≤ s(F̃ ,mn) .

Proof. For anym,n ∈ N, we have4

r(F ,m, n)

= max
x∈Xm,x′∈Xn

∣∣∣∣{[I{f(xi)>f(x′j)} +
1

2
I{f(xi)=f(x′j)}

] ∣∣∣∣ f ∈ F}∣∣∣∣
= max

x∈Xm,x′∈Xn

∣∣∣∣{[I{f̃(xi,x′j)=+1} +
1

2
I{f̃(xi,x′j)=0}

] ∣∣∣ f̃ ∈ F̃ }∣∣∣∣
= max

x∈Xm,x′∈Xn

∣∣∣{[f̃(xi,x
′
j)
] ∣∣∣ f̃ ∈ F̃ }∣∣∣

≤ max
X,X′∈Xm×n

∣∣∣{[f̃(xij ,x
′
ij)
] ∣∣∣ f̃ ∈ F̃ }∣∣∣

= max
x,x′∈Xmn

∣∣∣{(f̃(x1,x
′
1), . . . , f̃(xmn,x

′
mn)

) ∣∣∣ f̃ ∈ F̃ }∣∣∣
= s(F̃ ,mn) . ut

Below we make use of the above result to derive a polyno-
mial upper bound on the bipartite rank-shatter coefficients
for the case of linear ranking functions. We note that the
same method can be used to establish similar upper bounds
for higher-order polynomial ranking functions and other al-
gebraically well-behaved function classes.

Lemma 2. For d ∈ N, letFlin(d) denote the class of linear
ranking functions onRd:

Flin(d) =
{
f : Rd→R | f(x) = w·x + b

for somew ∈ Rd, b ∈ R
}
.

Then for allN ∈ N,

s(F̃lin(d), N) ≤ (2eN/d)d.

Proof. We have,

F̃lin(d) =
{
f̃ : Rd × Rd→Y∗ | f̃(x,x′) = sign(w·(x− x′))

for somew ∈ Rd
}
.

Let (x1,x′
1), . . . , (xN ,x′

N ) be anyN points inRd × Rd,
and consider the ‘dual’ weight space corresponding tow ∈
Rd. Each point(xi,x′

i) defines a hyperplane(xi − x′
i) in

this space; theN points thus give rise to an arrangement of
N hyperplanes inRd. It is easily seen that the number of
sign patterns(f̃(x1,x′

1), . . . , f̃(xN ,x′
N )) that can be real-

ized by functionsf̃ ∈ F̃ is equal to the total number of
faces of this arrangement [11], which is at most [3]

d∑
k=0

d∑
i=d−k

(
i

d− k

)(
N

i

)
=

d∑
i=0

2i

(
N

i

)
≤ (2eN/d)d .

Since theN points were arbitrary, the result follows. ut

Theorem 5. For d ∈ N, letFlin(d) denote the class of lin-
ear ranking functions onRd (defined in Lemma 2 above).
Then for allm,n ∈ N,

r(Flin(d),m, n) ≤ (2emn/d)d.

Proof. This follows immediately from Theorem 4 and
Lemma 2. ut

4We use the notation[aij ] to denote a matrix whose(i, j)th

element isaij . The dimensions of such a matrix should be clear
from context.
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Figure 1: A comparison of our uniform convergence bound with that of [9] for the class of linear ranking functions onR.
The plots are forδ = 0.01 and show how the confidence interval widthε given by the two bounds varies with the sample
sizeM , for various values ofm/(m+ n). In all cases where the bounds are meaningful (ε < 0.5), our bound is tighter.

5 COMPARISON WITH BOUND OF
FREUND ET AL.

Freund et al. [9] recently derived a uniform convergence
bound for a quantity closely related to the AUC, namely the
ranking loss for the bipartite ranking problem. As pointed
out in [5], the bipartite ranking loss is equal to one minus
the AUC; the uniform convergence bound of [9] therefore
implies a uniform convergence bound for the AUC.5 Al-
though the result in [9] is given only for function classes
considered by their RankBoost algorithm, their technique
is generally applicable. We state their result below, using
our notation, for the general case (i.e., function classes not
restricted to those considered by RankBoost), and then of-
fer a comparison of our bound with theirs. As in [9], the
result is given in the form of a confidence interval.6

Theorem 6 (Generalization of [9], Theorem 3).Let F
be a class of real-valued functions onX , and let y =
(y1, . . . , yM ) ∈ YM be any label sequence of length
M ∈ N. Letm be the number of positive labels iny, and
n = M −m the number of negative labels iny. Then for
any0 < δ ≤ 1,

PSX |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥

2

√
ln s(F̌ , 2m) + ln

(
12
δ

)
m

+ 2

√
ln s(F̌ , 2n) + ln

(
12
δ

)
n

}
≤ δ ,

whereF̌ is the class ofY∗-valued functions onX defined
by Eq. (4).

5As in the AUC definition of [5], the ranking loss defined in
[9] does not account for ties; this is easily remedied.

6The result in [9] was stated in terms of the VC dimension,
but the basic result can be stated in terms of shatter coefficients.
Due to our AUC definition which accounts for ties, the standard
shatter coefficients are replaced here with the extended shatter co-
efficients defined above forY∗-valued function classes.

The proof follows that of [9] and is omitted. We now
compare the uniform convergence bound derived in Sec-
tion 3 with that of Freund et al. for a simple function
class for which the quantities involved in both bounds
(namely, r(F , 2m, 2n) and s(F̌ , 2m), s(F̌ , 2n)) can be
characterized exactly. Specifically, consider the function
classFlin(1) of linear ranking functions onR, given by

Flin(1) = {f : R→R | f(x) = wx+ b

for somew ∈ R, b ∈ R} .

AlthoughFlin(1) is an infinite function class, it is easy to
verify that r(Flin(1),m, n) = 3 for all m,n ∈ N. (To see
this, note that for any set ofm + n distinct points inR,
one can obtain exactly three different ranking behaviours
with functions inFlin(1): one by settingw > 0, another by
settingw < 0, and the third by settingw = 0.) On the
other hand,s(F̌lin(1), N) = 4N + 1 for all N ≥ 2, since
F̌lin(1) = F̄lin(1) (see Eq. (2)) and, as is easily verified, the
number of sign patterns onN ≥ 2 distinct points inR that
can be realized by functions in̄Flin(1) is 4N + 1. We thus
get from our result (Corollary 1) that

PSX |SY =y

{
sup

f∈Flin(1)

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥√

8(m+ n)
(
ln 3 + ln

(
4
δ

))
mn

}
≤ δ ,

and from the result of Freund et al. (Theorem 6) that

PSX |SY =y

{
sup

f∈Flin(1)

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥

2

√
ln(8m+ 1) + ln

(
12
δ

)
m

+ 2

√
ln(8n+ 1) + ln

(
12
δ

)
n

}
≤ δ .

The above bounds are plotted in Figure 1 forδ = 0.01 and
various values ofm/(m + n). As can be seen, the bound
provided by our result is considerably tighter.
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6 CONCLUSION & OPEN QUESTIONS

We have derived a distribution-free uniform convergence
bound for the area under the ROC curve (AUC), a quan-
tity used as an evaluation criterion for the bipartite rank-
ing problem. Our bound is expressed in terms of a new
set of combinatorial parameters that we have termed the
bipartite rank-shatter coefficients. These coefficients de-
fine a new measure of complexity for real-valued function
classes and play the same role in our result as do the stan-
dard VC-dimension related shatter coefficients in uniform
convergence results for the classification error rate.

For the case of linear ranking functions onR, for which
we could compute the bipartite rank-shatter coefficients ex-
actly, we have shown that our uniform convergence bound
is considerably tighter than a recent bound of Freund et al.
[9], which is expressed directly in terms of standard shatter
coefficients from results for classification. This suggests
that the bipartite rank-shatter coefficients we have intro-
duced may be a more appropriate complexity measure for
studying the bipartite ranking problem. However, in or-
der to take advantage of our results, one needs to be able
to characterize these coefficients for the class of ranking
functions of interest. The biggest open question that arises
from our study is, for what other function classesF can
the bipartite rank-shatter coefficientsr(F ,m, n) be char-
acterized? We have derived in Theorem 4 a general upper
bound on the bipartite rank-shatter coefficients of a func-
tion classF in terms of the standard shatter coefficients of
the function class̃F (see Eq. (3)); this allows us to estab-
lish a polynomial upper bound on the bipartite rank-shatter
coefficients for linear ranking functions onRd and other
algebraically well-behaved function classes. However, this
upper bound is inherently loose (see proof of Theorem 4).
Is it possible to find tighter upper bounds onr(F ,m, n)
than that given by Theorem 4?

Our study also raises several other interesting questions.
First, can we establish analogous complexity measures and
generalization bounds for other forms of ranking problems
(i.e., other than bipartite)? Second, do there exist data-
dependent bounds for ranking, analogous to existing mar-
gin bounds for classification? Finally, it also remains an
open question whether tighter generalization bounds for the
AUC can be derived using different proof techniques.
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Theorem 7 (McDiarmid, 1989).Let X1, . . . , XN be in-
dependent random variables withXk taking values in a set
Ak for eachk. Letφ : (A1 × · · · ×AN )→R be such that

sup
xi∈Ai,x′

k
∈Ak

∣∣∣φ(x1, . . . , xN ) −
φ(x1, . . . , xk−1, x

′
k, xk+1, . . . , xN )

∣∣∣ ≤ ck .

Then for anyε > 0,

P {|φ(X1, . . . , XN )−E{φ(X1, . . . , XN )}| ≥ ε}

≤ 2e−2ε2/
∑N

k=1 c2k .

Theorem 8 (Devroye, 1991; Devroye et al., 1996, Theo-
rem 9.3).Under the conditions of Theorem 7,

Var {φ(X1, . . . , XN )} ≤ 1

4

N∑
k=1

c2k .

The following lemma establishes that a change in a single
instance in a data sequence has a limited effect on the AUC
of a ranking function with respect to the data sequence:

Lemma 3. Let f : X→R be a ranking function onX and
let y = (y1, . . . , yN ) ∈ YN be a finite label sequence. Let
m be the number of positive labels iny andn the number of
negative labels iny. Letφ : XN→R be defined as follows:

φ (x1, . . . ,xN ) = Â (f ; ((x1, y1), . . . , (xN , yN ))) .

Then for allxi,x′
k ∈ X ,∣∣φ(x1, . . . ,xN )− φ(x1, . . . ,xk−1,x

′
k,xk+1 . . . ,xN )

∣∣ ≤ ck ,

whereck = 1/m if yk = +1 andck = 1/n if yk = −1.

Proof. For eachk such thatyk = +1, we have∣∣φ(x1, . . . ,xN )− φ(x1, . . . ,xk−1,x
′
k,xk+1 . . . ,xN )

∣∣
=

1

mn

∣∣∣∣∣ ∑
{j:yj=−1}

((
I{f(xk)>f(xj)} +

1

2
I{f(xk)=f(xj)}

)

−
(
I{f(x′

k
)>f(xj)} +

1

2
I{f(x′

k
)=f(xj)}

))∣∣∣∣∣
≤ 1

mn
n

=
1

m
.

The caseyk = −1 can be proved similarly. ut

We are now ready to give the main proof:

Proof (of Theorem 2).The proof is adapted from proofs of
uniform convergence for the classification error rate given
in [2, 8]. It consists of four steps.

Step 1. First symmetrization by a ghost sample.

For eachk ∈ {1, . . . ,M}, define the random variable
X̃k such thatXk, X̃k are independent and identically dis-
tributed. LetS̃X = (X̃1, . . . , X̃M ), and denote bỹS the

joint sequence(S̃X , y). Then for anyε > 0 satisfying
mnε2/(m+ n) ≥ 2, we have

PSX |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥ ε

}
≤ 2PSX S̃X |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)− Â(f ; S̃)
∣∣∣ ≥ ε

2

}
.

To see this, letf∗S ∈ F be a function for which|Â(f∗S ;S)−
A(f∗S)| ≥ ε if such a function exists, and letf∗S be a fixed
function inF otherwise. Then

PSX S̃X |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)− Â(f ; S̃)
∣∣∣ ≥ ε

2

}
≥ PSX S̃X |SY =y

{∣∣∣Â(f∗S ;S)− Â(f∗S ; S̃)
∣∣∣ ≥ ε

2

}
≥ PSX S̃X |SY =y

{{∣∣∣Â(f∗S ;S)−A(f∗S)
∣∣∣ ≥ ε

}
∩{∣∣∣Â(f∗S ; S̃)−A(f∗S)
∣∣∣ ≤ ε

2

}}
= ESX |SY =y

{
I{|Â(f∗

S
;S)−A(f∗

S
)|≥ε}×

PS̃X |SX ,SY =y

{∣∣∣Â(f∗S ; S̃)−A(f∗S)
∣∣∣ ≤ ε

2

}}
. (5)

The conditional probability inside can be bounded using
Chebyshev’s inequality (and Lemma 1):

PS̃X |SX ,SY =y

{∣∣∣Â(f∗S ; S̃)−A(f∗S)
∣∣∣ ≤ ε

2

}
≥ 1−

VarS̃X |SX ,SY =y

{
Â(f∗S ; S̃)

}
ε2/4

.

Now, by Lemma 3 and Theorem 8, we have

VarS̃X |SX ,SY =y

{
Â(f∗S ; S̃)

}
≤ 1

4

(
m
( 1

m

)2

+ n
( 1

n

)2
)

=
m+ n

4mn
.

This gives
PS̃X |SX ,SY =y

{∣∣∣Â(f∗S ; S̃)−A(f∗S)
∣∣∣ ≤ ε

2

}
≥ 1−m+ n

mnε2
≥ 1

2
,

whenevermnε2/(m+ n) ≥ 2. Thus, from Eq. (5) and the
definition off∗S , we have

PSX S̃X |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)− Â(f ; S̃)
∣∣∣ ≥ ε

2

}
≥ 1

2
ESX |SY =y

{
I{|Â(f∗

S
;S)−A(f∗

S
)|≥ε}

}
=

1

2
PSX |SY =y

{∣∣∣Â(f∗S ;S)−A(f∗S)
∣∣∣ ≥ ε

}
≥ 1

2
PSX |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥ ε

}
.

Step 2. Second symmetrization by permutations.

Let ΓM be the set of all permutations of
{X1, . . . , XM , X̃1, . . . , X̃M} that swap Xk and X̃k,
for all k in some subset of{1, . . . ,M}. In other words, for
all σ ∈ ΓM andk ∈ {1, . . . ,M}, eitherσ(Xk) = Xk, in
which caseσ(X̃k) = X̃k, or σ(Xk) = X̃k, in which case
σ(X̃k) = Xk. Denoteσ(SX) = (σ(X1), . . . , σ(XM )),
andσ(S̃X) = (σ(X̃1), . . . , σ(X̃M )). Now, define
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βf (SX , S̃X) ≡
1

mn

∑
{i:yi=+1}

∑
{j:yj=−1}

((
I{f(Xi)>f(Xj)} +

1

2
I{f(Xi)=f(Xj)}

)
−
(
I{f(X̃i)>f(X̃j)} +

1

2
I{f(X̃i)=f(X̃j)}

))
.

Then clearly, sinceXk, X̃k are i.i.d. for eachk, for any
σ ∈ ΓM we have that the distribution of

sup
f∈F

∣∣∣βf (SX , S̃X)
∣∣∣

is the same as the distribution of

sup
f∈F

∣∣∣βf (σ(SX), σ(S̃X))
∣∣∣ .

Therefore, usingU(D) to denote the uniform distribu-
tion over a discrete setD, we have the following (note
that except where specified otherwise, all probabilities and
expectations below are with respect to the distribution
DSX S̃X |SY =y):

P

{
sup
f∈F

∣∣∣Â(f ;S)− Â(f ; S̃)
∣∣∣ ≥ ε

2

}
= P

{
sup
f∈F

∣∣∣βf (SX , S̃X)
∣∣∣ ≥ ε

2

}
=

1

|ΓM |
∑

σ∈ΓM

P

{
sup
f∈F

∣∣∣βf (σ(SX), σ(S̃X))
∣∣∣ ≥ ε

2

}
=

1

|ΓM |
∑

σ∈ΓM

E
{
I{supf∈F |βf (σ(SX ),σ(S̃X ))|≥ ε

2}
}

= E

 1

|ΓM |
∑

σ∈ΓM

I{supf∈F |βf (σ(SX ),σ(S̃X ))|≥ ε
2}


= E

{
Pσ∼U(ΓM )

{
sup
f∈F

∣∣∣βf (σ(SX), σ(S̃X))
∣∣∣ ≥ ε

2

}}
≤ max

x,x̃∈XM
Pσ∼U(ΓM )

{
sup
f∈F

∣∣∣βf (σ(x), σ(x̃))
∣∣∣ ≥ ε

2

}
.

Step 3. Reduction to a finite class.

We wish to bound the quantity on the right hand side
above. From the definition of bipartite rank matrices (Def-
inition 2), it follows that for anyx, x̃ ∈ XM , asf ranges
overF , the number of different random variables∣∣∣βf (σ(x), σ(x̃))

∣∣∣
is at most the number of different bipartite rank matrices
Bf (z, z′) that can be realized by functions inF , where
z ∈ X 2m containsxi, x̃i for i : yi = +1 andz′ ∈ X 2n

containsxj , x̃j for j : yj = −1. This number, by def-
inition, cannot exceedr(F , 2m, 2n) (see the definition of
bipartite rank-shatter coefficients, Definition 3). Therefore,
the supremum in the above probability is a maximum of at
mostr(F , 2m, 2n) random variables. Thus, by the union
bound, we get for anyx, x̃ ∈ XM ,

Pσ∼U(ΓM )

{
sup
f∈F

∣∣∣βf (σ(x), σ(x̃))
∣∣∣ ≥ ε

2

}
≤ r(F , 2m, 2n) · sup

f∈F
Pσ∼U(ΓM )

{∣∣∣βf (σ(x), σ(x̃))
∣∣∣ ≥ ε

2

}
.

Step 4. McDiarmid’s inequality.

Notice that for anyx, x̃ ∈ XM , we can write

Pσ∼U(ΓM )

{∣∣∣βf (σ(x), σ(x̃))
∣∣∣ ≥ ε

2

}
= PW∼U(

∏M
k=1{xk,x̃k})

{∣∣∣βf (W, W̃ )
∣∣∣ ≥ ε

2

}
,

whereW = (W1, . . . ,WM ), W̃ = (W̃1, . . . , W̃M ) and

W̃k =

{
x̃k, if Wk = xk

xk, if Wk = x̃k
.

Now, for anyf ∈ F ,

EW∼U(
∏M

k=1{xk,x̃k})

{
βf (W, W̃ )

}
= 0 ,

since for alli : yi = +1 andj : yj = −1,

EWi∼U({xi,x̃i}),Wj∼U({xj ,x̃j})

{
I{f(Wi)>f(Wj)} − I{f(W̃i)>f(W̃j)}

}
=

1

4

((
I{f(xi)>f(xj)} − I{f(x̃i)>f(x̃j)}

)
+(

I{f(x̃i)>f(xj)} − I{f(xi)>f(x̃j)}
)

+(
I{f(xi)>f(x̃j)} − I{f(x̃i)>f(xj)}

)
+(

I{f(x̃i)>f(x̃j)} − I{f(xi)>f(xj)}
))

= 0 ,

and similarly,

EWi∼U({xi,x̃i}),Wj∼U({xj ,x̃j})

{
I{f(Wi)=f(Wj)} − I{f(W̃i)=f(W̃j)}

}
= 0 .

Also, it can be verified that for anyf ∈ F , a change in
the value of a single random variableWk can bring about a
change of at most2/m in the value of

βf (W, W̃ )

for k : yk = +1, and a change of at most2/n for k : yk =
−1. Therefore, by McDiarmid’s inequality (Theorem 7), it
follows that for anyf ∈ F ,

PW∼U(
∏M

k=1{xk,x̃k})

{∣∣∣βf (W, W̃ )
∣∣∣ ≥ ε

2

}
≤ 2e−2ε2/4(m( 2

m
)2+n( 2

n
)2)

= 2e−mnε2/8(m+n) .

Putting everything together, we get that

PSX |SY =y

{
sup
f∈F

∣∣∣Â(f ;S)−A(f)
∣∣∣ ≥ ε

}
≤ 4 · r(F , 2m, 2n) · e−mnε2/8(m+n) ,

for mnε2/(m + n) ≥ 2. In the other case,i.e., for
mnε2/(m + n) < 2, the bound is greater than one and
therefore holds trivially. ut

8



On the Path to an Ideal ROC Curve:
Considering Cost Asymmetry in Learning Classifiers

Francis R. Bach∗

Computer Science Division
University of California

Berkeley, CA 94720
fbach@cs.berkeley.edu

David Heckerman & Eric Horvitz
Microsoft Research

Redmond, WA 98052
{heckerman,horvitz}@microsoft.com

Abstract

Receiver Operating Characteristic (ROC)
curves are a standard way to display the per-
formance of a set of binary classifiers for all
feasible ratios of the costs associated with
false positives and false negatives. For lin-
ear classifiers, the set of classifiers is typically
obtained by training once, holding constant
the estimated slope and then varying the in-
tercept to obtain a parameterized set of clas-
sifiers whose performances can be plotted in
the ROC plane. In this paper, we consider
the alternative of varying the asymmetry of
the cost function used for training. We show
that the ROC curve obtained by varying the
intercept and the asymmetry—and hence the
slope—always outperforms the ROC curve
obtained by varying only the intercept. In
addition, we present a path-following algo-
rithm for the support vector machine (SVM)
that can compute efficiently the entire ROC
curve, that has the same computational prop-
erties as training a single classifier. Finally,
we provide a theoretical analysis of the rela-
tionship between the asymmetric cost model
assumed when training a classifier and the
cost model assumed in applying the classifier.
In particular, we show that the mismatch
between the step function used for testing
and its convex upper bounds usually used for
training leads to a provable and quantifiable
difference around extreme asymmetries.

1 INTRODUCTION

Receiver Operating Characteristic (ROC) analysis has
seen increasing attention in the recent statistics and

∗This work was done during a summer internship at
Microsoft Research.

machine-learning literature (Pepe, 2000, Provost and
Fawcett, 2001, Flach, 2003). The ROC is a represen-
tation of choice for displaying the performance of a
classifier when the costs assigned by end users to false
positives and false negatives are not known at the time
of training. For example, when training a classifer for
identifying cases of undesirable unsolicited email, end
users may have different preferences about the likeli-
hood of a false negative and false positive. The ROC
curve for such a classifier reveals the ratio of false neg-
atives and positives at different probability thresholds
for classifying an email message as unsolicited or nor-
mal email.

In this paper, we consider linear binary classifica-
tion of points in an Euclidean space—noting that it
can be extended in a straightforward manner to non-
linear classification problems by using Mercer ker-
nels (Schölkopf and Smola, 2002). That is, given data
x ∈ R

d, d > 1, we consider classifiers of the form
f(x) = sign(w>x+ b), where w ∈ R

d and b ∈ R are re-
ferred to as the slope and the intercept. To date, ROC
curves have been usually constructed by training once,
holding constant the estimated slope and varying the
intercept to obtain the curve. In this paper, we show
that, while the latter procedure appears to be the most
practical thing to do, it may lead to classifiers with
poor performance in some parts of the ROC curve.

The crux of our approach is that we allow the asym-
metry of the cost function to vary—i.e., we vary the
ratio of the cost of a false positive and the cost of a
false negative. For each value of the ratio, we obtain
a different slope and intercept, each optimized for this
ratio. In a naive implementation, varying the asymme-
try would require a retraining of the classifier for each
point of the ROC curve, which would be computation-
ally expensive. In Section 3.1, we present an algorithm
that can compute the solution of an SVM (Schölkopf
and Smola, 2002) for all possible costs of false posi-
tives and false negatives, with the same computational
complexity as obtaining the solution for only one cost
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function. The algorithm extends to asymmetric costs
the algorithm of Hastie et al. (2005) and is based on
path-following techniques that take advantage of the
piecewise linearity of the path of optimal solutions.
In Section 3.2, we show how the path-following algo-
rithm can be used to obtain the best possible ROC
curve (in expectation). In particular, by allowing both
the asymmetry and the intercept to vary, we can ob-
tain provably better ROC curves than by methods that
simply vary the intercept.

In Section 4, we provide a theoretical analysis of the
link between the asymmetry of costs assumed in train-
ing a classifier and the asymmetry desired in its appli-
cation. In particular, we show that—even in the popu-
lation (i.e., infinite sample) case—the use of a training
loss function which is a convex upper bound on the
true or testing loss function (a step function) creates
classifiers with sub-optimal accuracy. We quantify this
problem around extreme asymmetries for several clas-
sical convex-upper-bound loss functions—the square
loss and the erf loss, an approximation of the logistic
loss based on normal cumulative distribution functions
(also referred to as the “error function”, and usually
abbreviated as erf). The analysis is carried through
for Gaussian and mixture of Gaussian class-conditional
distributions (see Section 4 for more details). As we
shall see, the consequences of the potential mismatch
between the cost functions assumed in testing versus
training underscore the value of using the algorithm
that we introduce in Section 4.3. Even when costs are
known (i.e., when only one point on the ROC curve
is needed), the classifier resulting from our approach
which builds the entire ROC curve is never less accu-
rate and can be more accurate than one trained with
the known costs using a convex-upper-bound loss func-
tion.

2 PROBLEM OVERVIEW

Given data x ∈ R
d and labels y ∈ {−1, 1}, we consider

linear classifiers of the form f(x) = sign(w>x + b),
where w is the slope of the classifier and b the in-
tercept. A classifier is determined by the parameters
(w, b) ∈ R

d+1. In Section 2.1, we introduce notation
and definitions; in Section 2.2, we lay out the necessary
concepts of ROC analysis. In Section 2.3, we describe
how these classifiers and ROC curves are typically ob-
tained from data.

2.1 ASYMMETRIC COST AND LOSS
FUNCTIONS

Positive (resp. negative) examples are those for which
y = 1 (resp. y = −1). The two types of misclassifi-
cation, false positives and false negatives, are assigned

two different costs, and the total expected cost is equal
to

R(C+, C−, w, b) = C+P{w
>x+ b < 0, y = 1}

+C−P{w
>x+ b > 0, y = −1}

If we let φ0−1(u) = 1u<0 be the 0-1 loss, we can write
the expected cost as

R(C+, C−, w, b) = C+E{1y=1φ0−1(w
>x+ b)}

+C−E{1y=−1φ0−1(−w
>x− b)}

where E denotes the expectation with respect to the
joint distribution of (x, y). The expected cost defined
using the 0-1 loss is the cost that end users are usu-
ally interested in during the use of the classifier, while
the other cost functions that we define below are used
solely for training purposes. The convexity of these
cost functions makes learning algorithms convergent
without local minima, and leads to attractive asymp-
totic properties (Bartlett et al., 2004).

A traditional set-up for learning linear classifiers from
labeled data is to consider a convex upper bound φ on
the 0-1 loss φ0−1, and use the expected φ-cost :

Rφ(C+, C−, w, b) = C+E{1y=1φ(w>x+ b)}

+C−E{1y=−1φ(−w>x− b)}

We refer to the ratio C+/(C−+C+) as the asymmetry.
We shall use training asymmetry to refer to the asym-
metry used for training a classifier using a φ-cost, and
the testing asymmetry to refer to the asymmetric cost
characterizing the testing situation (reflecting end user
preferences) with the actual cost based on the 0-1 loss.
In Section 4, we will show that these may be different
in the general case.

We shall consider several common loss functions. Some
of the loss functions (square loss, hinge loss) lead
to attractive computational properties, while others
(square loss, erf loss) are more amenable to theoret-
ical manipulations (see Figure 1 for the plot of the
loss functions, as they are commonly used and defined
below1):

• square loss : φsq(u) = 1
2 (u− 1)2; the classifier is

equivalent to linear regression,

• hinge loss : φhi(u) = max{1 − u, 0}; the classi-
fier is the support vector machine (Schölkopf and
Smola, 2002),

• erf loss : φerf (u) = 2
[

u
2ψ
(

u
2

)
− u

2 + ψ′ (u
2

)]
,

where ψ is the cumulative distribution of the
standard normal distribution, i.e. : ψ(v) =

1√
2π

∫ v

−∞ e−t2/2dt, and ψ′(v) = 1√
2π
e−v2/2.

1Note that by rescaling, all of these loss functions can
be made to be an upper bound on the 0-1 loss which is
tight at zero.
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Figure 1: Loss functions: (left) plain: 0-1 loss, dotted:
hinge loss, dashed: erf loss, dash-dotted: square loss.
(Right) plain: 0-1 loss, dotted: probit loss, dashed:
logistic loss.

The erf loss provides a good approximation of the
logistic loss log(1 + e−u) as well as its derivative,
and is amenable to closed-form computations for
Gaussians and mixture of Gaussians (see Section 4
for more details). Note that the erf loss is differ-
ent from the probit loss − logψ(u), which leads to
probit regression (Hastie et al., 2001).

2.2 ROC ANALYSIS

The aim of ROC analysis is to display in a single graph
the performance of classifiers for all possible costs of
misclassification. In this paper, we consider sets of
classifiers fγ(x), parameterized by a variable γ ∈ R (γ
can either be the intercept or the training asymmetry).

For a classifier f(x), we can define a point (u, v) in the
“ROC plane,” where u is the proportion of false posi-
tives u = P (f(x) = 1|y = −1), and v is the proportion
of true positives v = P (f(x) = 1|y = 1).

When γ is varied, we obtain a curve in the ROC plane,
the ROC curve (see Figure 2 for an example). Whether
γ is the intercept or the training asymmetry, the ROC
curve always passes through the point (0, 0) and (1, 1),
which corresponds to classifying all points as negative
(resp. positive).

The upper convex envelope of the curve is the set of
optimal ROC points that can be achieved by the set
of classifiers; indeed, if a point in the envelope is not
one of the original points, it must lie in a segment
between two points (u(γ0), v(γ0)) and (u(γ1), v(γ1)),
and all points in a segment between two classifiers can
always be attained by choosing randomly between the
two classifiers (note that this classifier itself is not a
linear classifier; this performance can only be achieved
by a mixture of two linear classifiers).

Denoting p+ = P (y = 1) and p− = P (y = −1),
the expected (C+, C−)-cost for a classifier (u, v) in
the ROC space, is simply p+C+(1 − v) + p−C−u,
and thus optimal classifiers for the (C+, C−)-cost can
be found by looking at lines of slope that are nor-
mal to (p−C−,−p+C+)—and thus proportional to

c
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s
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Figure 2: (Left) ROC curve: (plain) regular ROC
curve; (dashed) convex envelope. The points a
and c are ROC-consistent and the point b is ROC-
inconsistent. (Right) ROC curve and dashed equi-cost
lines: All lines have direction (p+C+, p−C−), the plain
line is optimal and the point “a” is the optimal classi-
fier.

(p+C+, p−C−)—and which intersects the ROC curve
and are as close as the point (0, 1) as possible (see
Figure 2).

A point (u(γ), v(γ)) is said to be ROC-consistent if
it lies on the upper convex envelope; In this case,
the tangent direction (du/dγ, dv/dγ) defines a cost
(C+(γ), C−(γ)) for which the classifier is optimal
(for the testing cost, which is defined using the 0-
1 loss), by having (p+C+(γ), p−C−(γ)) proportional
to (du/dγ, dv/dγ). This leads to an optimal testing

asymmetry β(γ), defined as β(γ) = C+(γ)
C+(γ)+C

−
(γ) =

1

1+
p+

p
−

dv
dγ

(γ)/ du
dγ

(γ)
.

If a point (u(γ), v(γ)) is ROC-inconsistent, then the
quantity β(γ) has no meaning, and such a classifier is
generally useless, because, for all settings of the mis-
classification cost, that classifier can be outperformed
by the other classifiers or a combination of classifiers.

In Section 4, we relate the optimal asymmetry of cost
in the testing or eventual use of a classifer in the real
world, to the asymmetry of cost used to train that
classifier; in particular, we show that they differ and
quantify this difference for extreme asymmetries (i.e.,
close to the corner points (0, 0) and (1, 1)). This anal-
ysis highlights the value of generating the entire ROC
curve, even when only one point is needed, as we will
present in Section 4.3.

2.3 LEARNING FROM DATA

Given n labelled data points (xi, yi), the empirical cost
is equal to:

R̂(C+, C−, w, b) = C+

n #{yi(w
>xi + b) < 0, yi = 1}

+C
−

n #{yi(w
>xi + b) < 0, yi = −1}

while the empirical φ-cost is equal to

R̂φ(C+, C−, w, b) = C+

n

∑
i∈I+

φ(yi(w
>xi + b))

+C
−

n

∑
i∈I

−

φ(yi(w
>xi + b)),
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where I+ = {i, yi = 1} and I− = {i, yi = −1}.
When learning a classifier from data, a classical
setup is to minimize the sum of the empirical φ-cost
and a regularization term 1

2n ||w||
2, i.e., to minimize

Ĵφ(C+, C−, w, b) = R̂φ(C+, C−, w, b) + 1
2n ||w

2||.

Note that the objective function is no longer homo-
geneous in (C+, C−); the sum C+ + C− is referred
to as the total amount of regularization. Thus,
two end-user–defined parameters are needed to train
a linear classifier: the total amount of regulariza-
tion C+ + C− ∈ R

+, and the asymmetry C+

C++C
−

∈

[0, 1]. In Section 3.1, we show how the minimum of

Ĵφ(C+, C−, w, b), with respect to w and b, can be com-
puted efficiently for the hinge loss, for many values of
(C+, C−), with a computational cost that is within a
constant factor of the computational cost of obtaining
a solution for one value of (C+, C−).

Building an ROC curve from data If a suffi-
ciently large validation set is available, we can train
on the training set and use the empirical distribution
of the validation data to plot the ROC curve. If suf-
ficient validation data is not available, then we can
use 10 random half splits of the data, train a classi-
fier on one half and use the other half to obtain the
ROC scores. Then, for each value of the parameter
γ that defines the ROC curve (either the intercept or
the training asymmetry), we average the 10 scores. We
can also use this approach to obtain confidence inter-
vals (Flach, 2003).

3 BUILDING ROC CURVES FOR

THE SVM

In this section, we will present an algorithm to com-
pute ROC curves for the SVM that explores the two-
dimensional space of cost parameters (C+, C−) effi-
ciently. We first show how to obtain optimal solutions
of the SVM without solving the optimization problems
many times for each value of (C+, C−). This method
generalizes the results of Hastie et al. (2005) to the
case of asymmetric cost functions. We then describe
how the space (C+, C−) can be appropriately explored
and how ROC curves can be constructed.

3.1 BUILDING PATHS OF CLASSIFIERS

Given n data points xi, i = 1, . . . , n which belong to
R

d, and n labels yi ∈ {−1, 1}, minimizing the regu-
larized empirical hinge loss is equivalent to solving the
following convex optimization problem (Schölkopf and
Smola, 2002):

min
w,b,ξ

∑
i Ciξi + 1

2 ||w||
2 s.t. ∀i, ξi > 0,

∀i, ξi > 1 − yi(w
>xi + b)

where Ci = C+ if yi = 1 and Ci = C− if yi = −1.

The dual problem is the following:

max
α∈Rn

− 1
2α

> Diag(y)K Diag(y)α+ 1>α

s.t. α>y = 0 and ∀i, 0 6 αi 6 Ci

Following Hastie et al. (2005), from the KKT optimal-
ity conditions, for an optimal set of primal-dual vari-
ables (w, b, α), we can separate data points into three
disjoint sets: M = {i, αi ∈ [0, Ci], yi(w

>xi + b) = 1},
L = {i, αi = Ci, yi(w

>xi + b) < 1}, R = {i, αi =
0, yi(w

>xi + b) > 1}.

These sets are usually referred to as active sets (Boyd
and Vandenberghe, 2003). If the sets M, L and R
are known, then it is straightforward to show that,
in the domain where the active sets remain constant,
the optimal primal-dual variables (w,α, b) are affine
functions of (C+, C−). This implies that the optimal
variables (w,α, b) are piecewise affine continuous func-
tions of the vector (C+, C−), with “kinks” where the
active sets change.

Following a path The active sets remain the same
as long as all constraints defining the active sets are
satisfied, i.e., (a) yi(w

>xi + b) − 1 is positive for all
i ∈ R and negative for all i ∈ L, and (b) for each
i ∈ M, αi remains between 0 and Ci. This defines
a set of linear inequalities in (C+, C−). The facets of
the polytope defined by these inequalities can always
be found in linear time in n, when efficient convex hull
algorithms are used (Avis et al., 1997). However, when
we only follow a straight line in the (C+, C−)-space,
the polytope is then a segment and its extremities are
trivial to find (also in O(n)).

Following Hastie et al. (2005), if a solution is known for
one value of (C+, C−), we can follow the path along a
line, by simply monitoring which constraint is violated
first and changing the active sets accordingly.

Path initialization Hastie et al. (2005) requires
that the training datasets are balanced in order to
avoid solving a quadratic program to enter the path,
i.e., if n+ (resp. n−) is the number of positive (resp.
negative) training examples, then they require that
n+ = n−. In our situation, we can explore the two
dimensional space (C+, C−). Thus, the requirements
become C+n+ = C−n− along the path. We can start
the path by following the line C+n+ = C−n− and
avoid the need to solve a quadratic program.

Computational complexity As shown by Hastie
et al. (2005), if the appropriate online linear algebra
tools are used, the complexity of obtaining one path of
classifiers across one line is the same as obtaining the
solution for one SVM using classical techniques such
as sequential minimal optimization (Platt, 1998).
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C+n+=C−n−

C+

C−

Figure 3: Lines in the (C+, C−)-space. The line
C+n+ = C−n− is always followed first; then several
lines with constant C+ + C− are followed in parallel,
around the optimal line for the validation data (bold
curve).

3.2 CONSTRUCTING THE ROC CURVE

Given the tools of Section 3.1, we can learn paths of
linear classifiers from data. In this section, we present
an algorithm to build ROC curves from the paths. We
do this by exploring relevant parts of the (C+, C−)
space, selecting the best classifiers among the ones that
are visited.

We assume that we have two separate datasets, one
for training and one for testing. This approach gener-
alizes to cross-validation settings in a straightforward
manner.

Exploration phase In order to start the path-
following algorithm, we need to start at C+ = C− = 0
and follow the line C+n+ = C−n−. We follow this line
up to a large upper bound on C+ + C−. For all clas-
sifiers along that line, we compute a misclassification
cost on the testing set, with given asymmetry (C0

+, C
0
−)

(as given by the user, and usually, but not necessarily,
close to a point of interest in the ROC space). We then
compute the best performing pair (C1

+, C
1
−) and we se-

lect pairs of the form (rC1
+, rC

1
−), where r belongs to

a set R of the type R = {1, 10, 1/10, 100, 1/100, . . . }.
The set R provides further explorations for the total
amount of regularization C+ + C−.

Then, for each r, we follow the paths of direction
(1,−1) and (−1, 1) starting from the point (rC1

+, rC
1
−).

Those paths have a fixed total amount of regulariza-
tion but vary in asymmetry. In Figure 3, we show all
of lines that are followed in the (C+, C−) space.

Selection phase After the exploration phase, we
have |R|+ 1 different lines in the (C+, C−) space: the
line C−n− = C+n+, and the |R| lines C+ + C− =
r(C1

+ + C1
−), r ∈ R. For each of these lines, we know

the optimal solution (w, b) for any cost settings on that
line. The line C−n− = C+n+ is used for computa-
tional purposes (i.e., to enter the path), so we do not
use it for testing purposes.

From R lines in the (C+, C−)-plane, we build the three
ROC curves shown in Figure 4, for a finite sample
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Figure 4: Two examples of ROC curves for bimodal
class conditional densities, varying intercept (dotted),
varying asymmetry (plain) and varying both (dashed).
(Top) obtained from 10 random splits, using the data
shown on the left side (one class is plotted as circles,
the other one as crosses), (Bottom) obtained from pop-
ulation densities (one class with plain density contours,
the other one with dotted contours).

problem and for an infinite sample problem (for the
infinite sample, the solution of the SVM was obtained
by working directly with densities):

• Varying intercept : we extract the slope w corre-
sponding to the best setting (C1

+ +C1
−), and vary

the intercept b from −∞ to ∞. This is the tradi-
tional method for building an ROC curve for an
SVM.

• Varying asymmetry : we only consider the line
C+ + C− = C1

+ + C1
− in the (C+, C−)-plane; the

classifiers that are used are the optimal solutions
of the convex optimization problem. Note that for
each value of the asymmetry, we obtain a different
value of the slope and the intercept.

• Varying intercept and asymmetry : for each of the
points on the R lines in the (C+, C−)-plane, we
discard the intercept b and keep the slope w ob-
tained from the optimization problem; we then use
all possible intercept values; this leads to R two-
dimensional surfaces in the ROC plane. We then
compute the convex envelope of these, to obtain a
single curve.

Since all classifiers obtained by varying only the in-
tercept (resp. the asymmetry) are included in the set
used for varying both the intercept and the asymme-
try, the third ROC curve always outperforms the first
two curves (i.e., it is always closer to the top left cor-
ner). This is illustrated in Figure 4.

Intuitively, the ROC curve obtained by varying the
asymmetry should be better than the ROC generated
by varying the intercept because, for each point, the
slope of the classifier is optimized. Empirically, this is
generally true, but is not always the case, as displayed
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in Figure 4. This is not a small sample effect, as the
infinite sample simulation shows. Another troubling
fact is that the ROC curve obtained by varying asym-
metry, exhibits strong concavities, i.e., there are many
ROC-inconsistent points: for those points, the solution
of the SVM with the corresponding asymmetry is far
from being the best linear classifier when performance
is measured with the same asymmetry but with the
exact 0-1 loss. In addition, even for ROC-consistent
points, the training asymmetry and the testing asym-
metry differ. In the next section, we analyze why they
may differ and characterize their relationships in some
situations.

4 TRAINING VS. TESTING

ASYMMETRY

We observed in Section 3.2 that the training cost asym-
metry can differ from the testing asymmetry. In this
section, we analyze their relationships more closely for
the population (i.e., infinite sample) case. Although
a small sample effect might alter some of the results
presented in this section, we argue that most of the
discrepancies come from using a convex surrogate to
the 0 − 1 loss.

The Bayes optimal classifier for a given asymmetry
(C+, C−), is the (usually non-linear) classifier with
minimal expected cost. A direct consequence of results
in Bartlett et al. (2004) is that, if the Bayes optimal
classifier is linear, then using a convex surrogate has
no effect, i.e., using the expected φ-cost will lead to
the minimum expected cost. Thus, if the Bayes op-
timal classifier is linear, then, in the population case
(infinite sample), there should be no difference. How-
ever, when the Bayes optimal classifier is not linear,
then we might expect to obtain a difference, and we
demonstrate that we do have one and quantify it for
several situations.

Since we are using population densities, we can get
rid of the regularization term and thus only the asym-
metry will have an influence on the results, i.e., we
can restrict ourselves to C+ + C− = 1. We let
γ = C+/(C+ + C−) = C+ denote the training asym-
metry. For a given training asymmetry γ and a loss
function φ, in Section 2.2, we defined the optimal test-
ing asymmetry β(γ) for the training asymmetry γ. In
this section, we will refer to the β(γ) simply as the
testing asymmetry.

Although a difference might be seen empirically for all
possible asymmetries, we analyze the relationship be-
tween the testing cost asymmetry and training asym-
metry in cases of extreme asymmetry, i.e., in the ROC
framework, close to the corner points (0, 0) and (1, 1).
We prove that, depending on the class conditional den-

sities, there are two possible different regimes for ex-
treme asymmetries: either the optimal testing asym-
metry is more extreme, or it is less extreme. We also
provide, under certain conditions, a simple test that
can determine the regime given class conditional den-
sities.

In this section, we choose class conditional densities
that are either Gaussian or a mixture of Gaussians, be-
cause (a) any density can be approximated as well as
desired by mixtures of Gaussians (Hastie et al., 2001),
and (b) for the square loss and the erf loss, they en-
able closed-form calculations that lead to Taylor ex-
pansions.

4.1 OPTIMAL SOLUTIONS FOR
EXTREME COST ASYMMETRIES

We assume that the class conditional densities are mix-
tures of Gaussian, i.e., the density of positive (resp.
negative) examples is a mixture of k+ Gaussians, with
means µi

+ and covariance matrix Σi
+, and mixing

weights π+
i , i ∈ {1, . . . ,m+} (resp. k− Gaussians,

with means µi
− and covariance matrix Σi

−, and mix-
ing weights π+

−, i ∈ {1, . . . ,m−} ). We denote p+ and
p− as the marginal class densities, p+ = P (y = 1),
p− = P (y = −1). We assume that all mixing weights
πi
± are strictly positives and that all covariance matri-

ces Σi
± have full rank.

In the following sections, we provide Taylor expansions
of various quantities around the null training asymme-
try γ = 0. They trivially extend around the reverse
asymmetry γ = 1. We start with an expansion of the
unique global minimum (w, b) of the φ-cost with asym-
metry γ. For the square loss, (w, b) can be obtained in
closed form for any class conditional densities so the
expansion is easy to obtain, while for the erf loss, an
asymptotic analysis of the optimality conditions has
to be carried through, and is only valid for mixture of
Gaussians (see Bach et al. (2004) for proofs).

Proposition 1 (square loss) Under previous as-
sumptions, we have the following expansions:

w = 2
p+

p−
γΣ−1

− (µ+ − µ−) +O(γ2)

b = −1 +
p+

p−
γ[2 − 2µ>

−(µ+ − µ−)] +O(γ2)

where m = µ+ − µ−, and Σ± and µ± are the class
conditional means and variances.

Proposition 2 (erf loss) Under previous assump-
tions, we have the following expansions:

w = (2 log(1/γ))
−1/2

Σ̃−(µ̃+ − µ̃−) + o
(
log(1/γ)−1/2

)

b = − (2 log(1/γ))
1/2

+ o
(
log(1/γ)1/2

)
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where m̃ = µ̃+ − µ̃−, and Σ̃± and µ̃± are convex
combinations of the mixture means and covariances,
i.e., there exists strictly positive weights π̃i

±, that sum

to one for each sign, such that Σ̃± =
∑

i π̃
i
±Σi

± and
µ̃± =

∑
i π̃

i
±µ

i
±.

The weights π̃i
± can be expressed as the solution of a

convex optimization problem (see Bach et al. (2004)
for more details). When there is only one mixture
component (Gaussian densities), then π̃1

± = 1.

4.2 EXPANSION OF TESTING
ASYMMETRIES

Using the expansions of Proposition 1 and 2, we can
readily derive an expansion of the ROC coordinates
for small γ, as well as the testing asymmetry β(γ).
We have (see Bach et al. (2004) for proofs):

Proposition 3 (square loss) Under previous as-
sumptions, we have the following expansion:

log

(
p−
p+

(β(γ)−1−1)

)
=

p2
−

8p2
+γ

2

(
1

m>Σ−1
− Σ

i
−

− Σ−1
− m

−
1

m>Σ−1
− Σ

i+
+ Σ−1

− m

)
+ o(1/γ2) (1)

where i− (resp. i+) is one of the negative (resp. posi-
tive) mixture component.

Proposition 4 (erf loss) Under previous assump-
tions, we have the following expansion:

log

(
p−
p+

(β(γ)−1−1)

)
=2 log(1/γ)

(
1

m̃>Σ̃−1
− Σ

i
−

− Σ̃−1
− m̃

−
1

m̃>Σ̃−1
− Σ

i+
+ Σ̃−1

− m̃

)
+ o(log(1/γ)) (2)

where i− (resp. i+) is one of the negative (resp. posi-
tive) mixture component.

The rest of the analysis is identical for both losses
and thus, for simplicity, we focus primarily on the
square loss. For the square loss, we have two different
regimes, depending on the sign of m>Σ−1

− Σ
i
−

− Σ−1
− m−

m>Σ−1
− Σ

i+
+ Σ−1

− m:

• if m>Σ−1
− Σ

i
−

− Σ−1
− m > m>Σ−1

− Σ
i+
+ Σ−1

− m, then
from the expansion in Eq. (1) and Eq. (2), we see
that the testing asymmetry tends to 1 exponen-
tially fast. Because this is an expansion around
the null training asymmetry, the ROC curve must
be starting on the bottom right part of the main
diagonal and the points close to γ = 0 are not
ROC-consistent, i.e., the classifiers with training
asymmetry too close to zero are useless as they
are too extreme.
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Figure 5: Training asymmetry vs. testing asym-
metry, square loss: (Left) Gaussian class condi-
tional densities, (right) testing asymmetry vs. train-
ing asymmetry; from top to bottom, the values
of (m>Σ−1

− Σ
i
−

− Σ−1
− m)−1 − (m>Σ−1

− Σ
i+
+ Σ−1

− m)−1 are
0.12, -6, 3, -0.96.

• if m>Σ−1
− Σ

i
−

− Σ−1
− m < m>Σ−1

− Σ
i+
+ Σ−1

− m , then
from the expansion in Eq. (1) and Eq. (2), we see
that the testing asymmetry tends to 0 exponen-
tially fast, in particular, the derivative dβ/dγ is
null at γ = 0, meaning, that the testing asymme-
try is significantly smaller than the training asym-
metry, i.e., less extreme.

• if m>Σ−1
− Σ

i
−

− Σ−1
− m = m>Σ−1

− Σ
i+
+ Σ−1

− m, then
the asymptotic expansion does not provide any
information relating to the behavior of the test-
ing asymmetry. We are currently investigating
higher-order expansions in order to study the be-
havior of this limiting case. Note that when the
two class conditional densities are Gaussians with
identical covariance (a case where the Bayes op-
timal classifier with symmetric cost is indeed lin-
ear), we are in the present case.

The strength of the effects we have described above
depends on the norm of m = µ+ − µ−: if m is large,
i.e., the classification problem is simple, then those ef-
fects are less strong, while when m is small, they are
stronger. In Figure 5, we provide several examples
for the square loss, with the two regimes and different
strengths. It is worth noting, that, although the theo-
retical results obtained in this section are asymptotic
expansions around the corners (i.e., extreme asymme-
tries), the effects also remain valid far from the corners.

We thus must test to identify which regime we are
in, namely testing for the sign of m>Σ−1

− Σ
i
−

− Σ−1
− m =

m>Σ−1
− Σ

i+
+ Σ−1

− m. This test requires knowledge of the
class conditional densities; it can currently always be
performed in closed form for the square loss, while for
the erf loss, it requires to solve a convex optimization
problem, described by Bach et al. (2004).
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Dataset γ one asym. all asym.
Pima 0.68 41 ± 0.4 22 ± 1
Breast 0.99 0.9 ± 0.03 0.09 ± 0.04
Ionosphere 0.82 10 ± 0.5 4 ± 0.8
Liver 0.32 27 ± 1.8 23.8 ± 0.02
Ringnorm 0.94 6.3 ± 0.06 4.3 ± 0.1
Twonorm 0.16 15 ± 0.2 1.2 ± 0.2
Adult 0.70 12.8 ± 0.8 11.5 ± 0.3

Table 1: Training with the testing asymmetry γ vs.
training with all cost asymmetries: we report valida-
tion costs obtained from 10 half-random splits (pre-
multiplied by 100). Only the asymmetry with the
largest difference is reported. Given an asymmetry
γ we use the cost settings C+ = 2γ, C− = 2(1 − γ)
(which leads to the misclassification error if γ = 1/2).

4.3 BUILDING THE ENTIRE ROC
CURVE FOR A SINGLE POINT

As shown empirically in Section 3.2, and demonstrated
theoretically in this section, training and testing asym-
metries differ; and this difference suggests that even
when the user is interested in only one cost asymmetry,
the training procedure should explore more cost asym-
metries, i.e. build the ROC curve as presented in Sec-
tion 3.2 and chose the best classifier as follows: a given
asymmetry in cost for the test case leads to a unique
slope in the ROC space, and the optimal point for this
asymmetry is the point on the ROC curve whose tan-
gent has the corresponding slope and which is closest
to the upper-left corner.

We compare in Figure 1, for various datasets and linear
classifiers, the performance with cost asymmetry γ of
training a classifier with cost asymmetry γ to the per-
formance of training with all cost asymmetries. Using
all asymmetries always perform better than assuming
a single asymmetry—we simply have more classifiers
to choose from. In Figure 1, we report only the perfor-
mance for the cost asymmetries which show the great-
est differences, showing that in some cases, it is very
significant, and that a simple change in the training
procedure may lead to substantial gains.

5 CONCLUSION

We have presented an efficient algorithm to build ROC
curves by varying the training cost asymmetries for
SVMs. The algorithm is based on the piecewise lin-
earity of the path of solutions when the cost of false
positives and false negatives vary. We have also pro-
vided a theoretical analysis of the relationship between
the potentially different cost asymmetries assumed in
training and testing classifiers, showing that they differ
under certain circumstances. We have characterized

key relationships, and have worked to highlight the
potential value of building the entire ROC curve even
when a single point may be needed. Such an approach
can lead to a significant improvement of performance
with little added computational cost. Finally, we note
that, although we have focused in this paper on the
single kernel learning problem, our approach can be
readily extended to the multiple kernel learning set-
ting (Bach et al., 2005) with appropriate numerical
path following techniques.
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Abstract

We propose a family of learning algorithms
based on a new form of regularization that
allows us to exploit the geometry of the
marginal distribution. We focus on a semi-
supervised framework that incorporates la-
beled and unlabeled data in a general-
purpose learner. Some transductive graph
learning algorithms and standard meth-
ods including Support Vector Machines and
Regularized Least Squares can be obtained
as special cases. We utilize properties of
Reproducing Kernel Hilbert spaces to prove
new Representer theorems that provide the-
oretical basis for the algorithms. As a re-
sult (in contrast to purely graph based ap-
proaches) we obtain a natural out-of-sample
extension to novel examples and are thus
able to handle both transductive and truly
semi-supervised settings. We present exper-
imental evidence suggesting that our semi-
supervised algorithms are able to use unla-
beled data effectively. In the absence of la-
beled examples, our framework gives rise
to a regularized form of spectral clustering
with an out-of-sample extension.

1 Introduction

The problem of learning from labeled and unlabeled
data (semi-supervised and transductive learning) has
attracted considerable attention in recent years (cf.
[11, 7, 10, 15, 18, 17, 9]). In this paper, we consider this
problem within a new framework for data-dependent
regularization. Our framework exploits the geome-
try of the probability distribution that generates the
data and incorporates it as an additional regulariza-
tion term. We consider in some detail the special case
where this probability distribution is supported on a

submanifold of the ambient space.

Within this general framework, we propose two spe-
cific families of algorithms: the Laplacian Regular-
ized Least Squares (hereafter LapRLS) and the Lapla-
cian Support Vector Machines (hereafter LapSVM).
These are natural extensions of RLS and SVM respec-
tively. In addition, several recently proposed trans-
ductive methods (e.g., [18, 17, 1]) are also seen to be
special cases of this general approach. Our solution
for the semi-supervised case can be expressed as an
expansion over labeled and unlabeled data points.
Building on a solid theoretical foundation, we obtain
a natural solution to the problem of out-of-sample ex-
tension (see also [6] for some recent work).When all
examples are unlabeled, we obtain a new regularized
version of spectral clustering.

Our general framework brings together three distinct
concepts that have received some independent recent
attention in machine learning: Regularization in Re-
producing Kernel Hilbert Spaces, the technology of
Spectral Graph Theory and the geometric viewpoint
of Manifold Learning algorithms.

2 The Semi-Supervised Learning
Framework

First, we recall the standard statistical framework of
learning from examples, where there is a probability
distribution � on ����� according to which training
examples are generated. Labeled examples are �
	�����
pairs drawn from � . Unlabeled examples are simply	���� drawn from the marginal distribution ��� of � .

One might hope that knowledge of the marginal ���
can be exploited for better function learning (e.g. in
classification or regression tasks). Figure 1 shows
how unlabeled data can radically alter our prior be-
lief about the appropriate choice of classification func-
tions. However, if there is no identifiable relation be-
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Figure 1: Unlabeled data and prior beliefs

tween � � and the conditional ���
�� 	�� , the knowledge
of � � is unlikely to be of much use. Therefore, we
will make a specific assumption about the connection
between the marginal and the conditional. We will as-
sume that if two points 	�����	���� � are close in the in-
trinsic geometry of � � , then the conditional distribu-
tions ���!�� 	��"� and ���!�� 	��#� are similar. In other words,
the conditional probability distribution ���!�� 	$� varies
smoothly along the geodesics in the intrinsic geome-
try of ��� .

We utilize these geometric ideas to extend an estab-
lished framework for function learning. A number of
popular algorithms such as SVM, Ridge regression,
splines, Radial Basis Functions may be broadly in-
terpreted as regularization algorithms with different
empirical cost functions and complexity measures in
an appropriately chosen Reproducing Kernel Hilbert
Space (RKHS).

For a Mercer kernel %'&(�'�)�+*,� , there is an asso-
ciated RKHS -). of functions �/*0� with the corre-
sponding norm 121 . . Given a set of labeled examples�!	$3��4(35� , 687:9(�<;";<;=�4> the standard framework estimates
an unknown function by minimizing

?�@ 7BA�CED(FHGJIK�L�MON 9 >
PQ 3SR �8T �!	 3 �� 3 � ? ��UWVX1 ? 1 �. (1)

where T is some loss function, such as squared loss�!Y32Z ? �!	$3[�4� � for RLS or the soft margin loss func-
tion for SVM. Penalizing the RKHS norm imposes
smoothness conditions on possible solutions. The
classical Representer Theorem states that the solution
to this minimization problem exists in -). and can be
written as ?�@ �!	��\7 PQ 3SR ��] 3
%^�!	$3��4	$� (2)

Therefore, the problem is reduced to optimizing
over the finite dimensional space of coefficients ] 3 ,which is the algorithmic basis for SVM, Regularized
Least Squares and other regression and classification
schemes.

Our goal is to extend this framework by incorporating
additional information about the geometric structure

of the marginal � � . We would like to ensure that the
solution is smooth with respect to both the ambient
space and the marginal distribution �2� . To achieve
that, we introduce an additional regularizer:

? @ 7BA�CED(FHGJIK(L�M N 9 >
PQ 3SR � T �!	$3��4(3_� ? �`UaVcbO1 ? 1 �. UaVcdY1 ? 1 �d (3)

where 1 ? 1 �d is an appropriate penalty term that
should reflect the intrinsic structure of � � . Here V b
controls the complexity of the function in the ambient
space while V d controls the complexity of the function
in the intrinsic geometry of � � . Given this setup one
can prove the following representer theorem:

Theorem 2.1. Assume that the penalty term 1 ? 1`d is suf-
ficiently smooth with respect to the RKHS norm 1 ? 1 . .
Then the solution

? @
to the optimization problem in Eqn 3

above exists and admits the following representation

? @ �!	��\7fecg ] �
��_%h�
	��4c��i�� � �!��jU
PQ 3SR ��] 3 %^�!	 3 ��	�� (4)

where kl7Bm4n�o�o � �O�p� is the support of the marginal �2� .

The proof of this theorem runs over several pages and
is omitted for lack of space. See [4] for details includ-
ing the exact statement of the smoothness conditions.

In most applications, however, we do not know � � .
Therefore we must attempt to get empirical estimates
of 1 ? 1 d . Note that in order to get such empirical esti-
mates it is sufficient to have unlabeled examples.

A case of particular recent interest is when the
support of ��� is a compact submanifold k q� 7r�ts . In that case, a natural choice for 1 ? 1<d
is u gwvyx g ? � x g ?�z . The optimization problem be-
comes

?�@ 7{A�CED(FHGJIK(L�M|N 9 >
PQ 3JR ��T �!	 3 �4 3 � ? ��U}V b 1 ? 1 �. UVcd e~g v[x g ? � x g ?�z (5)

The term u gwv[x g ? � x g ?�z may be approximated on
the basis of labeled and unlabeled data using the
graph Laplacian ([1]). Thus, given a set of > labeled
examples

� �!	$3��4(3y��� P3JR � and a set of � unlabeled exam-
ples

� 	c��� � R P����� R P�� � , we consider the following optimiza-
tion problem :

? @ 7{A�CED(FHGJIK(L�M|N 9 >
PQ 3JR � T �!	$3��4(3�� ? ��U}Vcb�1 ? 1 �. UV d�
��Uh>y� ���?���� �? (6)
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where �? 7'� ? �!	��"�=�";";<;=� ? �
	 P���� ��� � , and
�

is the graph
Laplacian given by

� 7/�+Zf� where � 3 � are the
edge weights in the data adjacency graph. Here, the
diagonal matrix � is given by ��3S327�� P����� R � ��3 � . The
normalizing coefficient �� �#��P��
� is the natural scale fac-
tor for the empirical estimate of the Laplace operator.
On a sparse adjacency graph it may be replaced by� P����3!� � R � ��3 � .
The following simple version of the representer the-
orem shows that the minimizer has an expansion in
terms of both labeled and unlabeled examples and is
a key to our algorithms.

Theorem 2.2. The minimizer of optimization problem 6
admits an expansion

?�@ �!	��\7 PS���Q 3SR � ] 3 %^�!	 3 �4	$� (7)

in terms of the labeled and unlabeled examples.

The proof is a variation of the standard orthogonality
argument, which we omit for lack of space.

Remarks : (a) Other natural choices of 1�1 d exist. Ex-
amples are (i) heat kernel (ii) iterated Laplacian (iii)
kernels in geodesic coordinates. The above kernels
are geodesic analogs of similar kernels in Euclidean
space. (b) Note that % restricted to k (denoted by% g ) is also a kernel defined on k with an associated
RKHS - g of functions k *�� . While this might
suggest 1 ? 1 d 7w1 ? � g 1=.\� (

? � g is
?

restricted to k )
as a reasonable choice for 1 ? 1 d , it turns out, that for
the minimizer

? @
of the corresponding optimization

problem we get 1 ? @ 1 d 7�1 ? @ 1". , yielding the same
solution as standard regularization, although with a
different V .

3 Algorithms

We now present solutions to the optimization prob-
lem posed in Eqn (6). To fix notation, we assume we
have > labeled examples

� �!	 3 �4 3 ��� P 3JR � and � unlabeled
examples

� 	 � � � R P����� R P�� � . We use % interchangeably to de-
note the kernel function or the Gram matrix.

3.1 Laplacian Regularized Least Squares
(LapRLS)

The Laplacian Regularized Least Squares algorithm
solves Eqn (6) with the squared loss function:

T �
	�34��(3�� ? ��7��
(3�Z ? �
	�35��� � . Since the solution is
of the form given by (7), the objective function can
be reduced to a convex differentiable function of the�
>�U^��� -dimensional expansion coefficient vector ] 7

� ] ���";";<;"� ] P���� � � whose minimizer is given by :

] @ 7:�_��%�UWVcb8>y ¡U V~d`>�!��Uh>y� � � % �£¢ ��¤ (8)

Here, K is the �
>�U¥���¡�h�
>�U¦��� Gram matrix over la-
beled and unlabeled points; Y is an �
>XU���� dimen-
sional label vector given by - ¤ 7§� ~�#�<;";<;=�� P �4¨��<;";<;=�4¨��
and � is an �
>�U©���|�}�
>ªU©��� diagonal matrix given by
- �B7«i(6�¬Y���9(�<;";";��<9(�E¨��";<;";=�E¨Y� with the first > diagonal
entries as 1 and the rest 0.

Note that when Vcd®7¯¨ , Eqn (8) gives zero coeffi-
cients over unlabeled data. The coefficients over la-
beled data are exactly those for standard RLS.

3.2 Laplacian Support Vector Machines (LapSVM)

Laplacian SVMs solve the optimization problem in
Eqn. 6 with the soft margin loss function defined as

T �
	�34��(3�� ? �°7±F�A�²��
¨ª�"9�Zh(3 ? �!	$3[�4����Y3¡� � Z°9Y�£Ua9�� . In-
troducing slack variables, using standard Lagrange
Multiplier techniques used for deriving SVMs [16],
we first arrive at the following quadratic program in> dual variables ³ :

³�´�7{F�A�²µ�L#¶�· PQ 3JR � ³ 3 Z 9¸ ³ �º¹ ³ (9)

subject to the contraints : � P 3SR � (3
³�3�7+¨ª�®¨¼»½³$3�»� P ��6t7�9(�<;S;J; > , where¹ 7 ¤ ��%h� ¸ V b  ¡U ¸ Vcd�!��Uh>y� � � %¾� ¢ � � � ¤ (10)

Here, Y is the diagonal matrix ¤ 3S3 7{ 3 , K is the Gram
matrix over both the labeled and the unlabeled data;
L is the data adjacency graph Laplacian; and J is an>º���
>cU ��� matrix given by - � 3 ��7¿9 if 687^À and 	 3 is a
labeled example, and �j3 � 7B¨ otherwise. To obtain the
optimal expansion coefficient vector ] @ �Á� � P����`� , one
has to solve the following linear system after solving
the quadratic program above :

] @ 7:� ¸ V b  �U ¸ V d�!��Uh>y� � � % � ¢ � � � ¤ ³ ´ (11)

One can note that when V d 7Â¨ , the SVM QP and
Eqns (10,11), give zero expansion coefficients over the
unlabeled data. The expansion coefficients over the
labeled data and the Q matrix are as in standard SVM,
in this case. Laplacian SVMs can be easily imple-
mented using standard SVM software and packages
for solving linear systems.

The Manifold Regularization algorithms and some
connections are presented in the table below. For
Graph Regularization and Label Propagation see [12,
3, 18].
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Manifold Regularization Algorithms
Input: > labeled examples

� �!	 3 �4 3 ��� P 3JR � , � unlabeled examples
� 	���� P����� R PS� �

Output: Estimated function
? &Y� s *,�

Step 1 Ã Construct data adjacency graph with �y>5U���� nodes using, e.g, Ä nearest neighbors. Choose
edge weights � 3 � , e.g. binary weights or heat kernel weights � 3 ��7BÅ ¢tÆ5Ç<È[¢�Ç"É"Æ �EÊ�ËEÌ .

Step 2 Ã Choose a kernel function %h�!	º���� . Compute the Gram matrix %)3 � 7B%h�
	�3_�4	 � � .
Step 3 Ã Compute graph Laplacian matrix :

� 7Í�ÎZh� where � is a diagonal matrix given by�H3J3º7Ï� P����� R � ��3 � .
Step 4 Ã Choose Vcb and Vcd .
Step 5 Ã Compute ] @ using Eqn (8) for squared loss (Laplacian RLS) or using Eqns (10,11) together

with the SVM QP solver for soft margin loss (Laplacian SVM).
Step 6 Ã Output function

? @ �!	��\7 � P����3SR � ] @3 %h�
	 3 ��	�� .
Connections to other algorithmsV bhÐ ¨hV d°Ð ¨ Manifold RegularizationV bhÐ ¨hV d 7¼¨ Standard Regularization (RLS or SVM)V b 7¼¨hV d°Ñ ¨ Out-of-sample extension for Graph Regularization (RLS or SVM)V b 7B¨©V d *,¨ Out-of-sample extension for Label Propagation (RLS or SVM)V b *,¨hV d 7¼¨ Hard margin (RLS or SVM)

4 Related Work

In this section we survey various approaches to semi-
supervised and transductive learning and highlight
connections of Manifold Regularization to other algo-
rithms.

Transductive SVM (TSVM) [16], [11]: TSVMs are
based on the following optimization principle :

? @ 7 A�CED(FHGSIK(L�M|N � Ò ·ÔÓ~Õ �ÔÖÔÖÔÖ Ò ·ÔÓY×ºØ
PQ 3SR�Ù ��92Z¾ 3 ? �!	 3 �4� �

U Ø @
P����Q3SR PS� � �_9�Z  3 ? �
	 3 ��� � Uf1 ? 1 �.

which proposes a joint optimization of the SVM ob-
jective function over binary-valued labels on the unla-
beled data and functions in the RKHS. Here, Ø � Ø @ are
parameters that control the relative hinge-loss over la-
beled and unlabeled sets. The joint optimization is
implemented in [11] by first using an inductive SVM
to label the unlabeled data and then iteratively solv-
ing SVM quadratic programs, at each step switching
labels to improve the objective function. However
this procedure is susceptible to local minima and re-
quires an unknown, possibly large number of label
switches before converging. Note that even though
TSVM were inspired by transductive inference, they
do provide an out-of-sample extension.
Semi-Supervised SVMs (S Ú VM) [5] : S Ú VM incorpo-
rate unlabeled data by including the minimum hinge-
loss for the two choices of labels for each unlabeled

example. This is formulated as a mixed-integer pro-
gram for linear SVMs in [5] and is found to be in-
tractable for large amounts of unlabeled data. The
presentation of the algorithm is restricted to the lin-
ear case.
Measure-Based Regularization [9]: The conceptual
framework of this work is closest to our approach.
The authors consider a gradient based regularizer
that penalizes variations of the function more in high
density regions and less in low density regions lead-
ing to the following optimization principle:

?�@ 7¼A(C4DYFHGSIK(L�Û
PQ 3JR�ÙÜT � ? �
	 3 ���4 3 �ºU

V e � vyx ? �!	���� x ? �
	$� zyÝ �!	$��i(	
where

Ý
is the density of the marginal distribution� � . The authors observe that it is not straightforward

to find a kernel for arbitrary densities
Ý

, whose associ-
ated RKHS norm is u vyx ? �!	���� x ? �
	$� zyÝ �!	$��i(	 . Thus, in
the absence of a representer theorem, the authors pro-
pose to perform minimization over the linear space Þ
generated by the span of a fixed set of basis functions
chosen apriori. It is also worth noting that while [9]
uses the gradient x ? �!	�� in the ambient space, we use
the penalty functional associated with the gradientx g ? over a submanifold. In a situation where the
data truly lies on or near a submanifold k , the dif-
ference between these two penalizers can be signifi-
cant since smoothness in the normal direction to the
data manifold is irrelevant to classification or regres-
sion. The algorithm in [9] does not demonstrate per-
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formance improvements in real world experiments.
Graph Based Approaches See e.g., [7, 10, 15, 17,
18, 1]: A variety of graph based methods have been
proposed for transductive inference. However, these
methods do not provide an out-of-sample extension.
In [18], nearest neighbor labeling for test examples
is proposed once unlabeled examples have been la-
beled by transductive learning. In [10], test points
are approximately represented as a linear combina-
tion of training and unlabeled points in the feature
space induced by the kernel. We also note the very
recent work [6] on out-of-sample extensions for semi-
supervised learning. For Graph Regularization and
Label Propagation see [12, 3, 18]. Manifold regular-
ization provides natural out-of-sample extensions to
several graph based approaches. These connections
are summarized in the Table on page 5.
Other methods with different paradigms for using
unlabeled data include Cotraining [8] and Bayesian
Techniques, e.g., [14].

5 Experiments

We performed experiments on a synthetic dataset
and two real world classification problems arising
in visual and speech recognition. Comparisons
are made with inductive methods (SVM, RLS). We
also compare with Transductive SVM (e.g., [11])
based on our survey of related algorithms in Section
4. For all experiments, we constructed adjacency
graphs with ß nearest neighbors. Software and
Datasets for these experiments are available at
http://manifold.cs.uchicago.edu/manifold regularization.
More detailed experimental results are presented in
[4].

5.1 Synthetic Data : Two Moons Dataset

The two moons dataset is shown in Figure 2. The best
decision surfaces across a wide range of parameter
settings are also shown for SVM, Transductive SVM
and Laplacian SVM. The dataset contains

¸ ¨Y¨ exam-
ples with only 9 labeled example for each class. Fig-
ure 2 demonstrates how TSVM fails to find the op-
timal solution. The Laplacian SVM decision bound-
ary seems to be intuitively most satisfying. Figure 3
shows how increasing the intrinsic regularization al-
lows effective use of unlabeled data for constructing
classifiers.

5.2 Handwritten Digit Recognition

In this set of experiments we applied Laplacian SVM
and Laplacian RLSC algorithms to àjá binary classi-
fication problems that arise in pairwise classification

of handwritten digits. The first àY¨(¨ images for each
digit in the USPS training set (preprocessed using
PCA to 9<¨Y¨ dimensions) were taken to form the train-
ing set and 2 of these were randomly labeled. The re-
maining images formed the test set. Polynomial Ker-
nels of degree 3 were used, and V�>â7w¨ª; ¨já�� Ø 7ã9<¨j�was set for inductive methods following experiments
reported in [13]. For manifold regularization, we
chose to split the same weight in the ratio 9w& ä
so that V b >�7�¨�; ¨(¨jác�±å=æ P� �#��PS� � 7�¨�; ¨�à~á . The observa-
tions reported in this section hold consistently across
a wide choice of parameters. In Figure 4, we com-
pare the error rates of Laplacian algorithms, SVM and
TSVM, at the precision-recall breakeven points in the
ROC curves (averaged over 10 random choices of la-
beled examples) for the 45 binary classification prob-
lems. The following comments can be made: (a) Man-
ifold regularization results in significant improve-
ments over inductive classification, for both RLS and
SVM, and either compares well or significantly out-
performs TSVM across the 45 classification problems.
Note that TSVM solves multiple quadratic programs
in the size of the labeled and unlabeled sets whereas
LapSVM solves a single QP in the size of the labeled
set, followed by a linear system. This resulted in sub-
stantially faster training times for LapSVM in this ex-
periment. (b) Scatter plots of performance on test and
unlabeled data sets confirm that the out-of-sample ex-
tension is good for both LapRLS and LapSVM. (c)
Finally, we found Laplacian algorithms to be signif-
icantly more stable with respect to choice of the la-
beled data than the inductive methods and TSVM, as
shown in the scatter plot in Figure 4 on standard devi-
ation of error rates. In Figure 5, we plot performance
as a function of number of labeled examples.

5.3 Spoken Letter Recognition

This experiment was performed on the Isolet
database of letters of the English alphabet spoken in
isolation (available from the UCI machine learning
repository). The data set contains utterances of 9#á�¨
subjects who spoke the name of each letter of the En-
glish alphabet twice. The speakers are grouped into á
sets of ç(¨ speakers each, referred to as isolet1 through
isolet5. For the purposes of this experiment, we chose
to train on the first ç(¨ speakers (isolet1) forming a
training set of 9`á(ß(¨ examples, and test on isolet5 con-
taining 9`á(á(ä examples (1 utterance is missing in the
database due to poor recording). We considered the
task of classifying the first 9<ç letters of the English al-
phabet from the last 9<ç . The experimental set-up is
meant to simulate a real-world situation: we consid-
ered ç(¨ binary classification problems corresponding
to ç(¨ splits of the training data where all á ¸ utterances
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Figure 2: Two Moons Dataset: Best decision surfaces using RBF kernels for SVM, TSVM and Laplacian SVM.
Labeled points are shown in color, other points are unlabeled.
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Figure 3: Two Moons Dataset: Laplacian SVM with increasing intrinsic regularization.
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Figure 4: USPS Experiment - Error Rates at Precision-Recall Breakeven points for 45 binary classification prob-
lems
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Figure 5: USPS Experiment - Mean Error Rate at Precision-Recall Breakeven points as a function of number of
labeled points (T: Test Set, U: Unlabeled Set)
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Figure 6: Isolet Experiment - Error Rates at precision-recall breakeven points of 30 binary classification problems
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of one speaker were labeled and all the rest were left
unlabeled. The test set is composed of entirely new
speakers, forming the separate group isolet5.

We chose to train with RBF kernels of width è¼7é9`¨
(this was the best value among several settings with
respect to á -fold cross-validation error rates for the
fully supervised problem using standard SVM). For
SVM and RLSC we set V�>ê7Î¨ª; ¨já ( Ø 7w9<¨ ) (this was
the best value among several settings with respect to
mean error rates over the ç(¨ splits). For Laplacian
RLS and Laplacian SVM we set V�bt>87 å=æ P� �#��P�� � 7f¨�; ¨(¨já .
In Figure 6, we compare these algorithms. The fol-
lowing comments can be made: (a) LapSVM and
LapRLS make significant performance improvements
over inductive methods and TSVM, for predictions on
unlabeled speakers that come from the same group
as the labeled speaker, over all choices of the labeled

speaker. (b) On Isolet5 which comprises of a separate
group of speakers, performance improvements are
smaller but consistent over the choice of the labeled
speaker. This can be expected since there appears to
be a systematic bias that affects all algorithms, in fa-
vor of same-group speakers. For further details, see
[4].

5.4 Regularized Spectral Clustering and Data
Representation

When all training examples are unlabeled, the op-
timization problem of our framework, expressed in
Eqn 6 reduces to the following clustering objective
function :

FHGJIK(L�M N VX1 ? 1 �. U �? � � �? (12)
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Figure 7: Two Moons Dataset: Regularized Clustering
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where V�7 å"ë � �å=æ is a regularization parameter that
controls the complexity of the clustering function. To
avoid degenerate solutions we need to impose some
additional conditions (cf. [2]). It can be easily seen
that a version of Representer theorem holds so that
the minimizer has the form

? @ 7 � �3SR � ] 3 %h�
	 3 �"ìE� By
substituting back in Eqn. 12, we come up with the fol-
lowing optimization problem:

] 7¯A(C4DYF�GJIí�î N�ï<ðYñò î . � ò R � VX1
? 1 �. U �? � � �?

where ó is the vector of all ones and ] 7Í� ] � �<;";<;=� ] � �and % is the corresponding Gram matrix.

Letting � be the projection onto the subspace of � �
orthogonal to %©ó , one obtains the solution for the
constrained quadratic problem, which is given by the
generalized eigenvalue problem

���!V�%�U+% � %¾����ô�7Bõª�°% � ��ô (13)

The final solution is given by ] 7¿��ô , where ô is the
eigenvector corresponding to the smallest eigenvalue.

The framework for clustering sketched above pro-
vides a regularized form spectral clustering, where V
controls the smoothness of the resulting function in
the ambient space. We also obtain a natural out-of-
sample extension for clustering points not in the origi-
nal data set. Figure 7 shows the results of this method
on a two-dimensional clustering problem.

By taking multiple eigenvectors of the system in
Eqn. 13 we obtain a natural regularized out-of-sample
extension of Laplacian eigenmaps [1]. This leads to
new method for dimensionality reduction and data
representation. Further study of this approach is a di-
rection of future research.
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Abstract

Low-dimensional representations for lex-
ical co-occurrence data have become in-
creasingly important in alleviating the
sparse data problem inherent in natural lan-
guage processing tasks. This work presents
a distributed latent variable model for in-
ducing these low-dimensional representa-
tions. The model takes inspiration from
both connectionist language models [1, 16]
and latent variable models [13, 9]. We give
results which show that the new model sig-
nificantly improves both bigram and trigram
models.

1 Introduction

Data sparseness is a central problem in machine learn-
ing for natural-language processing tasks such as pars-
ing, language modeling, machine translation, and au-
tomatic summarization [5, 10, 3]. All these tasks use
sparse data to estimate lexical co-occurrence probabil-
ities. One example is modeling the probability p(w|h)
that a wordw occurs in the context of some other word
or words h.

The most common way of dealing with the sparse data
problem is to interpolate the full context with shorter
contexts, combining the full and shortened statistics
into a smoother overall estimate (see [4]). Interpola-
tion models are simple and reasonably effective, but
they fail to take into account useful regularities across
contexts.

An effective approach to capturing those regularities
is to map contexts into low-dimensional representa-

tions, and then use those representations to predict w.
Two lines of work which have used these ideas are
latent variable models and distributed connectionist
models.

In latent variable models, one introduces an unob-
served discrete random variable with low cardinality,
which represents an underlying class of contexts, and
separates the context from the word w. The parame-
ters of the model are then estimated via EM or related
algorithms [13, 9].

Distributed models map contexts to continuous low
dimensional vectors g(h) ∈ <n. The distribution
p(w|h) is then modeled as a non linear function of
g(h). Recent work by Bengio et al. [1] and by Xu et
al. [16] has shown that this approach yields state of
the art performance.

The multidimensional representation of distributed
models is attractive, since it can be thought of as rep-
resenting different, possibly independent, properties
of the context. On the other hand, in latent models
the intermediate representation has a clear probabilis-
tic interpretation.

In this work, we suggest a model that combines the
advantages of the above approaches by using a vector
of discrete latent variables. Our latent variable model
can be nicely described as a directed graphical model,
which also encompasses single latent variable models
such as the aggregate Markov model (AMM) of Saul
and Pereira [13]. Because it uses a vector of latent
variables, it also extends naturally to more general n-
grams. We show empirically that our model signifi-
cantly outperforms the AMM on a verb-object bigram
modeling task, and we further demonstrate improved
performance over a standard baseline for trigram lan-
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guage modeling.

The rest of the paper is organized as follows. Section
2 reviews the AMM and introduces the distributed la-
tent variable model. Section 3 describes the EM algo-
rithms for optimizing the model. Section 4 describes
our experimental procedures and results. We conclude
in Section 6.

2 Distributed Latent Variable Models

In what follows, we describe a model for the proba-
bility of observing a word w given a history of previ-
ous words h. We begin with a single word history, in
order to compare to standard latent models, and then
discuss extensions to multivariate histories. The sim-
plest, non-distributed, latent model assumes the ex-
istence of a low cardinality hidden variable z which
separates w and h in the sense that it makes them con-
ditionally independent

p(w, h|z) = p(w|z)p(h|z) .

The corresponding graphical model is the Bayes net
in Figure 1. The conditional probability of w given h
is obtained by marginalizing over z:

p(w|h) =
∑

z

p(z|h) · p(w|z) .

The parameters of this model are p(z|h) and p(w|z).
The expression for the conditional distribution sug-
gests that z can be thought of as a clustering of h,
from which w is then predicted.

Saul and Pereira [13] used this model for language
modeling, where they called it the aggregate Markov
model (AMM). Hofmann and Puzicha [9] studied it as
a special case of what they call “aspect” models. The
AMM also falls under the rubric of mixture models.
The distribution p(w|h) can be thought of as a mixture
of |z| low-dimensional distributions, p(w|z), each of
which has mixing weight p(z|h). We will make use of
this view of the latent variable model in our analysis.

To use the advantages of a distributed model, we now
assume that the latent variable is a vector of m binary
latent variables (bits)1

b = (b1, . . . , bm). As in the
previous latent variable model, the latent variables are
assumed to separate h and w.

1Using binary latent variables simplifies the notation, exposi-
tion, and implementation without real loss of generality.

h

w

z

Figure 1: AMM graphical model

A desired property of a distributed model is that its
vector elements model independent properties of their
inputs. This can be achieved in our model by con-
straining the variables bi to be conditionally indepen-
dent given h. The above requirement can be repre-
sented graphically using the Bayes net of Figure 2. To
further exploit the distributed nature of b, we use the
following multinomial logistic (also known as condi-
tional maximum entropy) model for p(w|b)

p(w|b) =
1

Z(b)
exp

m
∑

i=1

ψ(bi, w) (1)

with separate interaction potentials ψ(bi, w) for each
variable bi. As in standard condtional maximum en-
tropy models, we assume ψ(bi, w) is an arbitrary, real-
valued function of bi and w.

We refer to the above model as the distributed Markov
model (henceforth DMM). The distribution it induces
is specified as follows:

p(w|h) =
∑

b

p(b|h) · p(w|b)

=
∑

b

m
∏

i=1

p(bi|h) ·
1

Z(b)
exp

m
∑

i=1

ψ(bi, w) .

The parameters of the model are the binomial param-
eters p(bi|h), and the real-valued functions ψ(bi, w).

The distribution p(w|h) can be seen to be a mixture of
2m components. However, the DMM has only O(m)
parameters. This should be contrasted with the AMM
which needs O(2m) parameters to model a mixture
of the same size. When the latent variable has a dis-
tributed nature, we expect the DMM model to outper-
form the standard mixture model, since its fewer pa-
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Figure 2: Graphical model corresponding to the distributed latent
variable model.
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Figure 3: Graphical model corresponding to the multivariate his-
tory DMM

rameters make it less likely to overfit. This is indeed
seen in the experiments described later.

2.1 Multivariate Histories

The distributed model is easily extended to multi-
word histories. For ease of exposition, we discuss here
the two-word history (trigram) case. Each word in the
history is encoded with a separate vector of latent vari-
ables as shown in the graphical model of of Figure 3.

We denote latent variables encoding h1 and h2 by
b = (b1, . . . , bm) and c = (c1, . . . , cn) respectively.
The distribution p(w|b, c) is assumed to factor with
respect to the latent variables as in Equation 1. The in-
teraction potentials for c will be denoted by ψ(ci, w).
The resulting distribution p(w|h1, h2) is a mixture of
2m+n elements, with O(m+n) parameters. The vec-
tors b and c might have different lengths, allowing us
to use more latent variables for more recent history
elements, for example.

3 Learning Distributed Models

We now discuss the estimation of the parameters spec-
ifying the distributed model, from a given training
set. We focus on the two-word history case. Since
the model is a mixture distribution, its parameters
may be estimated using the expectation-maximization
algorithm [7]. Applications of EM to learning sin-
gle latent variable models are described by Saul and
Pereira [13], and Hofmann and Puzicha [9].

In what follows we denote by Θ(t) the full pa-
rameter set at the iteration t of the EM algo-
rithm. Recall that the free parameters are the bino-
mial parameters p(bi|h1), p(cj |h2) and the functions
ψ(bi, w), ψ(cj , w). We denote all parameters at time
t with a superscript t.

In the E step of the algorithm, posterior probabilities
of the latent variables are calculated given the model
Θ(t). For the DMM, this posterior is 2

p(t+1)(b, c|w, h,Θ(t)) ∝

p(t)(w|b, c)p(t)(b|h1)p
(t)(c|h2)

Observe that, because of the DMM’s factored form,
the posterior can be computed as a normalized prod-
uct of mixture weights and mixture components. Be-
cause of this, the histories h and predicted words w
decouple, and we can compute the partition function
Z(b, c) independently of h. Thus the E step for the
model requires O(L · 2m+n) time, where L refers to
the total number of training instances. This can be
significantly smaller than the required time for other
distributed models.

From this, we construct the joint distribution
p(t+1)(h,w,b, c) over the observed and latent vari-
ables

p(t+1)(h,w,b, c) ∝ p(t+1)(b, c|h,w,Θ(t))p0(h,w)

where p0(h,w) is the empirical distribution of the ob-
served variables.

The M step uses the above posteriors to estimate a new
parameter set Θ(t+1). The parameters p(t+1)(bi|h1)
and p(t+1)(cj |h2) are easily obtained by marginaliza-
tion and conditionalization from p(t+1)(h,w,b, c).

The parameters ψ(bi, w), ψ(cj , w) have no closed-
form expression, due to the dependencies between

2We use h to denote (h1, h2) for brevity
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the latent variables induced by the partition function
Z(b, c). However, as is standard for conditional max-
imum entropy models like that of Equation 1, the ex-
pected complete data log-likelihood is maximized for
the values of the parameter vector ψ(t+1) that satisfy
the marginal constraints

q(w, bi) = p(t+1)(w, bi)

q(w, cj) = p(t+1)(w, ci)

where

q(w,b, c) = p(w|b, c, ψ(t+1))p(b, c)

is the model-expected marginal count of w and b, c.
The above equations can be solved iteratively for
ψ(t+1)(w, bi) with generalized iterative scaling (GIS)
[6], which uses the following parameter update

∆ψ(t+1)(w, bi) =
1

C
log

p(t+1)(w, bi)

q(w, bi)

where C is an upper bound on the number of terms in
the exponent in Equation 1. Similar updates are used
for ψ(w, ci).

3.1 Overrelaxed Updates and Regularization

In this section we discuss briefly two practical issues
related to the learning algorithm.

First, both GIS and EM are known to be slow to con-
verge, so that the doubly-iterative EM algorithm pro-
posed in the previous section is impractically slow
without modification. To make the algorithm practi-
cal, we use only a few GIS steps per EM step and
then apply an adaptive, overrelaxed update [12]. For
large models, this modified update gives convergence
in under 75 iterations, whereas the standard EM up-
date does not.

Secondly, while both latent variable models are in-
tended to smooth a conditional distribution, they can
also overfit their training data, in particular when the
number of mixture components is large. Because of
this, we sometimes use a deterministic annealing vari-
ant of EM [9, 14], where a free parameter correspond-
ing to temperature is optimized on heldout data.

4 Experimental Evaluations

To evaluate our distributed latent variable model we
first apply it to modeling bigrams, in order to compare

it to single latent variable models. We then apply it to
the more complex task of trigram modeling.

4.1 Modeling Verb Object Association

We begin with modeling the co-occurrence of bigrams
composed of verbs followed by objects. The task is to
obtain a model of the conditional distribution p(o|v)
of seeing an object given the preceding verb.

Our data come from a subset of the Penn Treebank
Wall Street Journal Corpus [11]. This is a set of one
million words of Wall Street Journal text, where each
sentence is annotated with its syntactic structure in
the form of a parse tree. The data are extracted from
the parse trees by finding all right branching parent-
modifier pairs where the parent is tagged as a verb
and the child is tagged as a noun. Instances of the
data then correspond roughly to verbs and objects,
both direct and indirect, but also can include other
nouns such as predicate nominals and the subjects in
subject-verb inversions. The data contain 50,205 such
verb-object pairs, and there are 5191 unique verbs and
8470 unique nouns, so the matrix is quite sparse. In
order to avoid the problem of unseen words, we col-
lapsed all low-count words into a single token. The
count threshold for this normalization also affects the
sparseness of the matrix, and we performed experi-
ments which varied it.

The dataset was divided into 9-1 training-test splits,
and we further divided the training set to give us held-
out data on which to optimize model free parameters.

We use a bigram model smoothed by deleted interpo-
lation as a baseline. This model gives the probability
of an object given a verb as:

p
interp
BG (o|v) = λ1pML(o|v) + λ2pML(o) + λ3pU (2)

Here the weights λi are positive and sum to 1. The
three distributions interpolated are the maximum like-
lihood bigram, unigram, and uniform distributions.
Following Jelinek [10], we bin the histories based on
frequency and set the weights to maximize the likeli-
hood of heldout data.

Given a distributed model pDM (o|v) we interpolate it
with the baseline by adding the term λ4pDM(o|v) to
Equation 2 and determining the weights as above.

The baseline and distributed models are evaluated us-
ing data predictive perplexity. For a model p(o|v),
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Figure 4: Perplexity Results for all three latent variable models for varying numbers of mixture components with two unknown word
thresholds. An AMM with k mixture components has a latent class variable that takes on k values. A DMM with k mixture components
has log(k) binary latent variables

Table 1: Percentage improvement over the baseline smoothed bi-
gram model for the best latent variable models of each type. UNK
refers to the unknown word threshold.

% Improve
over BG UNK=2 UNK=5

AMM 8.6% 7.6%
DMM 12.8% 12.5%

the perplexity on a test set of verbs and objects is

Ptest = exp
[

− 1
n

∑

v,o c(o, v) log p(o|v)
]

.

Here c(o, v) refers to the count of a verb-object bi-
gram, and n is the total number of bigrams in the cor-
pus.

Figure 4 gives perplexity results for the latent vari-
able models with varying numbers of mixture com-
ponents. The latent variable models are trained with
annealed EM as described in Section 3.1, and the per-
plexities reported are for interpolated models as de-
scribed above.

While the single latent variable model (AMM) does
give better results for 8 mixture components, the dis-
tributed model consistently outperforms it for all other
numbers of mixture components. It is also worthwhile
to note that the AMM overfits its training data, even
when annealed, while the distributed model shows no
sign of overfitting, even when the number of mixture
components becomes quite large. This is because the
distributed model has a much more compact represen-
tation for the same number of mixture components.
As mentioned before, the number of parameters in the

distributed model scales logarithmically in the num-
ber of mixture components, but it scales linearly for
the AMM.

As Table 1 shows, the best distributed models can im-
prove the baseline by nearly 13%. In the next section,
we examine the kinds of lexical “clusterings” discov-
ered by the AMM and DMM.

4.1.1 Analysis of Lexical Co-occurrence
Clusterings

One way to analyze the latent variable models is to
examine the distributions p(z|v), p(o|z) for the AMM
and p(b|v), p(o|b) for the DMM. In the AMM, verbs
v for which p(ẑ|v) is high can be thought of as be-
longing to the ẑ cluster. Similarly, objects o for which
p(o|ẑ) is high can be thought of as belonging to the
ẑ cluster. Since the latent variable models here are
mixture models, analyzing verbs and objects as be-
longing to one single cluster can hide some subtleties.
Nonetheless, examining the parameters in this way
provides us with useful insight into their representa-
tions of lexical co-occurrences

Table 2 shows one such “clustering” of the 200 most
frequent verbs and 200 most frequent objects induced
by the 32-class AMM on the verb-object data. For
verbs and objects v and o, we assign them to the
cluster ẑ corresponding to ẑ = argmax

z
p(z|v) and

ẑ = argmax
z

p(o|z) respectively. We display the top

8 clusters, sorted by the highest p(z|v) value for verbs
in the cluster.
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Class p(z|v) p(o|z)
1 named chairman, president
2 been, become, told, asked issue
3 put, build funds, system
4 did, do it, business, something
5 are, used issues
6 called, find, know what
7 consider, approved, following plan, bid, program, changes, proposal, bill
8 give, gives, giving, given, lost support, right, money

Table 2: 8 classes induced by the 32 class AMM. The first column shows the verbs for which this class is the most probable. The second
column shows the nouns which are most probable given this class.

Class p(b|v) p(o|b)
1 said, says, were executive
2 held, dropped, yield, rose, grew point, %, cents, points
3 ended, ending, began, sent, reached Nov., report, March, agreement, June
4 is, be, been, named, become director, chairman, president, part, reason
5 closed year, Tuesday, week, Wednesday, yesterday
6 set, consider, begin, rejected, made acquisition, sale, plan, plans
7 told, asked, help, called, tell us, investors, people, him, me
8 did, does, do, play, call, know you, what, work, role, something

Table 3: 8 classes induced by the 5 variable DDM. The first column shows the verbs for which this class is the most probable. The
second column shows the nouns which are most probable given this class.

Table 3 gives a similar clustering induced by the 5-
variable DMM. The 8 clusters are chosen in the same
fashion. Both models find some reasonable clusters
of verbs and objects, but the AMM clusters are a little
less sharply defined, and it induces some clusters that
seem quite counterintuitive. The word “issue” is in a
separate cluster from “issues,” for instance.

4.2 Trigram Language Modeling

In this section, we evaluate our distributed latent vari-
able model on trigram language modeling. Trigram
models are widely used in speech recognition because
they are easy to build and efficient to apply. Trigram
language models also usually generalize in a straight-
forward way to longer contexts. Our data for this ex-
periment also come from the treebank portion of the
Wall Street Journal restricted to 10,000 distinct words.
The dataset is described more completely in [17] and
contains sections for training, optimizing free parame-
ters parameters and testing. For these experiments, we
do not anneal either model. Instead we regularize the
models by stopping the EM algorithm when the mod-
els begin to overfit development data. For this data,
annealing is not effective at regularizing the AMM,
and annealing the DMM did not make a significant
difference after interpolation.

Figure 5(a) gives perplexity results for distributed

models with varying numbers of latent variables per
word. It is natural to suppose thatw2 is the more effec-
tive predictor of w3, and this is indeed shown in these
experiments. In fact for all but the 10-bit case, it is
always better to allocate all of them to the most recent
word in the history. Even then, the models show little
sign of saturating the amount of information present
in either of the histories.

We also compared our model with an interpolated
Kneser-Ney trigram model. The interpolated Kneser-
Ney model is one of the most effective trigram lan-
guage models, and Chen and Goodman demonstrate
that a variant of this model consistently outperforms
all other interpolation and backoff smoothing tech-
niques [4] 3. We use the Good-Turing estimate of the
parameters of the Kneser-Ney model and we combine
the AMM and DMM with it by linearly interpolating
the two trained models. As before, we set the weights
to maximize the likelihood of heldout data.

Figure 5(c) shows learning curves for the distributed
model when interpolated with the trigram baseline de-
scribed above. Again we compare with an aggregate
Markov model. This time, the AMM is used only
to smooth the distribution p(w3|w2). As with the
verb-object bigram results, we compare two models

3This variant, modified Kneser-Ney, can achieve a perplexity
of 143.9 on this dataset.
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(a) Perplexities of models with different
numbers of latent variables

c(w1)
b(w2) 0 1 2 3 4

3 379 361 346 343 344
4 336 329 317 321 316
5 315 310 300 299 296
6 295 292 285 283 X
7 283 280 277 273 X
8 274 273 270 X X
9 269 261 X X X
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(c) Learning curves for DMM and AMM models
with varying numbers of mixture components

Figure 5: Results of trigram language modeling experiments

with identical numbers of mixture components. For
each bit count, we choose the DMM with the low-
est heldout data perplexity. For all but 10 bits (1024
mixture components), this corresponds to allocating
all bits to the most recent word. While the DMM
slightly outperforms the AMM for larger numbers of
mixture components, both models improve similarly
(6.6 versus 6.8%) on the Kneser-Ney baseline. One
explanation for the difference between these results
and the verb-object bigram results is the difference in
data sparseness. The AMM quickly overfits the verb-
object data, but it is much harder to overfit the 10,000-
word vocabulary trigram data.

5 Related Work and Discussion

Aside from Saul and Pereira [13], there is also other
work on applying ideas similar to ours to language
modeling. Wang et al. [15] investigate a language
model based on what they call the latent maximum
entropy principle. Like our distributed models, latent
maximum entropy models are mixture models. Sim-
ilarly, like our factored form from Equation 1, latent
maximum entropy models are maximum entropy for
a fixed posterior distribution over their hidden fea-
tures. However, unlike our model, the Wang et al.
[15] model is not distributed and uses a single latent
variable.

The models which are most similar in spirit to ours
are the connectionist models of Bengio [1] and Xu
[17]. These models combine a neural network with a
softmax output for probabilities. They are not sparse,

and because of this, they must use O(H · V ) time per
epoch, where H refers to the number of unique histo-
ries and V refers to the vocabulary size. For most cor-
pora, this number is prohibitively large. Finally, we
recently introduced a much faster model which com-
bines dimensionality reduction for continuous embed-
ding of histories with a hierarchical mixture of experts
for faster normalization [2].

Our distributed latent variable model is fully proba-
bilistic, and its factored form allows it to avoid the
prohibitively large O(H · V ) calculation of the earlier
connectionist models. Recall that the DMM requires
time O(L ·2m+n). Since L is typically close to H (for
our trigram data, L is 1 million andH is 600,000), this
results in much faster training times when m and n
are small. When m and n are large, though, the DMM
also faces speed issues. The coupling of the latent
variables forces us to sum over all mixture compo-
nents when computing the expectations in the E-step.
While this is possible for 1024-component mixtures,
it becomes too large for more mixture components on
larger corpora.

In terms of model form and inference, our model is
closely related to the factorial hidden Markov model
[8]. The factors of the factorial HMM correspond to
our latent bits, but there are two major differences be-
tween the two models: The factorial HMM is a gener-
ative model in which the observed variables at a time
slice are generated from the factors. By contrast, our
DMM assumes that the the latent bits are distributed
conditioned on a history. Furthermore, the factorial
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HMM explicitly models the dependencies between
hidden variables at different time slices, whereas we
do not. Ghahramani and Jordan give a mean-field ap-
proximation to the posterior for their factorial HMM.
Unfortunately, the introduction of the mean field pa-
rameters in our model recouples h and w, resulting
in exactly the O(H · V ) computation we avoided by
specifying its factored form.

6 Conclusion

We presented a distributed latent variable model for
lexical co-occurrence data. Using the framework of
graphical models, we derived an EM algorithm and
compared the learned models with the single latent
variable aggregate Markov model [13]. The result
was that the distributed latent variable model signif-
icantly outperforms the single latent variable AMM
and is able to improve significantly on both bigram
and trigram baselines.

As mentioned in the previous section, our model re-
quires time exponential in the number of latent vari-
ables in order to perform exact inference. For 9 bi-
nary latent variables, this is not large, but for models
with many variables, this number quickly becomes too
large. This is due to the directed nature of our graphi-
cal model. It is worth mentioning that it is also possi-
ble to use undirected graphical models to represent the
essential conditional independences expressed in this
model. We are currently investigating such models to-
gether with approximate inference techniques [18] to
make learning and inference practical.
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Abstract

Maximum-likelihood (ML) learning of
Markov random fields is challenging because
it requires estimates of averages that have an
exponential number of terms. Markov chain
Monte Carlo methods typically take a long
time to converge on unbiased estimates, but
Hinton (2002) showed that if the Markov
chain is only run for a few steps, the learning
can still work well and it approximately
minimizes a different function called “con-
trastive divergence” (CD). CD learning has
been successfully applied to various types of
random fields. Here, we study the properties
of CD learning and show that it provides
biased estimates in general, but that the bias
is typically very small. Fast CD learning
can therefore be used to get close to an ML
solution and slow ML learning can then be
used to fine-tune the CD solution.

Consider a probability distribution over a vector x (as-
sumed discrete w.l.o.g.) and with parameters W

p(x;W) =
1

Z(W)
e−E(x;W) (1)

where Z(W) =
∑

x e−E(x;W) is a normalisation con-
stant and E(x;W) is an energy function. This class
of random-field distributions has found many practical
applications (Li, 2001; Winkler, 2002; Teh et al., 2003;
He et al., 2004). Maximum-likelihood (ML) learning of
the parameters W given an iid sample X = {xn}

N
n=1

can be done by gradient ascent:

W
(τ+1) = W

(τ) + η
∂L(W;X )

∂W

∣

∣

∣

∣

W(τ)
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where the learning rate η need not be constant. The
average log-likelihood is:

L(W;X ) = 1
N

∑N
n=1 log p(xn;W) = 〈log p(x;W)〉0

= −〈E(x;W)〉0 − log Z(W)

where 〈·〉0 denotes an average w.r.t. the data distribu-

tion p0(x) = 1
N

∑N
n=1 δ(x− xn). A well-known diffi-

culty arises in the computation of the gradient

∂L(W;X )

∂W
= −

〈

∂E(x;W)

∂W

〉

0

+

〈

∂E(x;W)

∂W

〉

∞

where 〈·〉∞ denotes an average with respect to the
model distribution p∞(x;W) = p(x;W). The average
〈·〉0 is readily computed using the sample data X , but
the average 〈·〉∞ involves the normalisation constant
Z(W), which cannot generally be computed efficiently
(being a sum of an exponential number of terms). The
standard approach is to approximate the average over
the distribution with an average over a sample from
p(x;W), obtained by setting up a Markov chain that
converges to p(x;W) and running the chain to equilib-
rium (for reviews, see Neal, 1993; Gilks et al., 1996).
This Markov chain Monte Carlo (MCMC) approach
has the advantage of being readily applicable to many
classes of distribution p(x;W). However, it is typically
very slow, since running the Markov chain to equilib-
rium can require a very large number of steps, and no
foolproof method exists to determine whether equilib-
rium has been reached. A further disadvantage is the
large variance of the estimated gradient.

To avoid the difficulty in computing the log-likelihood
gradient, Hinton (2002) proposed the contrastive di-
vergence (CD) method which approximately follows
the gradient of a different function. ML learning min-
imises the Kullback-Leibler divergence

KL (p0‖p∞) =
∑

x

p0(x) log
p0(x)

p(x;W)
.

CD learning approximately follows the gradient of the
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difference of two divergences (Hinton, 2002):

CDn = KL (p0‖p∞)−KL (pn‖p∞) .

In CD learning, we start the Markov chain at the data
distribution p0 and run the chain for a small number
n of steps (e.g. n = 1). This greatly reduces both
the computation per gradient step and the variance
of the estimated gradient, and experiments show that
it results in good parameter estimates (Hinton, 2002).
CD has been applied effectively to various problems
(Chen and Murray, 2003; Teh et al., 2003; He et al.,
2004), using Gibbs sampling or hybrid Monte Carlo as
the transition operator for the Markov chain. How-
ever, it is hard to know how good the parameter esti-
mates really are, since no comparison was done with
the real ML estimates (which are impractical to com-
pute). There has been a little theoretical investigation
of the properties of contrastive divergence (MacKay,
2001; Williams and Agakov, 2002; Yuille, 2004), but
important questions remain unanswered: Does it con-
verge? If so how fast, and how are its convergence
points related to the true ML estimates?

In this paper we provide some theoretical and empir-
ical evidence that contrastive divergence can, in fact,
be the basis for a very effective approach for learn-
ing random fields. We concentrate on Boltzmann ma-
chines, though our results should be more generally
valid. First, we show that CD provides biased esti-
mates in general: for almost all data distributions, the
fixed points of CD are not fixed points of ML, and
vice versa (section 2). We then show, by comparing
CD and ML in empirical tests, that this bias is small
(sections 3–4) and that an effective approach is to use
CD to perform most of the learning followed by a short
run of ML to clean up the solution (section 5).

To eliminate sampling noise from our investigations,
we use fairly small models (with e.g. 48 parameters)
for which we can compute the exact model distribution
and the exact distribution at each step of the Markov
chain at each stage of learning. Throughout, we take
ML learning to mean exact ML learning (i.e., with n→
∞ in the Markov chain) and CDn learning to mean
learning using the exact distribution of the Markov
chain after n steps. The sampling noise in real MCMC
estimates would create an additional large advantage
that favours CD over ML learning, because CD has
much lower variance in its gradient estimates.

1 ML and CD learning for two types

of Boltzmann machine

We will concentrate on two types of Boltzmann ma-
chine, which are a particular case of the model of
eq. (1). In Boltzmann machines, there are v visible

units x = (x1, . . . , xv)T that encode a data vector, and
h hidden units y = (y1, . . . , yh)T ; all units are binary
and take values in {0, 1}.

Fully visible Boltzmann machines have h = 0 and
the visible units are connected to each other. The en-
ergy is then E(x;W) = − 1

2x
T
Wx, where W = (wij)

is a symmetric v× v matrix of real-valued weights (for
simplicity, we do not consider biases). We denote such
a machine by VBM(v). In VBMs, the log-likelihood
has a unique optimum because its Hessian is negative
definite. Since ∂E/∂wij = −xixj , ML learning takes
the form

w
(τ+1)
ij = w

(τ)
ij + η

(

〈xixj〉0 − 〈xixj〉∞
)

while CDn learning takes the form

w
(τ+1)
ij = w

(τ)
ij + η

(

〈xixj〉0 − 〈xixj〉n
)

.

Here, pn(x;W) = pn = T
n
p0 is the nth-step distri-

bution of the Markov chain with transition matrix1
T

started at the data distribution p0.

Restricted Boltzmann machines (Smolensky,
1986; Freund and Haussler, 1992) have connections
only between a hidden and a visible unit, i.e.,
they form a bipartite graph. The energy is then
E(x,y;W) = −y

T
Wx, where we have v visible units

and h hidden units, and W = (wij) is an h × v ma-
trix of real-valued weights. We denote such a machine
by RBM(v, h). By making h large, an RBM can be
given far more representational power than a VBM,
but the log-likelihood can have multiple maxima. The
learning is simpler than in a general Boltzmann ma-
chine because the visible units are conditionally inde-
pendent given the hidden units, and the hidden units
are conditionally independent given the visible units.
One step of Gibbs sampling can therefore be carried
out in two half-steps: the first updates all the hid-
den units and the second updates all the visible units.
Equivalently, we can write T = TxTy where tx;j,i =
p(x = j|y = i;W) and ty;i,j = p(y = i|x = j;W).

Since ∂E/∂wij = −yixj , ML learning takes the form

w
(τ+1)
ij = w

(τ)
ij + η

(〈

〈yixj〉p(y|x;W)

〉

0
− 〈yixj〉∞

)

while CDn learning takes the form

w
(τ+1)
ij = w

(τ)
ij + η

(〈

〈yixj〉p(y|x;W)

〉

0
− 〈yixj〉n

)

.

2 Analysis of the fixed points

A probability distribution over v units is a vector of
2v real-valued components (from 0 to 2v − 1 in bi-

1Here and elsewhere we omit the dependence of T on
the parameter values W to simplify the notation.
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nary notation) that lives in the 2v–dimensional sim-

plex ∆2v = {x ∈ R
2v

: xi ≥ 0,
∑2v

i=1 xi = 1}. Each
coordinate axis of R

2v

corresponds to a state (binary
vector). We write such a distribution as p(·), when em-
phasising that it is a function, or as a vector p, when
emphasising that it is a point in the simplex. We define
a Markov chain through its transition operator, which
is a stochastic 2v × 2v matrix T. We use the Gibbs
sampler as the transition operator because of its sim-
plicity and its wide applicability to many distributions.
For Boltzmann machines with finite weights, the Gibbs
sampler converges to a stationary distribution which
is the model distribution p(x;W). For an initial dis-
tribution p we then have pn = T

n
p for n = 1, 2, . . . ;

and p(x;W) = p∞ = T
∞

p for any p ∈ ∆2v , i.e.,
T

∞ = p∞1
T where 1 is the vector of ones.

VBMs or RBMs define a manifold M within the sim-
plex, parameterised by W, with wij ∈ R (we ignore
the case of infinite weights, corresponding to distribu-
tions in the intersection ofM and the simplex bound-
ary). The learning (ML or CD) starts at a point in
M and follows the (approximate) gradient of the log-
likelihood, thus tracing a trajectory within M.

For ML with gradient learning, the fixed points are the
zero-gradient points (maxima, minima and saddles),
which satisfy 〈g〉0 = 〈g〉∞ where g = ∂E/∂W. For
n-step CD, the fixed points satisfy 〈g〉0 = 〈g〉n. In this
section we address the theoretical question of whether
the fixed points of ML are fixed points of CD and vice
versa. We show that, in general,

∃p0 : 〈g〉0 = 〈g〉∞ 6= 〈g〉1
∃p0 : 〈g〉0 = 〈g〉1 6= 〈g〉∞ .

We give a brief explanation of a framework for
analysing the fixed points of ML and CD; full details
appear in Carreira-Perpiñán and Hinton (2004). The
idea is to fix a value of the weights and so a value of the
moments (defined below), determine which data dis-
tributions p0 have such moments (i.e., the opposite of
the learning problem) and then determine under what
conditions ML and CD agree over those distributions.
Call G the |W| × 2v matrix of energy derivatives, de-
fined by

Gix = −
∂E

∂wi

(x;W)

where we consider W as a column vector with |W|
elements and the state x takes values 0, 1, . . . , 2v − 1
in the case of v binary variables. We can then write
the moments s =

〈

− ∂E
∂W

〉

p
= −〈g〉p of a distribution

p as s = Gp, i.e., s is a linear function of p. Call T

the transition matrix for the sampling operator with
stationary distribution p∞ (so we have p∞ = Tp∞).
In general, both G and T are functions of W.
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Figure 1: The simplex in 4 dimensions of the VBM(2).
The model has a single parameter W = w ∈ (−∞,∞).
The tetrahedron represents the simplex, i.e., the set
{p ∈ R

4 : 1
T
p = 1, p ≥ 0}. The tetrahedron corners

correspond to the pure states, i.e., the distributions
that assign all the probability to a single state. The red
vertical segment is the manifold of VBMs, i.e., the dis-
tributions reachable by a VBM(2) for w ∈ (−∞,∞).
The ML estimate of a data distribution is its orthog-
onal projection on the model manifold. The CD esti-
mate only agrees with the ML one for data distribu-
tions in the 3 shaded planes in the inset.

Now consider a fixed value of W and let p∞ be its
associated model distribution. Thus its moments are
s∞ = Gp∞. We define two sets P0 and P1 that depend
on s∞. First, the set of data distributions p0 that have
those same moments s∞ is:

P0 =







p0 ∈ R
2v

:
Gp0 = s∞

1
T
p0 = 1

p0 ≥ 0







.

Each distribution in P0 gives a fixed point of ML. Like-
wise, define the set of data distributions p0 whose dis-
tribution p1 = Tp0 (first step in the Markov chain,
i.e., what CD1 uses instead of p∞) has the same mo-
ments as s∞:

P1 =







p0 ∈ R
2v

:
GTp0 = s∞

1
T
p0 = 1

p0 ≥ 0







.

Both P0 and P1 are nonempty since p∞ is in both.
Now we can reformulate the problem in terms of the
sets P0 and P1. For example, a distribution with p0 ∈
P0 and p0 /∈ P1 satisfies 〈g〉0 = 〈g〉∞ 6= 〈g〉1 and thus
gives a fixed point of ML but not of CD (that is, the
CD learning rule would move away from such a p∞).
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In general (and ignoring technical details regarding the
inequality p0 ≥ 0), P0 and P1 are linear subspaces of
the same dimension because G is full rank (the mo-
ments are l.i.) and T is generally full rank. Thus we
cannot generally expect P0 = P1, so points with CD
bias are the rule; points in P0 ∩ P1 have no CD bias
but are the exception (the intersection being a lower-
dimensional subspace). We can make the statement
precise for a given model. For example, for VBM(2)
with Gibbs sampling we have G = (0 0 0 1) (G hap-
pens to be independent of W for VBMs), we can com-
pute T and we can work out the set P0 ∩ P1 for ev-
ery s∞ value. The resulting set, which contains all the
data distributions for which ML and CD have the same
fixed points (i.e., no bias), is the union (intersected
with the simplex) of the 3 planes: p11 = 0; p11 =
1
4 ; 3p01 + p11 = 1, where we write a distribution as
a 4-dimensional vector p = (p00 p01 p10 p11)

T , corre-
sponding to the probabilities of the 4 states 00, . . . , 11
(see fig. 1). This set has measure zero in the simplex,
so CD is biased for almost every data distribution.

A reachable distribution p0 ∈ M is a fixed point for
both CD and ML, as it is invariant under T (Hinton,
2002). This is consistent with the above argument,
as p0 = p∞ ∈ P0 ∩ P1. The distributions of practi-
cal interest are typically unreachable because real data
are nearly always more complicated than our compu-
tationally tractable model of it.

In summary, we expect that for almost every data
distribution p0, the fixed points of ML are not fixed
points of CD and vice versa. This means that, in gen-
eral, CD is a biased learning algorithm. Our argu-
ment can be applied to models other than Boltzmann
machines, transition operators other than Gibbs sam-
pling, and to n > 1 (writing T

n instead of T). What
determines whether CD is biased are the hyperplanes
defined by the matrices G and GT. However, non-
trivial models (i.e., defining a lower-dimensional man-
ifold) may exist for which CD is not biased; an exam-
ple is Gaussian Boltzmann machines (Williams and
Agakov, 2002) and Gaussian distributions, at least in
2D (Carreira-Perpiñán and Hinton, 2004).

This analysis does not imply that CD learning con-
verges (to a stable fixed point); at present, we do not
have a proof for this. But if CD does converge, as
it appears to in practice and in all our experiments,
it can only converge to a fixed point. Naturally, ML
does converge to its stable fixed points (maxima) from
almost everywhere, since it follows the exact gradient
of an objective function; in the noisy sampling case
that is used in practice, it also converges provided
the learning rate η follows a Robbins-Monro sched-
ule (Benveniste et al., 1990), since the rule performs
stochastic gradient learning.

3 Experiments with fully visible BMs

Since CD is biased with respect to ML for almost all
data distributions, we now investigate empirically the
magnitude of the bias. In all experiments in the pa-
per, ML and CD are tested under exactly the same
conditions (unless otherwise stated). Both ML and
CD learning use the same initial weight vectors, the
same constant learning rate η = 0.9 and the same
maximum of 10 000 iterations (which is rarely reached
for VBMs), stopping when ‖e‖∞ < 10−7 (where e =
〈xixj〉0 − 〈xixj〉∞ is the gradient vector for ML, and
e = 〈xixj〉0 − 〈xixj〉1 is the approximate gradient for
CD1). All the experiments use n = 1 step of Gibbs
sampling with fixed ordering of the variables for CD
learning, because this should produce the greatest bias
(since CD −−−−→

n→∞
ML). Although each of our simu-

lated models is necessarily small, our empirical results
hold for a range of model sizes and conditions, which
suggests they may be more generally valid.

In this section we consider fully visible Boltzmann
machines, denoted VBM(v), which have a single ML
optimum. It appears that CD has a single conver-
gence point too: for v = 2 we can prove this, and
for v ∈ {3, . . . , 10} we checked empirically by running
CD from many different initial weight vectors that it
always converged to the same point (up to a small
numerical error). Thus, we assume that CD has a
unique convergence point for VBM(v). This allows us
to characterise the bias for this model class by sam-
pling many data distributions and computing the con-
vergence point of ML and of CD.

For a given value of v we sampled a number (as large
as computationally feasible) of data distributions uni-
formly distributed in the simplex in 2v variables (see
Carreira-Perpiñán and Hinton, 2004 for details of how
to generate these samples). Then we ran ML and CD
starting with W = 0 because small weights give faster
convergence on average. The results for experiments
for v ∈ {2, . . . , 10} were qualitatively similar. For
v = 2 it was feasible to sample 104 data distributions
and the results are summarised in figures 2–5.

The histograms in figs. 2–3 show the bias is very small
for most distributions. Fig. 4 shows that the KL error
(for both ML and CD) is small for data distributions
near the simplex centre. For less vague data distribu-
tions there is more variability, with some distributions
having a low error and some having a much higher
one. Generally speaking, the distributions having the
highest KL error for ML (i.e., the distributions that
are modelled worst by the VBM) are also the ones
that have the highest bias. Most of these lie near the
boundaries of the simplex, particularly near the cor-
ners. However, not all corners and boundaries are far
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Figure 2: Histograms of KL (p0‖pML) and
KL (p0‖pCD) for VBM(2) after learning on 104

data distributions, where pML and pCD are the
convergence points for ML and CD, respectively. The
performance of CD is very close to ML on average.

from the model manifold; this depends on the geome-
try of the model. In fig. 4 (for v = 2) we can discern
the geometry of the simplex in fig. 1. The discontinu-
ity in the slope at a Euclidean distance ‖p0 − u‖ just
less than 0.3 corresponds to the radius of the inscribed
sphere. The branch in the scatterplot which has low
error corresponds to the direction passing through the
centre and the simplex corner corresponding to the
delta distribution of the (1, 1) state (i.e., along the
VBM manifold). The other branch which has high
error and more data points corresponds to the direc-
tions passing through the centre and any of the other
3 corners (i.e., away from the VBM manifold).

As v increases, most of the volume of the simplex con-
centrates at a distance intermediate between the cor-
ners and the centre, close to the radius of the inscribed
hypersphere. Consequently, a finite uniform sample
contains essentially no points near the boundaries of
the simplex, which produce the highest bias. For large
v, CD has very small bias for nearly all randomly cho-
sen data distributions. Only those rare distributions
near the simplex boundaries produce a significant bias,
but these are important in practice: real-world distri-
butions are often near the boundaries (though not as
far as the corners) because large parts of the data space
have negligible probability.

Fig. 5 shows some typical learning curves. Both CD
and ML decrease in a similar way, converging at the
same rate (first-order), taking the same number of it-
erations to converge to a given tolerance. CD yields a
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Figure 3: Histogram of the symmetrised KL diver-
gence for VBM(2) between the model distributions
found by ML and CD for all 104 data distributions.
This shows that the bias of CD is almost always very
small (< 5% of the KL error obtained by ML for the
same distribution; data not shown). However, data
distributions do exist that have a relatively large bias.
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Figure 4: KL error for ML KL (p0‖pML) (red ◦) and
for CD KL (p0‖pCD) (black +) vs Euclidean distance
‖p0 − u‖ between the data distribution and the uni-
form distribution (centre of the simplex). This Eu-
clidean distance gives a linear ordering of the data
distributions (lowest Euclidean distance: p0 is the uni-
form distribution, ‖p0 − u‖ = 0; highest: p0 is one of
the corners of the simplex, ‖p0 − u‖ =

√
1− 2−v). For

clarity, not all 104 distributions are plotted.

higher KL error. In the lower example, the CD curve
increases slightly at the end, suggesting it came close
to the ML optimum but then moved away.

In summary, we find the CD bias to be very small for
most distributions and to be highest (but still small)
with real-world distributions (near the simplex bound-
ary). This bias is small in relative terms (compared to
the KL error for ML) and absolute terms (compared
to the simplex dimensions). CD and ML converge at
about the same rate, but an ML iteration costs much
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Figure 5: Learning curves for ML and CD for 2 ran-
domly chosen data distributions. Axes are in log scale.

more than a CD one in a MCMC implementation.

4 Experiments with restricted BMs

RBMs are practically more interesting than VBMs,
since they have a higher representational power. They
also introduce a new element that complicates our
study: the existence of multiple local optima of ML
and CD. This prevents the characterisation of the bias
over a large number of data distributions. Instead, we
can only afford to select one data distribution (or a
few) and try to characterise the set of all optima of
ML and CD.

Given a data distribution, we generate a collection of
60 random initial weight vectors W and compute all
the optima of ML and CD that are reachable from any
of the initial weight vectors or from the optima found
by the other learning method. This requires iterat-
ing over the current set of optima with ML and CD,
until no new optima are found. The result is a bipar-
tite, self-consistent convergence graph where an arrow
A→ B indicates that ML optimum A converges to CD
optimum B under CD, or CD optimum A converges to
ML optimum B under ML. Using many different initial
weight vectors should give a representative collection

of optima and a Good-Turing estimator (Good, 1953)
can be used as a coarse indicator of how many op-
tima we missed. The graph depends on how we decide
whether two very similar optima are really the same.
The threshold and number of parameter updates have
to be carefully chosen so that truly different optima
are not confused but two discoveries of the same op-
timum are not considered different. We found that
using the symmetrised KL distance with a threshold
of 0.01 worked well with 105 parameter updates.

We ran experiments for various values of v and h and
various data distributions. Fig. 6 summarises the re-
sults for one representative case, corresponding to:
v = 6, h = 4. The data distribution was generated
from a data set of 4 binary vectors by adding an ex-
tra count of 0.1 to each possible binary vector and
renormalising (thus it is close to the simplex bound-
ary). We used 105 iterations and 60 different initial
weight vectors: 20 random N (0, σ = 0.1), 20 random
N (0, σ = 1) and 20 random N (0, σ = 10). We found
27 ML optima and 28 CD optima, and missed about
3 and 4, respectively (Good-Turing estimate).

Panel A shows a 2D visualisation of ML optima (red ◦)
and CD optima (black +), i.e., the visible-unit distri-
butions pML and pCD, and their convergence relations.
The blue ✩ is the data distribution p0 (of the visi-
ble variables). To avoid cluttering the plot, pairs of
arrows A � B are drawn as a single line without ar-
rowheads A — B. Note that many such lines are too
short to be distinguished. The 2D view was obtained
with SNE (Hinton and Roweis, 2003) which tries to
preserve the local distances. Using a perplexity of 3
to determine the local neighborhood size, SNE gives
a better visualisation than projecting onto the first 2
principal components.

This panel shows an important and robust phenome-
non: ML and CD optima typically come in pairs that
converge to each other. The CD optimum always has
a greater or equal KL error than its associated ML op-
timum but the difference is small. These pairs are to
be expected for CDn when n is large because CD be-
comes ML as n → ∞. However they occur very often
even for n = 1, as shown. Panels B–C show that the
choice of initial weights has a much larger effect on the
KL error than the CD bias.

5 Using CD to initialise ML

The previous experiments show that CD takes us close
to an ML optimum, but that a small bias remains. An
obvious way to eliminate this bias is to use increasing
values of n as training progresses. In this section we
explore a crude version of this strategy: run CD until
it is close to convergence then use a short run of ML
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Figure 6: Empirical study of the convergence points of
ML and CD for RBM(6, 4) with a single data distri-
bution. A: 2D SNE visualization of the points (ML:
red ◦; CD: black +), and convergence relations among
them with ML and CD (a line without an arrowhead
stands for two arrows �, to avoid clutter). B: KL er-
ror of CD vs ML from the same initial weight vectors,
for 60 random initial weight vectors. C: histograms of
the KL error of ML and CD.
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Figure 7: Learning curves for CD-ML and ML, where
each ML iteration is scaled to cost as much as 20 CD
iterations. The axes have a log scale, so CD-ML is an
order of magnitude faster for about the same final KL.

to reduce the bias. We call this strategy CD-ML. We
use a data distribution which is more representative of
a real problem. It is located on the simplex boundary
and derived from the statistics of all 3 × 3 patches in
11000 16 × 16 images of handwritten digits from the
USPS dataset. The 256 intensity levels are thresholded
at 150 to produce 9-dimensional binary vectors (thus
v = 9). p0 is the normalised counts of each of these
binary vectors in the 2 156 000 patches.

We used 60 different initial weight vectors: 20 ran-
dom N (0, σ = 1

3 ), 20 random N (0, σ = 1) and 20
random N (0, σ = 3). For each starting condition, two
types of learning were used: ML learning for 104 iter-
ations; and CD learning for 104 iterations, followed by
a shorter run of ML learning. We ran experiments for
h ∈ {1, . . . , 8} and found that there is a unique ML
optimum and several CD optima of varying degrees of
bias. If CD learning was followed by 1 000 iterations of
ML, all the CD optima converged to the ML optimum.

Fig. 7 shows the learning curves (i.e., the error
KL (p0‖·) as a function of estimated CPU time) for
the different methods with h = 8: CD (blue line), the
short ML run (1 000 iterations) following CD (green
line) and ML (red line), for a selected starting condi-
tion. We assume that each ML iteration costs 20 times
as much as each CD iteration (a reasonable estimate
for the size of this RBM). CD-ML reaches the same
error as ML but at a small fraction of the cost. Note
how sharply the CD-ML curve drops when we switch
to ML, suggesting good performance can be achieved
with very few of the expensive ML iterations.
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6 Conclusion

Our first result is negative: for two types of Boltz-
mann machine we have shown that, in general, the
fixed points of CD differ from those of ML, and thus
CD is a biased algorithm. This might suggest that
CD is not a competitive method for ML estimation of
random fields. Our remaining, empirical results show
otherwise: the bias is generally very small, at least
for Gibbs sampling, since CD typically converges very
near an ML optimum. And this small bias can be elim-
inated by running ML for a few iterations after CD,
i.e., using CD as an initialisation strategy for ML, with
a total computation time that is much smaller than
that of full-fledged ML (which will also have slight bias
because the Markov chain cannot be run forever).

The theoretical analysis of CD is difficult because of
the complicated form that the p1 (or pn) distribution
takes; p1 is a moving target that changes with W in a
complicated way, and depends on the sampling scheme
used (e.g. Gibbs sampling). As a result, very few the-
oretical results about CD exist. MacKay (2001) gave
some examples of CD bias, but these used unusual
sampling operators. Our analysis applies to any model
and operator (through the G and T matrices), in par-
ticular generally applicable operators such as Gibbs
sampling. Williams and Agakov (2002) showed that,
for 2D Gaussian Boltzmann machines, CD is unbiased
and typically decreases the variance of the estimates.
Yuille (2004) gives a condition for CD to be unbiased,
though this condition is difficult to apply in practice.

One open theoretical problem is whether the exact ver-
sion of CD converges (we believe that it does). As-
suming we can prove convergence for the exact case,
the right tools to use to prove it in the noisy case
are probably those of stochastic approximation (Ben-
veniste et al., 1990; Yuille, 2004).
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Abstract

In this paper we evaluate forensic identi�cation
hypotheses conditionally to the characteristics
observed both on a crime sample and on individ-
uals contained in a database. First we solve the
problem via a computational e�cient Bayesian
Network obtained by transforming some rec-
ognized conditional speci�c independencies into
conditional independencies. Then we propose
an Object Oriented Bayesian Network represen-
tation, �rst considering a generic characteristic,
then inheritable DNA traits. In this respect we
show how to use the Object Oriented Bayesian
Network to evaluate hypotheses concerning the
possibility that some unobserved individuals, ge-
netically related to the individuals pro�led in the
database, are the donors of the crime sample.

1 INTRODUCTION

Bayesian Networks (BN) are a powerful and com-
pact representation of complex statistical models that
exploit some recognized conditional independencies
among random variables. A BN is de�ned as a pair
of objects: a Directed Acyclic Graph (DAG) whose
nodes represent discrete random variables, and a set
of Conditional Probability Tables (CPT) which de�nes
the conditional distributions of each vertex given the
parents.

One of the reasons to represent a statistical model as
a BN is the possibility to use well-established and ef-
fective algorithms to solve the inferential issue, i.e. to
compute the distribution of some variables of inter-
est conditionally to the evidence by using one of the
available propagation algorithms (e.g. Jensen, 2001).

A limit in the representation of a BN arises when the
number of random variables in the model increases due
to some features of the problem.

Typically, this happens for time series models where a
certain structure, a time-slice, is replicated over time,

so that links between random variables in di�erent
time slices are established. This also occurs when we
are interested in the relations between sets of random
variables and when some speci�ed relations between
the sets must be taken into account. In the former
case the model increases its dimensions over time, in
the latter its growth depends on the number of sets
involved.

In this respect, a new approach, stemmed from the
Object Oriented language, has been introduced in the
last few years. This modelling tool, called Object Ori-

ented Bayesian Network, provides a useful technique
capable of building a BN by merging pieces of simple
BNs. Each item is an instantiation of a well-de�ned
class which can be modi�ed in order to accomplish the
maintenance requirements. An update in the structure
or in the CPTs of a class is automatically extended
to all instantiations of that class. The subject is de-
veloped in Koller and Pfe�er (1997) and Bangso and
Wuillemin (2000).

Here, we speci�cally deal with the forensic identi�ca-
tion problem arising when a crime sample has been
found but there is no clue about its origin. Searching
a database (DB) of previously collected items is a com-
mon practice and the scope of this analysis is to assess
the probability for each member of the database to be
the origin of the trace. The problem has found consid-
erable attention in the literature, but only not inherita-
ble characteristics were considered, see e.g. Stockmarr
(1999), Donnelly and Friedman (1999), Dawid (2001)
and Meester and Sjerps (2003).

The aim of this paper is to show how this dimension-
dependent problem, once opportunely formulated as
a BN, can be e�ectively tackled. First, we provide a
theoretical contribution transforming some recognized
conditional speci�c independencies (Geiger and Heck-
erman, 1996) into conditional independencies, Sec-
tion (2). Then, since the resulting BN shows many
di�erent repetitive structures, we propose an OOBN
solution. The use of OOBN to model genetic data
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for identi�cation was previously experienced by Dawid
(2003) with special attention to the possibility of mu-
tations.

The DB search problem is �rst developed for a not
inheritable characteristic, but our real aim is to con-
sider more complex genetic traits in order to extend
the search to the relatives of the individuals pro�led
in the database, providing hints also when no match
between the crime sample and one (or more) of the
database members is found, Section (3.2). In Sec-
tion (4) we provide the results of a simulation study
based on a real database, emphasizing some computa-
tional issues. Finally we draw some conclusions.

2 EQUIVALENT BN FOR THE DB

SEARCH PROBLEM

Let X the discrete population characteristic (or at-
tribute) considered for the forensic identi�cation prob-
lem. With X we indicate the set of the m states of
X. The parameter θx, with x ∈ X , is the probabil-
ity that X is in state x, that is P (X = x) = θx and∑

x∈X θx = 1. Uncertainty about these probabilities,
derived from an inference process, could be introduced
but this will not be considered here.

Let N the size of the reference population and
n the number of the individuals in the DB. For
each of them we de�ne a random variable Xj with
j ∈ J = {1, 2, . . . , n}. Also, we de�ne Xc, the
characteristic related to the crime scene, and the hy-
pothesis variable H which has n + 1 states. The �rst
n of them represent the originator status of each indi-
vidual, i.e. H = j, with j ∈ J , means that the origin
of the trace is the j-th individual in the DB, while
the last, H = r, is referred to the hypothesis that the
trace's donor is outside the DB.

To specify the DB search model we adopt some com-
mon and reasonable assumptions:

i. the individual characteristics in the DB are jointly
independent;

ii. the individual characteristics are jointly indepen-
dent of the hypothesis variable, i.e. X ⊥⊥ H
where X = {Xj : j ∈ J };

iii. if the individual j is the originator of the
trace the crime sample is observed without error
Xj ≡ Xc | H = j;

iv. for H = r the individual attributes are jointly
independent of the characteristic involved in the
crime scene, i.e., X ⊥⊥ Xc | H = r and
P (Xc = x | H = r ) = θx with x ∈ X ;
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Figure 1: A DAG for the DB search problem.
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Figure 2: The augmented DAG obtained from Figure (1).

v. no other clue is available in advance, so the prior
probability on H is P (H = j) = 1/N and
P (H = r) = 1− n/N .

The graphical structure, depicted in Figure (1), de-
rives only from the assumptions (i) and (ii) while the
CPTs are speci�ed according to the assumptions (iii)-
(v). Note that (iii) and (iv) imply a whole set of
n + 1 independence statements: for each value of H
a di�erent assertion of independence holds. This form
of independence is known as Conditional Speci�c Inde-
pendence (CSI) (Geinger and Heckerman, 1996), which
di�ers from the usual de�nition of conditional indepen-
dence since, in the latter, the independence assertions
between variables do not vary according to the values
of the conditioning sets.

The proposed network does not feature any conditional
independence, so, for some evidence, the probability
updating does not take advantage of the graphical rep-
resentation. Moreover, the size of the CPT of Xc in-
creases exponentially according to the number of in-
dividuals in the DB, so that the propagation becomes
rapidly unfeasible. Our scope is to provide a more ef-
�cient solution by introducing a set of instrumental
nodes in order to allow local computations. The result
is attained in three steps.

Step 1. First, a set of binary random variables
H̄ =

{
H̄j : j ∈ J

}
is added and a new network is

de�ned on the augmented domain, as in Figure (2).

The marginal distribution of the variables Xj and H
does not change with respect to the original network
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and the remaining CPTs are de�ned as follows:

P̂ (H̄j = 1 | H = i) =

{
1 if j = i

0 otherwise
(1)

P̂ (Xc | X, H̄ = h̄) =

{
P (Xc | Xj ,H = j) if h̄ = 1j

P (Xc | H = r) if h̄ = 0
(2)

where 0 and 1j are vectors of size n. Each element of
0 is 0 while the i-th element of 1j is 0 ∀i 6= j and 1 for
i = j.

The CPTs for each node H̄j , speci�ed as in (1), are
the probabilistic translation of the deterministic logi-
cal if-then relation, i.e., ∀j if H = j then H̄j = 1
and ∀i 6= j, H̄i = 0. Thus, each variable H̄j repre-
sents the originator status for the j-th individual and
the deterministic relation is a consequence of the as-
sumption that the characteristic observed on the crime
scene was left by only one individual belonging to the
reference population.

It is easy to prove that:

∑
H̄

P̂ (Xc,X, H̄,H) =
n∑

j=1

P̂ (Xc,X, H̄ = 1j ,H)+

P̂ (Xc,X, H̄ = 0,H) = P (Xc,X,H). (3)

Since the hypotheses are mutually exclusive, all con-
�gurations of H̄ not equal to the 1js and 0 have zero
probability to realize. For this reason, in the marginal-
ization (3), we consider only the relevant con�gura-
tions of H̄.

The main consequence of the above mentioned result
concerns the updating of the query variable H. In fact,
for any evidence on X and Xc, the posterior probabil-
ity of the hypotheses variable can be calculated indif-
ferently by using the BNs of Figure (1) or Figure (2).

Step 2. Here a divorcing technique (Jensen, 2001)
is applied. The idea is to introduce a set of mediat-
ing variables between parents and children in a large
converging connection to lead some parents to divorce.
The main advantage of this method is the reduction of
the computational e�orts because the original clique,
{X, Xc,H}, is broken into a tree of smaller cliques.

A reasonable way to divorce the parents of node Xc in
Figure (2)'s network is to add n mediating variables
Z = {Zj : j ∈ J }, which take values in X , so that each
pair of variables Xj and Hj are married. Figure (3)
illustrates the DAG after divorcing. There, the node
X?

c represents the characteristic related to the crime
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Figure 3: The augmented DAG of Figure (2) after the
divorce.

scene which has been rede�ned for convenience. In
particular X?

c takes values in X ? = X ∪ {NA} where
the state labelled NA is an instrumental event to make
the conditional distribution of X?

c well de�ned also for
Z values di�erent from those allowed in this context.
The Z can be considered as private copies of the crime
sample, reproducing its value for each of the members
of the DB.

The CPTs speci�cation of the nodes X, H̄ and H re-
mains unchanged with respect to the BN of Figure (2).
Imposing the CSI conditions

∀j, Zj ⊥⊥ Xj | H̄j = 0, (4)

the rest of CPTs are speci�ed as follows

P̃ (Zj = x | H̄j = 0) = θx (5)

P̃ (Zj = x | Xj = x̂, H̄j = 1) =

{
1 if x = x̂

0 if x 6= x̂
(6)

P̃ (X?
c = x̄ | Z = z) =

{
1 if x̄ = NA or ∀j, x̄ = zj

0 otherwise
(7)

where x̄ ∈ X ? and x, x̂, zj ∈ X .

The following proposition provides the probabilistic
relation between the networks in Figure (2) and Fig-
ure (3).

PROPOSITION 2.1 For each x ∈ X and for a

given quantity C(x), depending on x, the following re-
lation holds:

P̂ (Xc = x,X, H̄,H) =

C(x) ·
∑
Z

P̃ (X?
c = x,X, H̄,H,Z) (8)

Proof in the Appendix.
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Figure 4: The network obtained by dropping the X?
c node

and the related incidental arcs from the DAG in Figure (3)

Finally, combining (3) with (8), we obtain the main
result:

P (Xc = x,X,H) =

C(x) ·
∑
Z,H̄

P̃ (X?
c = x,X, H̄,H,Z) (9)

The above equation establishes that for calculating the
posterior probability of the hypotheses variable H we
can use the network of Figure (4) instead of that in
Figure (3).

Step 3. As explained in the proof of PROPOSI-
TION 2.1, during the propagation each valid evidence
on X?

c is transferred to all mediating variables. So, op-
erationally, we build a new DAG merely by dropping
the node X?

c as well as its incidental arcs, Figure (4).
Moreover, we use the characteristic observed on the
crime scene for evidencing each vertex Zj .

3 OOBN FOR THE DB SEARCH

The graph depicted in Figure (4) is conspicuous for
its repetitive structure. For each individual pro�le in
the DB the same BN is built and all the networks are
mixed by the hypotheses variable H which is the only
parent of every H̄j . Therefore, a set of conditional
independence assertions appears, i.e., given H, each
triple (Zj , H̄j , Xj) is independent of the rest of the
variables so that, for calculating the posterior distri-
butions of H, local computations are allowed.

3.1 NOT INHERITABLE TRAITS

A more compact representation can be achieved by
transforming the proposed network into the OOBN
framework. As in Bangso and Wuillemin (2000), we
de�ne a class, F, containing a simple BN, H̄ → Z ←
X, where the node H̄ is an input node while X and
Z are interior nodes. For each instantiation of the
class F(j), with j ∈ J , we build a binary random vari-
able H̄r

j which is referenced node of F(j).H̄. They
are connected through a reference link (⇒), that is
H̄r

j ⇒ F(j).H̄. Moreover, a set of arcs from the gen-
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Figure 5: The OOBN representation for the DB search
problem derived from Figure (4).

eral hypotheses variable H pointing towards each ref-
erenced node is drawn. Finally, the CPTs related to
the variables H̄r

j are speci�ed as in (1).

Figure (5) illustrates the OOBN representation for the
DB search problem as the basic model to solve the
forensic identi�cation issue.

3.2 INHERITABLE DNA TRAITS

A DNA pro�le involves measurements on several well-
speci�ed locations of the DNA, called loci. For each
locus we observe a genotype i.e. two alleles, one inher-
ited from the father and the other from the mother,
even if their origin is not distinguishable. For a generic
locus we de�ne two random variables A0 and A1 whose
states, a1, a2, . . . , am, are the inherited alleles. In ad-
dition, we consider a further random variable X whose
states represent the genotypes, i.e., an ordered pair of
alleles (at, au) with t ≤ u. In this paper we assume
Hardy-Weinberg (H-W) conditions and linkage equi-
librium. H-W implies that parents are not related so
that the inherited alleles in a genotype are indepen-
dent. Linkage equilibrium refers to the independence
among loci in the same individual. This is justi�ed
since the loci considered for identi�cation are chosen
far enough in the genome to make plausible that they
are generated by di�erent meiosis processes.

The genetic inheritance allows us to consider, as the
possible donors of the crime sample, also individuals
never typed but related to the DB members. In this
way the no-match case, the most common in prac-
tice, but unfortunately the less useful, could originate
compatible unobserved individuals, i.e. those having a
positive probability for the characteristic observed on
the crime sample, conditional to all the available evi-
dence. For instance, a DB member not matching the
crime sample but sharing at least one allele for each
considered locus has a compatible child.

Here, we consider a pedigree, F , constituted by a
generic individual (i), their parents (0 and 1), their
child (c), their partner (p) and their brother (b). Note
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that Labels 0 and 1 refer to a generic parent and not
speci�cally to the mother or father because this infor-
mation is not available. Since each pedigree is built
around a member of the DB we call it a �rst-degree-

relative pedigree. This choice is essentially due to the
fact that, in the expectation of a signi�cant hint about
the trace's donor, we cannot explore too far from each
individual in the DB. Re�nements of the search could
be achieved if familiar connections between the DB
members were known. This kind of information is not
usually recorded in a DB but, if available, could be
exploited to relate two or more familiar classes with
suitable links.

In this new perspective, the variables H and Hr
j shown

in Figure (5) have a new meaning.

The j-th state of H, with j ∈ J, refers to the hypothe-
sis that the donor of the trace belongs to the family of
the j-th individual of the DB, while H = r concerns
the possibility that the trace was left by someone not
included in the considered families. Every variable H̄r

j

takes values in F̄ = F ∪ r. The state r concerns the
hypothesis that the trace is left by none of the consid-
ered family's members, while the statement H̄r

j = q,
with q ∈ F means that the donor of the trace is the
q-th member of the jth family.

Since, by de�nition, we have no clue about the donor
of the trace, all the considered individuals are assumed
to have the same prior probability to be the searched
person. Within each family we assume that six persons
are the possible suspects but, obviously, some of them
might be ruled out if, e.g., they were in jail or dead.
To re�ne the analysis we de�ne an indicator variable
Jh,j ∈ {0, 1} for the relevance of the q-th person in
the j-th family. Moreover, with kj =

∑
q∈F Jq,j we

indicate the number of the relevant persons in the j-th
family. The prior on H is P (H = j) = kj/N , and

P (H̄r
j = q | H = i) =


Jq,j/kj if j = i and q 6= r

1 if j 6= i and q = r

0 otherwise
(10)

where i, j ∈ J and q ∈ F .

For inheritable DNA traits the class F includes the
�rst-degree-relative pedigree and the set of hypothe-
ses variables related to a generic family. Considering
the Allele Network proposed by Lauritzen and Shee-
han (2003), we provide an OOBN representation of F
through de�ning two other classes: the Individual (I)
and the Segregation (S) class.

The individual class I is represented in Figure (6). If
no information about the individual's parents is avail-
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Figure 6: The individual class
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Figure 7: The segregation class

able, the allele input nodes Ai
0 and Ai

1 depend on the
reference population parameters, otherwise they are
determined by the transmitted alleles. Another input
node is the binary random variable H̃ representing the
originator status of a generic individual. To provide
the transmission of the individual genetic characteris-
tics to the child, a copy of the alleles is expressed as
output nodes (Ao

0 and Ao
1) and the other vertexes X

and Z being interior nodes. The variable X denotes
the observable genotype and its CPT is speci�ed as
follows

P (X = (ar, au) | A0
i = ah, A1

i = at) ={
1 if (h = r and t = u) or (h = u and t = r)

0 otherwise.
(11)

The segregation class, Figure (7), has two alleles as
input nodes and provides the selection mechanism to
generate the transmitted allele At via the following
CPT, which re�ects the �rst Mendelian law:

P (At = ar | A0 = at, A1 = au) =
1 if r = t = u

0.5 if (r = t and r 6= u) or (r = u and r 6= t)

0 otherwise.

(12)

On the whole the family class F is de�ned by a set
of instantiations of I, I(q), and S, S(q, t), with q, t ∈
F and q 6= t. The index q is referred to the donor
while t denotes the member who receives the allele in
the segregation. The links among the instantiations of
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Figure 8: The family class F when F = {0, 1, i}.

the basic classes, I and S, are drawn according to the
biological relationships and each input node I(q).H̃ has
its own referenced vertex H̃r

q . All of them are mixed
by the input node H̄ and the related CPTs are built
as follows

P (H̃r
q = 1 | H̄ = u) =

{
1 if q = u

0 otherwise
(13)

with u ∈ F̄ and q ∈ F . In Figure (8) we give a repre-
sentation of F, assuming, to simplify the picture, that
F = {0, 1, i}.

The OOBN speci�ed above deals with a single speci�c
locus and it aims at the evaluation of the marginal
posteriors for all the identi�cation hypotheses.

In forensic practice, about 13-15 loci are usually typed
for each individual and the support to the hypotheses
is required conditionally to all the evidence.

Fortunately, this evaluation can be performed by us-
ing the results of the locus-speci�c nets, since linkage
equilibrium still holds conditionally to the crime sam-
ple and the identi�cation hypotheses. In fact, given
an individual, the genotype distribution in a speci�c
locus assumes the value of the genotype observed on
the crime sample with probability one if identi�cation
is assumed; otherwise it follows the reference popula-
tion distribution i.e. it never depends on the genotypes
observed on other loci.

To give details, de�ne: L = {1, 2, . . . , k} the set of
the loci; x = {x1, . . . ,xk} the genotypes observed on
the DB members and xc = {xc,1, . . . , xc,k} the crime
samples observed on the considered loci.

If linkage equilibrium holds, the posterior of the identi-
�cation hypothesis expressed in odds form, concerning,
e.g., the q-th individual of the j-th family is:

P (Hr
j = q | x,xc)

P (Hr
j 6= q | x,xc)

=

k∏
i=1

P (xi | xc,i,H
r
j = q)

P (xi | xc,i,Hr
j 6= q)

·
P (Hr

j = q)
P (Hr

j 6= q)
, (14)

since ∀i, P (xc,i | Hr
j = q) = P (xc,i | Hr

j 6= q). The
�rst term on the RHS of (14) is the likelihood ratio
(LR) and can be evaluated making use of the results
provided by each locus-speci�c net after propagation,
in fact, ∀i ∈ L

P (xi | xc,i,H
r
j = q)

P (xi | xc,i,Hr
j 6= q)

=

P (Hr
j = q)

P (Hr
j 6= q)

·
P (Hr

j 6= q | xi, xc,i)
P (Hr

j = q | xi, xc,i)
. (15)

Merits and di�culties to provide results as posteriors
or LRs are discussed below.

1) The posterior probability of the hypothesis directly
provides an answer to the uncertainty about the origin
of the crime sample. Since a posterior requires the elic-
itation of a prior, this forces to deeply understand the
meaning of each hypothesis, avoiding misunderstand-
ing. This is a real problem as reveals the controversy
between Stockmarr (1999), Dawid (2001) and Meester
and Sjerps (2003): there the problem concerned the
choice among hypotheses that sound logical. In this
work both positions are represented: the Stockmarr's
hypothesis is represented by the event H 6= r and con-
siders the presence of the originator of the trace in the
(augmented) DB; The Dawid's individual hypotheses
are represented by the set of the Hr

j s. A possible draw-
back in the use of the posterior is that a large popula-
tion size often implies very small (marginal) priors for
each of the identi�cation hypotheses so that small pos-
teriors are likely to be obtained, wrongly suggesting a
failure of the identi�cation trial.

2) The LR is the measure usually provided to eval-
uate the evidence in a court; it does not imply any
choice about priors and can be combined by the judge
with others LRs obtained using di�erent sources of ev-
idence. An LR typically emphasizes a discover, even
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Table 1: The rank distributions of the LR supporting
the correct identi�cation hypothesis.

Rank Child Brother
1◦ 54.99% 61.89%
2◦ 16.24% 10.71%
3◦ 7.53% 4.26%
4◦ 4.17% 2.36%
5◦ 2.90% 2.08%
6◦ 1.81% 1.27%
7◦ 1.63% 1.45%
≤ 8◦ 10.73% 15.98%

if the result might be of di�cult interpretation, since
the LR is not expressed in a normalized form.

4 APPLICATIONS

Now let us give account of a simulation study on a real
DB containing 1102 observations on 10 loci. What is
involved is how e�ective is the DB search in retrieving
the origin of the simulated crime samples.

To produce the �rst simulation, we generated for each
observed individual two crime samples obtained re-
spectively sampling from the posterior marginal dis-
tribution of the child's and brother's genotypes. We
call them the Child Crime Sample (CCS) and Brother
Crime Sample (BCS).

Consider �rst the CCS. For each considered �rst-
degree-relative pedigree we evaluate the hypothesis
concerning the identi�cation of the family originat-
ing the child. Obviously we expect that the LRs, or
the posteriors, evaluated for the family from which the
CCS was generated has one of the highest values. Sim-
ilar computations are provided if the BCSs are used,
and the results are in Table (1).

Concerning the identi�cation of a child, in over 85%
of the cases, the LR corresponding to the originating
family ranks in the top �ve highest positions; the iden-
ti�cation of a brother is slightly less successful, since
in this case the same �gure is just over 80%. In real
cases, it seems safe to suggest that the the results' eval-
uation should include a comparison between the LRs
or the posteriors for the families exhibiting the highest
values associated to a careful investigative work.

As a comment, it must be noted that our simulation is
disadvantaged with respect to real cases. For instance,
when we sample a BCS we do not know the relatives'
genotypes as the nature knows but our knowledge is re-
stricted to the brother posterior distribution, typically
over-dispersed. In real cases, brothers' genotypes are
often very similar: for each locus, if one of the par-
ents is homozygote the probability that brothers share

Table 2: Parameter estimates of the CPU time pro-
posed model

CPU α β θ
Pentium IV -10.93 1.82 0.01
AMD64 -11.75 1.84 0.01

one allele is equal to one and the probability they are
identical is equal to 0.5.

A further simulation experiment has been achieved,
making use of di�erent DB sizes in the range 5000 −
50000, and loci with a number of alleles varying in the
range 5−20. We estimate the dependence of the CPU
times (t) required to perform the search with respect to
the DB size (n) and the alleles' number (a) according
to the model log(t) = α+β ·log(n)+θ ·log(a)+e where
e is the stochastic error with zero mean. Results are
in Table (2).

Clearly the estimation of the βs and the θs produced
very similar results and the di�erence in technology is
provided by α. Note that there is a very slight depen-
dence on the number of the alleles, due to the adoption
of an allele recoding strategy (Lauritzen and Sheehan,
2003). Instead the dependence of t on the DB size
is less then quadratic, making the search feasible also
when very large DB are involved.

5 CONCLUSIONS

The use of BN to provide an evaluation of the LR for
forensic identi�cation purposes is a new but already
well-established approach, see Dawid (2003), Mortera
and al. (2003) and Corradi et al. (2003).

Here, the BN technology is invoked when there is no
clue about the origin of the trace, but a list of well
identi�ed individuals, not apparently related to the
crime, is available in the DB. This result is all the
more e�ective when an augmented DB is introduced,
having assumed that all its members belong to the
population of the crime sample's possible donors, even
if some of them are not observed. In this new perspec-
tive the OOBN approach provides the most striking
solution: the familiar, the individual and the segrega-

tion classes of hierarchy provide a concise representa-
tion of the repetitive part of the problem, saving e�orts
whenmaintenance operations are required. This could
happen, for instance, when we want to introduce the
possibility of a mutation in the alleles transmission: in
this case a slight modi�cation of the segregation class
produces the result. At the same time the proposed
solution leaves some room to operate on the single in-
stance of the classes. This is compulsory for our prob-
lem since we are required not to consider as possible
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originator of the crime sample those individuals in the
augmented DB who are not included in the donors'
population since e.g. dead or in jail. In the OOBN
environment this can be realized just by intervening
on the hypotheses input nodes concerning each family
and detailed for each considered members.

PROOF OF PROPOSITION 2.1

The joint marginal distribution of {X, H̄,H} is the
same in the two BNs of Figure (2) and Figure (3) so
(8) becomes

P̂ (Xc = x, | X, H̄) =

C(x) ·
∑
Z

P̃ (X?
c = x, | Z) ·

n∏
j=1

P̃ (Zj | Xj , H̄j). (16)

When the variable X?
c receives an evidence x ∈ X it

is easy to show that after the reduction (7) can be
written as product of n potential φj , that is

P̂ (X?
c = x | Z) =

n∏
j=1

φj(Zj) (17)

where

φj(Zj = x̂) =

{
1 if x̂ = x

0 otherwise
(18)

with x̂ ∈ X .

The equation (18), which de�nes a �nding on Zj , es-
tablishes that all mediating variables take value x with
probability 1. So, combining equations (17) and (18)
with (16) we obtain

P̂ (Xc = x, | X, H̄) = C(x) ·
n∏

j=1

P̃ (Zj = x | Xj , H̄j).

(19)

If H̄ = 1j then from (2) and (4) we have

P (Xc = x, | Xj ,H = j) = C(x)·∏
i 6=j

P̃ (Zi = x | H̄i = 0) · P̃ (Zj = x | Xj , H̄j = 1).

(20)

The third part of RHS of (20) involves n − 1 terms.
From (5), each of them is equal to θx so, considering
(6) and assumption (iii) we obtain C(x) = θ1−n

x .

The same result is achieved for H̄ = 0 as well. In fact,
in that case, considering (2) and (4), the equation (19)
becomes

P (Xc = x, | H = r) = C(x) ·
n∏

j=1

P̃ (Zj = x | H̄j = 0).

(21)

Finally, from condition (iv) and equation (5) we obtain
again C(x) = θ1−n

x .
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Abstract

We believe that the cluster assumption is key
to successful semi-supervised learning. Based
on this, we propose three semi-supervised al-
gorithms: 1. deriving graph-based distances
that emphazise low density regions between
clusters, followed by training a standard
SVM; 2. optimizing the Transductive SVM
objective function, which places the decision
boundary in low density regions, by gradient
descent; 3. combining the first two to make
maximum use of the cluster assumption. We
compare with state of the art algorithms and
demonstrate superior accuracy for the latter
two methods.

1 INTRODUCTION

The goal of semi-supervised classification is to use un-
labeled data to improve the generalization. The cluster

assumption states that the decision boundary should
not cross high density regions, but instead lie in low
density regions. We believe that virtually all successful
semi-supervised algorithms utilize the cluster assump-
tion, though most of the time indirectly.

For instance, manifold learning algorithms (e.g., [1])
construct decision functions that vary little along the
manifolds occupied by the data. Often, different
classes form separate manifolds. Then, manifold learn-
ing indirectly implements the cluster assumption by
not cutting the manifolds.

The Transductive SVM [20] implements the cluster as-
sumption more directly by trying to find a hyperplane
which is far away from the unlabeled points. In our
opinion, the rationale for maximizing the margin is
very different for the labeled and unlabeled points:

• For the labeled points, it implements regulariza-
tion [20]. Intuitively, the large margin property

makes the classification robust with respect to
perturbations of the data points [6].

• For the unlabeled points, the margin maximiza-
tion implements the cluster assumption. It is not
directly related to regularization (in this respect,
we have a different view than Vapnik [20]). Con-
sider for instance an example where the cluster
assumption does not hold: a uniform distribution
of input points. Then the unlabeled points con-
vey almost no information, and maximizing the
margin on those points is useless (and can even
be harmful).

TSVM might seem to be the perfect semi-supervised
algorithm, since it combines the powerful regulariza-
tion of SVMs with a direct implementation of the clus-
ter assumption. However, its main drawback is that
the objective function is non-convex and thus diffi-
cult to minimize. Consequently, optimization heuris-
tics like SVMlight [12] sometimes give bad results and
are often criticized. The main points of this paper are:

• The objective function of TSVM is appropriate,
but different ways of optimizing it can lead to
very different results. Thus, it is more accurate
to criticize a given implementation of the TSVM
rather than the objective function itself.

• The search for a low density decision boundary is
difficult. The task of the TSVM algorithm can be
eased by changing the data representation.

To substantiate our claims, we develop and assess cor-
responding algorithms. Firstly, we propose a graph-
based semi-supervised learning method exploiting the
cluster assumption. Secondly, it is shown that a gra-
dient descent on the primal formulation of the TSVM
objective function performs significantly better then
the optimization strategy pursued in SVMlight [12].
Finally, by combining these two ideas in one algorithm,
we are able to achieve clearly superior generalization
accuracy.

57



2 ALGORITHMS

Let the given data consist of n labeled data points
xi, 1 ≤ i ≤ n, and m unlabeled data points xi, n+1 ≤
i ≤ n + m. For simplicity, we assume that the labels
yi, 1 ≤ i ≤ n, are binary, i.e. yi = ±1; for multi-class
problems, we use the one-against-rest scheme that is
common for SVMs (e.g., [17]).

In the following sections, we describe two different
ways to enforce the cluster assumption in SVM classi-
fication and how they can be implemented.

2.1 GRAPH-BASED SIMILARITIES

Let the graph G = (V,E) be derived from the data
such that the nodes are the data points, V = {xi}.
If sparsity is desired, edges are placed between nodes
that are nearest neighbors (NN), either thresholding
the degree (k-NN)1 or the distance (ε-NN). Many semi-
supervised learning methods operate on nearest neigh-
bor graphs, see e.g. [1, 14, 18, 23, 22]. Usually they do
not require the data points themselves, but only their
pairwise distances along the edges. In the following we
assume that the edges (i, j) ∈ E are weighted by Eu-
clidean distances d(i, j) := ||xi − xj ||2 (missing edges
correspond to d(i, j) = ∞), although other distances
are possible as well.

Many graph-based semi-supervised algorithms work
by enforcing smoothness of the solution with respect
to the graph, i.e. that the output function varies lit-
tle between connected nodes. Here we use the graph
to derive pairwise similarities between points, thereby
“squeezing” the distances in high density regions while
leaving them in low density regions. This idea has been
proposed before, e.g. in [5, 21] and [4, section 3]. It
has been implemented and used in Isomap [19], cluster
kernels [7], and connectivity clustering [10].

2.1.1 Motivation

According to the cluster assumption, the decision
boundary should preferably not cut clusters. A way
to enforce this for similarity-based classifiers is to as-
sign low similarities to pairs of points that lie in differ-
ent clusters. To do so, we construct a Parzen window
density estimate with a Gaussian kernel of width 1√

2
σ,

p̂(x′) =
1
√

πσ

n+m
∑

i=1

exp

(

−
||x′ − xi||

2

σ2

)

.

If two points are in the same cluster, it means that
there exists a continuous connecting curve that only
goes through regions of high density; if two points are

1made symmetric by including (j, i) in E if (i, j) ∈ E

in different clusters, every such curve has to traverse a
density valley. We can thus define the similarity of two
points by maximizing over all continuous connecting
curves the minimum density along the connection, but
this is hard to compute.

Two observations, illustrated in Figure 1, allow to ap-
proximate the above similarity with paths on a graph:
(a) An optimal connecting curve can be well approxi-
mated by conjoining short line segments that directly
connect points. (b) The minimum density is assumed
at the middle of a line segment, and dominated by the
closest points.

(a) (b) distance along path

de
ns

ity

Figure 1: Optimal connecting curves are well approx-
imated by paths of short distance edges on a graph.

2.1.2 A density-sensitive distance measure

Formally, we define p ∈ V l to be a path of length
l =: |p| on a graph G = (V,E), if (pk, pk+1) ∈ E for
1 ≤ k < |p|. A path p is said to connect the nodes p1

and p|p|; let Pi,j denote the set of all paths connecting
xi and xj . We obtain

max
p∈Pi,j

min
k<|p|

p̂

(

1

2
(xpk

+ xpk+1
)

)

≈ c · exp

[

−
1

2σ2

(

min
p∈Pi,j

max
k<|p|

d(pk, pk+1)

)2
]

(1)

≡ k(xi,xj).

This k, called “connectivity kernel”, is positive definite
and was suggested for clustering previously [10].

The kernel values do not depend on the length of the
paths, which may lead to the connection of otherwise
separated clusters by single outliers (“bridge” points).
To avoid this problem, we “soften” the max in Equa-
tion (1) by replacing it with

smaxρ(p) :=
1

ρ
ln



1 +

|p|−1
∑

k=1

³

eρd(pk,pk+1) − 1
´



 . (2)

Equation (1) is recovered by taking ρ→∞. If ρ→ 0,
smaxρ(p) becomes simply the sum of original distances
along the path p ∈ Pi,j . Due to the triangular inequal-
ity, this is never less than d(i, j), so that in a full graph
with Euclidean distances the minimum path distance
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becomes ||xi − xj ||2. Thus, the standard Gaussian
RBF kernel is recovered, and no use is made of the un-
labeled data. However, for a sparse graph computing
the minimum path distance when ρ→ 0 is equivalent
to Isomap [19].

The proposed method can be summarized as follows:

1. Build nearest neighbor graph G from all (labeled
and unlabeled) data.

2. Compute the n × (n + m) distance matrix Dρ of
minimal ρ-path distances according to

D
ρ
i,j =

1

ρ2
ln



1 + min
p∈Pi,j

|p|−1
∑

k=1

³

eρd(pk,pk+1) − 1
´





2

from all labeled points to all points.

3. Perform a non-linear transformation on Dρ to get
kernel K,

Ki,j = exp

(

−
D

ρ
i,j

2σ2

)

The linear case corresponds to σ = ∞ and K =
− 1

2HnDρHn+m, with Hp being the p× p center-
ing matrix (as in Multidimensional Scaling [8]):
H

p
ij = 1i=j − 1i≤n/n.

4. Train an SVM with K and predict.

2.1.3 Comments

A few comments can be made on these steps.

1- The use of a sparse graph G is merely a way to save
computation time. This is in contrast to some other
graph-based methods, that require sparseness for de-
tecting the manifold structure (e.g. Isomap). In our
method, the sparse graph is always seen as an approx-
imation to the full graph. However, the accuracy of
this approximation depends on the value of the soft-
ening parameter ρ: for ρ → 0, the direct connection
is always shortest, so that every deletion of an edge
can cause the corresponding distance to increase. For
ρ→∞, shortest paths almost never contain any long
edge, so that long edges can safely be deleted.

2- For large values of ρ, the distances between points
in the same cluster are decreased. In contrast, the dis-
tances between points from different clusters are still
dominated by the gaps between the clusters and, as a
result, those gaps become more pronounced.

Instead of Equation (2), it is possible to use other inter-
polations between the max and the mean such as the

Minkowski metric,
³

∑|p|−1
k=1 d(pk, pk+1)

ρ+1
´1/(ρ+1)

.

3- K is in general not positive definite (p.d.), except
for ρ = 0 (standard RBF) and ρ = ∞ (then Dρ is an
ultrametric and thus negative definite [10], yielding a
p.d. kernel [17]). In practice, negative eigenvalues can
be observed, but they are few and small in absolute
value, as documented in Table 1. In our experiments,
the SVM training still converges quickly. Moreover,
recent papers have argued in favor of the use of non-
positive definite kernels for learning [11, 16].

ρ 0 0.5 1 2 4 8 ∞
ν 0 0.19 2.96 4.66 1.89 0.02 0

Table 1: Empirically found weight on the Coil20

dataset of the negative eigenvalues as percent-
age of the weight of all eigenvalues, ν :=
100

∑

i max(0,−λi)/
∑

i |λi|.

2.2 MARGIN MAXIMIZATION

The Transductive Support Vector Machine (TSVM),
first introduced in [20] and implemented by [3, 12],
aims at minimizing the following functional,

min
1

2
w

2 + C

n
∑

i=1

ξi + C∗
n+m
∑

i=n+1

ξi,

under the constraints:

yi (w · xi + b) ≥ 1− ξi 1 ≤ i ≤ n

|w · xi + b| ≥ 1− ξi n + 1 ≤ i ≤ n + m
.

This can be rewritten without constraint as the mini-
mization of

1

2
w

2 +C

n
∑

i=1

L(yi(w ·xi +b))+C∗
n+m
∑

i=n+1

L(|w ·xi +b|),

(3)
with L(t) = max(0, 1− t).

Unfortunately, the last term makes this problem non-
convex and difficult to solve [3, 12]. The implemen-
tation of TSVM that we propose in this paper is to
perform a standard gradient descent on (3). However,
since this latter is not differentiable, we replace it by

1

2
w

2+C

n
∑

i=1

L2(yi(w ·xi +b))+C∗
n+m
∑

i=n+1

L∗(w ·xi +b),

(4)
with L∗(t) = exp(−3t2) (c.f. Figure 2).

To enforce that all unlabeled data are not put in the
same class, we add the additional constraint,

1

m

n+m
∑

i=n+1

w · xi + b =
1

n

n
∑

i=1

yi. (5)
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This is in analogy to the treatment of the min-cut
problem in spectral clustering, which is usually re-
placed by the normalized cut to enforce balanced so-
lutions [13].

Finally, note that unlike traditional SVM learning al-
gorithms, which solve the problem in the dual, we di-
rectly solve the problem in the primal. If we want to
use a non-linear kernel, it is possible to compute the
coordinates of each point in the kernel PCA basis [17].
More directly, one can compute the Cholesky decom-
position of the Gram matrix, K = X̃X̃> and minimize
(4) with xi ≡ (X̃i,1 . . . X̃i,n+m).
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Figure 2: TSVM cost functions for unlabeled data.

We decided to initially set C∗ to a small value and
increase it exponentionally to C; thereby following
SVMlight. Note that the choice of setting the final
value of C∗ to C is somewhat arbitrary. Ideally, it
would be preferable to consider this value as a free
parameter of the algorithm.

2.3 IMPLEMENTATION

From the methods discussed above, we derive three
algorithms:

1. graph, training an SVM on a graph-distance de-
rived kernel;

2. ∇TSVM, training a TSVM by gradient descent;

3. LDS (Low Density Separation), combining both of
the previous algorithms.

For SVM, we use the Spider2 machine learning package
for matlab. For ∇TSVM, a conjugate gradient descent
method was used.3

The distance computation for graph can be carried out
using the shortest path algorithm by Dijkstra [9]. For
LDS, the full (n + m)× (n + m) matrix Dρ of pairwise
distances has to be computed.

2available at http://www.kyb.tuebingen.mpg.de/bs/

people/spider
3available at http://www.kyb.tuebingen.mpg.de/bs/

people/carl/code/minimize
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Figure 3: Each point represents the values of the objec-
tive function reached by the TSVM and ∇TSVM for some
value of C, σ. Points above the diagonal mean that
∇TSVM found a better local minimum. Left: Coil20

dataset, right: g10n (both described below).

Since the derived kernel is (in general) not positive def-
inite, we can apply Multidimensional Scaling (MDS)
[8] to find a Euclidean embedding of Dρ before apply-
ing∇TSVM. The embedding found by the classical MDS
are the eigenvectors corresponding to the positive
eigenvalues of −HDρH, where Hij = δij − 1/(n + m).
For computational reasons, we decided to take only
the first p eigenvectors such that

p
∑

i=1

λi ≥ (1− δ)
∑

max(0, λi) and λp ≤ δλ1, (6)

with decreasing eigenvalues λ1 ≥ . . . ≥ λn+m.

We compare our algorithms to one state of the art su-
pervised method, SVM, and to two state of the art semi-
supervised methods, the TSVM optimization scheme
as implemented in SVMlight [12] and a graph-based
manifold learning, which is closely related to those in
[1, 22, 23]. More precisely, we estimate the labels of
the unlabeled points by minimizing the functional

n
∑

i=1

(fi − yi)
2 +

λ
∑

i,j wij

n+m
∑

i,j=1

(fi − fj)
2wij , (7)

where wij = exp(−||xi − xj ||
2/2σ2) if xi is among

the k nearest neighbors of xj (or vice-versa), and 0
otherwise. This methods depends on the sparsity of
the graph.

Figure 3 compares how both implementations of
TSVM are able to minimize the cost function (3). Note
that our proposed implementation does not minimize
(3), but the differentiable approximation (4) and for
this reason it has a disadvantage in the comparison
shown in Figure 3. Nevertheless, on average it pro-
duces better values of the objective function, which
translate, as we will see later, into better test errors.

2.3.1 Computational Complexity

We implement the search for the next-closest un-
explored node in Dijkstra’s algorithm with a prior-
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ity queue based on a binary heap. This results in
O (|E| log(n + m)) run time for computing the path
distances of one labeled point to all other points. Thus,
the entire matrix Dρ costs O (nk(n + m) log(n + m))
on a k-NN graph.

The time complexity of a gradient descent algorithm
is approximately equal to that of evaluating the cost
function multiplied by the square of the number of
variables. For ∇TSVM , this amounts to O

¡

(n + m)3
¢

.
The MDS is of the same time complexity, since it com-
putes the eigendecomposition of an (n + m)× (n + m)
matrix. For both algorithms, the complexity can be
reduced if one considers only the first p eigenvectors.

While ∇TSVM needs to store the entire kernel matrix
(on both labeled and unlabeled points), for graph an
n × (n + m) part is sufficient. Memory can be re-
duced to the n×n part required for SVM training, but
the (worst case) time required to compute individual
shortest paths is as much as is required for computing
all paths from a single source to all targets. For both
SVM and TSVM, in practice only parts of the kernel ma-
trices have to be (computed and) stored, because of
the sparsity of the solution.

For training the manifold algorithm as given in Eq. 7,
a sparse (n+m)×(n+m) matrix needs to be stored and
inverted. Due to the use of a k-NN graph, the matrix
has about k(n + m) entries (at most 2k(n + m)).

2.3.2 Parameters

For each algorithm, the values for a number of param-
eters have to be fixed. In practical applications, this
is usually done by cross-validation (CV). While this is
no major problem for two parameters (like the SVMs
have), it is impractical for the five parameters of the
graph algorithm. To reduce this number, we fix three
of them in advance, as shown in the table:

algorithm free parameters; [fixed parameters]
SVM σ, C

TSVM σ, C

manifold σ, k, λ

∇TSVM σ, C

graph C, ρ; [σ =∞, k = n + m, δ = 0.1]
LDS C, ρ; [σ =∞, k = n + m, δ = 0.1]

Figure 4 demonstrates that for LDS the parameter fix-
ing proposed above leads only to a minor loss in ac-
curacy. As shown in (a), a fully connected graph is
good (for the optimum value of ρ). As shown in (b),
σ = ∞ (i.e. no further non-linear transformation) is
good (again, for the optimum value of ρ). In general
the resulting kernel will not be positive definite (ex-
cept for ρ = 0 and ρ =∞, see also Table 1). As shown
in (c), the SVM seems to handle negative eigenval-

ues reasonably well. This can be seen on the right of
(c): almost the same results were obtained with and
without MDS. It seems safe to discard the eigenvectors
corresponding to small (positive) eigenvalues (c.f. left
side of the plot (c)). In the rest of the experiments,
we set δ = 0.1.

To determine good values of the remaining free pa-
rameters (eg, by CV), it is important to search on the
right scale. We therefore fix default values for C and
σ that have the right order of magnitude. In a c-class
problem, we use the 1/c quantile of the pairwise dis-
tances D

ρ
i,j of all data points as the default for σ. The

default for C is the inverse of the empirical variance s2

of the data in feature space, which can be calculated
by s2 = 1

n

∑

i Kii−
1

n2

∑

ij Kij from a n×n kernel ma-
trix K. Below, all values for these parameters will be
given relative to the respective default values, making
them comparable for different data sets.

2.3.3 LDS algorithm

The final LDS algorithm is summarized in Figure 1.
Note that slight changes are required for the extreme
settings of ρ: for ρ = 0, steps 1 to 3 have to be replaced
by simply running the shortest path algorithm on
d(i, j) to compute di,j ; for ρ = ∞, a modified version
of Dijkstra that keeps track of maximum distances in-
stead of sums along paths must be used. A matlab im-
plementation of LDS can be obtained at http://www.
kyb.tuebingen.mpg.de/bs/people/chapelle/lds/.

3 EXPERIMENTAL RESULTS

3.1 DATA SETS

In order to get a good picture of the effectiveness of
the algorithms, we compare their generalization per-
formance on two artificial and three real world data
sets with different properties.

data set classes dims points labeled
g50c 2 50 550 50
g10n 2 10 550 50
Coil20 20 1024 1440 40
Text 2 7511 1946 50
Uspst 10 256 2007 50

The artificial data sets are inspired by [2]: the data
are generated from two standard normal multi-variate
Gaussians. In g50c, the labels correspond to the Gaus-
sians, and the means are located in 50-dimensional
space such that the Bayes error is 5%. In contrast,
g10n is a deterministic problem in 10 dimensions,
where the decision function traverses the centers of
the Gaussians (thus violating the cluster assumption),
and depends on only two of the input dimensions.
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Figure 4: Influence of parameter choice on the test error of LDS on the Coil20 data: (a) the graph structure;
(b) σ; and (c) the approximation accuracy of the MDS. Plot (c) shows the square difference between the test
error achieved with and without MDS, averaged over different values of C and ρ.

Algorithm 1 LDS algorithm

Require: ρ, C

# Compute ρ-distances:

1: Build a fully connected graph with edge lengths wij = exp(ρd(i, j))− 1.
2: Use Dijkstra’s algorithm [9] to compute the shortest path lengths dSP (i, j) for all pairs of points.

3: Form the matrix D of squared ρ-path distances by Dij =
³

1
ρ

log(1 + dSP (i, j))
´2

.

# Perform multidimensional scaling:

4: UΛU> = −HDH, where Hij = δij − 1/(n + m).
5: Find the threshold p such that (6) holds.
6: The new representation of xi is x̃ik = Uik

√
λk, 1 ≤ k ≤ p.

# Train TSVM:

7: for i=0 to 10 do

8: Set C∗ = 2i−10C

9: Minimize by gradient descent (3) under constraint (5).
10: end for

The real world data sets consist of two-class and multi-
class problems. In Coil20, the data are gray-scale
images of 20 different objects taken from different an-
gles, in steps of 5 degrees [15]. The Text dataset are
the classes mac and mswindows of the Newsgroup20

dataset preprocessed as in [18]. Finally, our Uspst

set contains the test data part of the well-known USPS

data on handwritten digit recognition.

3.2 EXPERIMENTS

For each of the data sets, 10 different splits into labeled
and unlabeled points were randomly generated. We
took care to include at least one point of each class in
the labeled set (two for Coil20).

We used a different model selection strategy for LDS

than for the other algorithms. For LDS, we carry out 5-
fold cross-validation (CV) on the training set for each
split, thereby simulating the real world application sce-
nario. Note that all data (training and test) can be
(and is) used as unlabeled data. The reported test

errors are obtained after training the selected model
on the entire training set. For the other algorithms,
we are interested in the best possible performance, and
simply select the parameter values minimizing the test
error. In both cases, we select combinations of values
on a finite grid as follows:

parameter values
width σ 2−3, 2−2, 2−1, 20, 21, 22, 23

exponent ρ 0, 20, 21, 22, 23, 24,+∞
penalty C 10−1, 100, 101, 102

degree k 10, 100, all
regulariz. λ 4−2, 4−1, 40, 41, 42

Although LDS and graph work with any kernel, we here
fix the linear kernel (σ =∞; c.f. section 2.3.2).

3.3 RESULTS

The results are presented in Table 2. Except for the
data set g10n, LDS always achieves lower test errors
with empirically found parameter settings than all the
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Figure 5: Cross-validation error (with standard devi-
ation error bars) as a function of the parameter ρ.

other algorithms are capable of achieving, even when
optimal parameter settings are known. This clearly
demonstrates the superiority of LDS.

Although ∇TSVM always performs better (and usually,
significantly better) than TSVM, it still fails to reach
the level of manifold on the Coil20 data set. But
this shortcoming is eliminated by making use of the
graph transform of the distances.

To better understand the role of the distance trans-
form, we depict the 5-fold cross validation error for
the best value of C, averaged over the 10 splits, as a
function of ρ in Figure 5. We can distinguish three
cases: the minimum is (i) at or close to 0; (ii) at or
close to ∞; or (iii) somewhere in between.

(i) Linear classifiers are optimal by construction for
the artificial data, and likely to be optimal for Text

due to the high dimensionality. For g50c and Text,
ρ > 0 does not substantially help ∇TSVM, but does not
hurt either. Only for g10n, where the cluster assump-
tion does not hold, increasing ρ immediatly increases
the test error. (ii) In Coil20, the points of each class
lie eqi-distantly on a ring. With ρ = ∞, all their
pairwise distances are reduced to the distance of two
neighboring points. Note that there is no noise which
could cause unwanted bridging between two classes.
(iii) Perhaps the most interesting case is Uspst, with
an optimum of ρ = 4. While there definitely are clus-
ters corresponding to the classes, there seem to exist
outliers that would, for too large ρ, lead to erroneous
merging of clusters.

As the optimum value of ρ seems to correspond to fea-
tures of the data set, prior knowledge on the data could
possibly be used to narrow the range to be searched.

4 CONCLUSIONS

The TSVM objective function could, at a first sight,
be interpreted as a straight-forward extension of the
maximum margin principle of SVM to unlabeled data.
We conjecture that it actually implements two differ-
ent principles: the regularization by margin maximiza-
tion on the labeled points, and the cluster assumption
by margin maximization on the unlabeled points. The
latter does not lead to smoother decision functions,
but it enforces that the decision boundary lies in low
density regions.

The strength of our gradient descent approach might
be that it directly optimizes the objective according
to the cluster assumption: to find a decision bound-
ary that avoids high density regions. In contrast,
TSVM (SVMlight implementation) might suffer from
the combinatorial nature of its approach. By decid-
ing, from the very first step, on the putative label of
every point (even though with low confidence), it may
lose important degrees of freedom at an early stage,
and get trapped in a bad local minimum.

The pairwise distances computed by the graph algo-
rithm attempt to reflect the cluster assumption: dis-
tances of points from the same cluster are shrunk,
while for points in different clusters they are dom-
inated by the inter-cluster distance. Used with an
SVM, this clearly improves over standard (Euclidean)
distances, but not over other semi-supervised methods.

The combination of the graph distance computation
with the TSVM training yields a clearly superior semi-
supervised algorithm. Apparently the preprocessed
distances make it less likely for the TSVM to get stuck
in very suboptimal local minima. Probably the prepro-
cessing widens small density valleys so that they are
more readily found by local searches.

Although manifold learning indirectly exploits the
cluster assumption, as argued above, another feature
may contribute to its successes. If the intrinsic dimen-
sionality of the data manifolds is much smaller than
that of the input space, restricting the learning process
to the manifolds can alleviate the “curse of dimension-
ality”. We plan to investigate how much performance
can be gained in this manner.

Future work will be on a thorough comparison of dis-
criminative semi-supervised learning methods. We ob-
serve that the time (and to some degree, also space)
complexities of all methods investigated here prohibit
the application to really large sets of unlabeled data,
say, more than a few thousand. Thus, work should
also be devoted to improvements of the computational
efficiency of algorithms, ideally of LDS.
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methods from literature proposed methods
data set SVM manifold TSVM graph ∇TSVM LDS

Coil20 24.64% 6.20% 26.26% 6.43% 17.56% 4.86%

g50c 8.32% 17.30% 6.87% 8.32% 5.80% 5.62%

g10n 9.36% 30.64% 14.36% 9.36% 9.82% 9.72%
Text 18.87% 11.71% 7.44% 10.48% 5.71% 5.13%

Uspst 23.18% 21.30% 26.46% 16.92% 17.61% 15.79%

Table 2: Mean test error rates. Note that model selection was done by cross-validation for LDS whereas by
minimizing the test error for the other methods. Bold numbers are statistically significantly (95% confidence)
better compared to all other methods.
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Abstract

We present a general graph learning algo-
rithm for spectral graph partitioning, that
allows direct supervised learning of graph
structures using hand labeled training exam-
ples. The learning algorithm is based on
gradient descent in the space of all feasible
graph weights. Computation of the gradient
involves finding the derivatives of eigenvec-
tors with respect to the graph weight matrix.
We show the derivatives of eigenvectors exist
and can be computed in an exact analytical
form using the theory of implicit functions.
Furthermore, we show for a simple case, the
gradient converges exponentially fast. In the
image segmentation domain, we demonstrate
how to encode top-down high level object
prior in a bottom-up shape detection process.

1 INTRODUCTION

Image segmentation and data clustering are two fun-
damental operations in computer vision and machine
learning. Let I = {x1, ...,xn} be a set of feature vec-
tors representing n image pixels or data points. The
image segmentation process partitions pixels into K
disjoint groups. In a 2-way segmentation, we seek an
output vector SEG(I) = {y1, ..., yn} ∈ {0, 1}n, such
that a segmentation goodness measure is optimized.
We defined segmentation as a mapping from xi to
yi ∈ {0, 1} to purposely hint its potential connection
to a supervised learning method we should propose.
Our goal is to teach the image segmentation through a
set of hand labeled training examples. Given a set of
image/segmentation pairs {Ii, SEG∗(Ii)}, the system
will learn to adjust so that the computed segmenta-
tion SEG(Ii) is close to SEG∗(Ii). With a supervised
image segmentation, we are able to encode top-down
object familiarity prior in a bottom-up distributed pro-

cess. In this paper, we will demonstrate a system that
can detect and segment rectangular shaped objects in
a clutter image background by learning from examples.

To appreciate why learning image segmentation is dif-
ficult, we summarize below its basic principles. Seg-
mentation algorithms are defined by the clustering cri-
teria and computational process to optimize it. For
example, in the Markov Random Field (MRF) for-
mulation, the criteria is to maximize P (SEG(x)|x) =
1
Z

exp(
∑−f(yi, yj |x)), where f(yi, yj |x), called clique

potential, specifies a local measure of grouping pixel
i with j. While each f(yi, yj |x) can be easily cor-
rupted, the global optimum of P (SEG(x)|x) must bal-
ance preferences on all pairs of f(yi, yj |x) and there-
fore is stable. Spectral graph partitioning, such as
Normalized Cut (Ncut)[6][5], has been developed as a
computationally efficient alternative to MRF. Image
segmentation is mapped to a graph partitioning prob-
lem, where the graph consists of the pixels/data points
as nodes, and the weighted graph edges W (i, j) serve
as the equivalent of Clique Potential f(yi, yj |x). The
global segmentation criterion Ncut seeks a balanced
segmentation and grouping of the pixels. Computa-
tionally the solution is derived from the eigenvectors
of Wy = λDy, where D is the degree matrix. As in
the MRF case, the eigenvectors are implicitly related
to the input weight matrix W , and are quite insensitive
to random perturbation of W .

While global decision process from local feature com-
parison brings a stable segmentation, it makes the
learning segmentation a difficult task. Treating any
segmentation learning algorithm as a black box, one
must be able to back-trace error on the output of
global segmentation to the input local clique potential
or pair-wise weight matrix. Since the global decision
is only implicitly related to the input, it is hard to ex-
plicitly assign a blame to a particular clique potential
or weight matrix entry. To account for segmentation
error on just one pixel, we would potentially need to
adjust all possible pairs of clique potential or weight
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Figure 1: Two alternative algorithms for learning spectral graph partitioning. (A) methods of Meila-Shi[4]
optimizes the graph weight W (I,Θ) by minimizing the KL-divergence between an equivalent random walk matrix
P (I,Θ) and the target P ∗(I,Θ). (B) Our method directly optimize the error on the output Ncut segmentation
vector XNcut[W (I,Θ)] by gradient descent in the space of all feasible graph weights using explicit computation
of the derivatives of eigenvectors.

matrix entries!

Meila-Shi[4] first studied the problem of learning spec-
tral graph cuts with supervised training data. Their
proposed algorithm learned the graph weight Wij by
minimizing the KL-divergence between an equivalent
random walk matrix Pij and the target P ∗

ij derived
from the hand labeled segmentation. However the for-
mulation provides no explicit constraints on the Ncut
eigenvector itself. Bach-Jordan[1] formulated a direct
optimization of W with respect to its Ncut eigenvec-
tor. They transform the implicit relationship between
W and Ncut eigenvector into an explicit one by mak-
ing a differentiable approximation of eigenvector using
power method. The resulting computation of deriva-
tives of eigenvector is however complex and can be
computationally unstable.

We present in this paper a direct method for learn-
ing spectral graph cut, based on efficient computation
of derivatives of Ncut eigenvectors in exact analytical
form. We show that there is an explicit computation
that assigns the segmentation error to the input graph
weight matrix. This capability allows us to design pa-
rameterized graphs that can encode and detect com-
plex objects. The paper is organized as follows. We
describe in Sec. 2 the structure of the graph we use
for image and shape segmentation. Sec. 3 describes
the learning algorithm and its convergence properties.
We show our results in Sec. 4.

2 PROBLEM SETUP

We will demonstrate a learnable segmentation al-
gorithm for detecting and segmenting desired ob-
ject shape such as a rectangle in an image. The
shape detection-segmentation process begins with
edge detection. Each edge i is parametrized by
(xi, yi, θi), its location and orientation. Denote F (I) =
{e1, ..., ek|ei = (xi, yi, θi)} the set of edges detected for
image I, and F the complete set of possible edges de-

tected in all images. The goal of the segmentation
algorithm is to group the edges which form a rectan-
gle, and separate them from background edge clutters,
as shown in Fig. 11.

While a rectangle is a relatively simple shape, its as-
pect can be quite flexible with variable aspect ratio
in x, y, and variable orientation. Assuming we have
quantized the orientation into Nangle angles, for an
image size of Npixel × Npixel a brute force method
would need to search over O(N4

pixelNangle possible
configurations (for a 100 × 100 image with 10 ori-
entations quantization, we have 1 billion configura-
tions!). One way to avoid this large scale search is
to decompose the rectangles into simple local config-
urations (corners, lines, parallel lines), and combine
them by checking their global consistency. This data-
driven bottom-up process only needs to check roughly
O(Nedge) = O(|F (I)|) local configurations (assuming
a fixed neighborhood size). The global integration can
be carried out in the grouping framework of graph par-
titioning such as Ncut, which has empirically a running
time of O(N1.5

edge). Furthermore, the decomposition of
a shape into local edge relationships also makes the
detection more robust to image background clutter.

2.1 LOCAL SHAPE CONFIGURATIONS

We need to define functions on local configuration
goodness, with the hope of discriminating rectangu-
lar object vs. background. Since we are using ori-
ented edges, we can favor convex configurations and
penalize concave or other impossible configurations,
as illustrated in Fig. 2. The function that assesses
the goodness of a particular configuration is denoted
as clique potential: f(e1, . . . , eK) is high only when
(e1, . . . , eK) form a familiar configuration. The prob-
lem of designing this clique potential can be quite
complex in general. For example, consider the case
of binary relationships: we need to find a poten-
tial function for all possible pairs of edges (e1, e2):

66



Figure 2: Different oriented edge configurations and
associated clique potential. Left: three edges form-
ing a convex object (likely to be found in rectangle
shapes). Middle: concave configuration (unlikely in
rectangular shapes). Right: impossible configuration
(very unlikely to be found in any object).

Figure 3: Properties of the clique potential/affinity
matrix. Left and middle: translation and rotation
invariance, f(x1, y1, θ1;x2, y2, θ2) = f̄(x2 − x1, y2 −
y1, θ1, θ2) and, f(z1, θ1; z2, θ2) = ¯̄f((z2 − z1)e

−iθ1 , θ2 −
θ1). Right: summing up ternary affinities to obtain a
binary affinity, f(e1, e2) =

∑

i f3(e1, e2, ei).

f(e1, e2) = f(x1, y1, θ1, x2, y2, θ2). The function takes
4-dimensional inputs, and even in the simple case
of 10x10 possible edge locations, with 4 orientations
{π/2, 2π/2, 3π/2, 4π/2}, that makes 160,000 different
values to design through learning. To make the learn-
ing problem more managable, we use the following pa-
rameterization that induces translational invariance:

f(x1, y1, θ1;x2, y2, θ2) = f̄(x2−x1, y2−y1, θ1, θ2) (1)

If in addition we also require invariance by rotation,
the use of complex numbers comes in handy, with z =
x+iy we obtain f(z1, θ1; z2, θ2) = ¯̄f((z2−z1)e

−iθ1 , θ2−
θ1). These invariance properties are illustrated in Fig.
3.

2.2 GLOBAL SHAPE DETECTION FROM
LOCAL CONFIGURATIONS

With local edge clique function we could eliminate
wrong patterns of edges, retrieve the correct edge ori-
entation when ambiguous, and enhance good config-
urations. However, there are many ambiguous cases
in which local properties are insufficient to decide the
foreground/background labeling. Think about a weak
edge at object boundary, or a strong clutter edge in the

background. A direct thresholding technique would
fail here. Another example is provided by Fig. 4,
where a local approach would favor the wrong edge
orientation. As in the case of image segmentation, lo-
cal grouping measures need to be aggregated to form a
global segmentation decision. We will see in the next
section how to formulate this precisely in graph frame-
work, through Spectral Graph Partitioning.

Figure 4: Each edge has 2 hypothesized opposite po-
larities. We want to inhibit clutter edges and recover
correct polarity. Left: local segmentation of edges pro-
duces the wrong polarity for one edge (barred), group-
ing it with clutter. Right: global aggregation of edge
affinities yields a correct grouping and inhibits clutter.

2.3 SPECTRAL GRAPH PARTITIONING
FORMULATION

Such local relationships between image features are
well captured by the notion of graph G = 〈V,W 〉.
The graph nodes V consist of the image edge fea-
tures F = {ei}, and the graph edges are the rela-
tionships between the edge features with affinity ma-
trix W ∈ R

n×n defined by Wij = f(ei, ej). Higher-
order edge feature relationships can be translated into
binary affinities by summing over cliques: Wij =
∑

i1=i,i2=j,i3,...,iK
f(ei1 , ..., eiK

), as illustrated in Fig.
3. We denote V (I) the image edge features, F (I),
detected in I; W (I) = W (V (I), V (I)), the subgraph
affinity induced by image features in I.

Let us recall our goal: we want to partition the graph
nodes V (I) into two groups, using an indicator vec-
tor X: Xi = 1 if detected feature V (I)i belongs to
foreground, and Xi = −1 if it belongs to background.
The segmentation process should ensure that edge fea-
tures (nodes) grouped together have high mutual affin-
ity, and nodes in different sets have low affinity. We
will use the Normalized Cuts (Ncut) criterion for the
segmentation process. Ncut criterion can be opti-
mized by finding the second generalized eigenvector
of (W (I), D(I)) (D(I) is the degree matrix of W (I)):

W (I)X(I) = λ2D(I)X(I) (2)

X(I) is then thresholded to determine the fore-
ground/background labelling. Note that, the solu-
tion we obtain for X(I) is an implicit function of the
weight matrix W (I), which is defined by the local

67



Figure 5: The XOR function. Suppose we have a face
detection graph with nodes: Left Nose (LN), Right
Nose (RN), Face (F), and Non-Face(NF). The Hebbian
learning rule, based on feature coocurrence, would find
the following weights: W (LN,F ) = W (RN,F ) =
W (LN,NF ) = W (RN,NF ) = 1

2 , making it impos-
sible to distinguish between a Face and a Non-Face.
The graph learning algorithm we propose does not suf-
fer from this.

clique potentials, f(ei, ej). However, its computation
is tractable and, as we shall see, we can apply pertur-
bation theory to analyze their effect on the segmenta-
tion task. This last point is essential: it means that
we can assign a blame to the local graph structure, by
looking at the global segmentation result. Hence the
system is not a black box anymore, we can train it.

3 LEARNING THE GRAPH

STRUCTURE

As we have seen, the design of the clique potential is
as crucial to the segmentation as it complex. In the
Ncut formulation, whether we use a parameterization
of the affinity matrix W (Θ) or a direct representation
through its coefficients Wij , real image segmentation
tasks will require a large number of parameters to be
optimized. Hence the need for a principled algorithm
to learn the clique potential.

3.1 WHY ARE SIMPLE LEARNING
SCHEMES INSUFFICIENT

One natural idea in learning the graph clique potential
is simply to measure the coocurrence of image features
accross a set of training images, in accordance to the
Hebbian rule. This rule strengthens the weight Wij if
feature i and feature j are strongly correlated, accord-
ing to: Wij =

∑

I V (I)iV (I)j in our notation. Though
intuitive, this rule is insufficient for our problem. Fig.
5 illustrates a typical situation that the Hebbian rule
is unable to handle, namely the XOR boolean func-
tion. More generally, the Hebbian rule cannot learn
non-linearly separable functions. We have shown in
[2]1 that our system does not have this limitation and
it could learn XOR.

1http://www.seas.upenn.edu/∼timothee/research.html

3.2 PRINCIPLE OF LEARNING

The Maximum Likelihood formulation (ML) tries to
adjust the clique potential so that it maximally ex-
plains the data (the set of training images). However,
this formulation doesn’t take into account the graph
inference procedure I → X(I), as a result, it can pro-
duce a probability distribution that cannot be infer-
enced efficiently. We use a different approach. We
adjust the clique potential so that the output of the
system gets closer to the desired segmentation. In the
following, we assume we are given a set of images I
with a target segmentation X∗(I).

3.3 COST FUNCTION FOR LEARNING

Definitions Xp[W ], λp are the pth largest eigenvec-
tor, eigenvalue of WX = λDW X with ‖Xp[W ]‖ = 1
and DW = diag(W1). Xp[W ] is uniquely defined
up to polarity, which we disambiguate using a fixed
vector Y and forcing sign(Y T Xp[W ]) = +1. This
is possible only when Y T Xp[W ] 6= 0. We also re-
quire λp be unique. To satisfy these constraints, we
will restrict our attention to weight matrices W in a

certain subset S
2,X∗(I)
n of symmetric matrices, where

Sp,Y
n = {W ∈ Sn : W1 > 0, ker(W − λpDW ) 6⊂ Y ⊥,

λp single}. Note that if W ∈ Sn and W1 > 0, W has
probability 1 of being in the feasible space. What’s

more, S
2,X∗(I)
n is open, which implies that any small

perturbation of W is allowed.
Define the one-target energy function:

E(W, I) =
1

2
‖X2[W (I)] − X∗(I)‖2, for W ∈ S2,X∗(I)

n

(3)

The multi-target energy function is defined as E(W ) =
∑

I E(W, I), for W ∈ ∩IS
2,X∗(I)
n . This error energy

function has the following property, which will be use-
ful later on when we try to learn the graph network.

Prop. 3.1 (E(W, I) has no local minimum) The
single target energy function has all its local minima
in S2,X∗

n

⋂ {W : λ2(W ) 6= −1} equal to the global
minimum, 0.

The proof, in [2], shows that at a critical point, the
error vector X2 − X∗(I) is in the kernel of a certain
matrix of rank n-1. This shows in fact that X2 −
X∗(I) is proportional to X2, which finally leads to
X2 = X∗(I).

3.4 GRADIENT DESCENT ALGORITHM

We minimize the error energy over W by gradi-
ent descent: ∆W = −η ∂E

∂W
= −η ∂E

∂X2

∂X2

∂W
. When

W is parameterized by Θ, we have instead ∆Θ =
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−η ∂E
∂X2

∂X2

∂W
∂W
∂Θ . In the case of rectangle detection, the

parameters Θ consist of all the values of the function
f(ei, ej) = f̄(x2 − x1, y2 − y1, θ1, θ2), which is a 4 di-
mensional lookup table.

The main difficulty is to study how the Ncut eigenvec-
tor, X2[W (Θ)], varies with the graph weight matrix
W (Θ). We will write down a continuous-time PDE
describing evolution of the error energy on X2[W (Θ)]
with respect to Θ. We show that this PDE has an ex-
act analytical form, and the resulting PDE converges.
We have also proved the convergence rate is exponen-
tial for a simple case[2]. This result shows that we can
minimize the error energy over W or Θ by gradient
descent.

Theorem 3.2 (Derivative of Ncut eigenvector)
The map W → (Xp, λp) is C∞ over Sp,Y

n , and we
can express the derivatives over any C1 path W (t)
as:

dXp[W (t)]

dt
= −(W − λpDW )†

(W ′ − λpD
′
W − dλp

dt
DW )Xp

dλp

dt
=

XT
p (W ′ − λpD

′
W )Xp

XT
p DW Xp

We obtain an analog theorem for the derivative of
standard eigenvectors, by simply replacing DW

with In. The proof in [2] uses the implicit function
theorem to show Xp[W ] is C∞, then differentiates
WXp = λpDW Xp to obtain (W − λpDW )X ′

p + (W ′ −
λpD

′
W − λ′

pDW )Xp = 0.

Computation of the partial derivatives ∂X2

∂W
alone re-

quires O(n3) time because of the pseudo-inverse term
(W − λpDW )† in each gradient direction. We remove
this bottleneck by first left-multiplying by ∂E

∂X2

. We in-

troduce Y = −(W − λ2DW )†(X2 − X∗(I)), which we
showed how to compute efficiently in [2], and obtain a
O(n2) gradient update rule:

∂E
∂W ij

= X2,iYj + X2,jYi − λ2(X2,iYi + X2,jYj)

−λ′
2ijY

T DW X2

with λ′
2ij =

2X2,iX2,j − λ2(X2,i
2 + X2,j

2)

XT
2 DW X2

3.5 PROPERTIES OF THE LEARNING
ALGORITHM

Empirically, we observe that E(W (t)) converges to
0 exponentially fast when W (t) follows the gradient
path, even if the number of training examples grows
as O(n). We will prove this fact in the case of a single
target. The convergence of E(W (t)) however does not
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Figure 6: Learning point set clustering. W (i, j) =
exp(−σx(x(i) − x(j))2) + exp(−σy(y(i) − y(j))2). A) 2D
layout of the points. The first set is the cross set and
the second is the star set. The resulting clustering can
be identified by the red and black colors. B) Energy
landscape of E(σx, σy), and gradient path taken by Eq.4,
(σ̇x, σ̇y) = −( ∂E

∂σx
, ∂E

∂σy
). C) Target vector comparing with

initial and final learned Ncut vector. The graph nodes are
ordered according to their x-axis position (first row), and
to their distance to origin (second row).

imply that of W (t). Indeed, one can construct func-
tions for which gradient descent leads to limit cycle
oscillations. The following proposition shows that this
cannot happen here.

Prop. 3.3 (Exponential convergence of E(W, I))
The 1-target energy PDE Ẇ = − ∂E

∂W
either converges

to a global energy minimum W∞, or it escapes any
compact K ⊂ S2,X∗

n . In the first case, E(W (t)) → 0
exponentially.

Our proof in [2] shows that ‖ ∂E
∂W

‖ ≥ b
√
E , leading to

the convergence of W (t), and then d
dt
E(W (t)) ≤ −b2E ,

which shows the exponential decay of E(W (t)).

Pathological non-convergence cases. As stated in
the proposition, W (t) could potentially hit the bound-
ary of S2,X∗

n . This arises in 2 pathological cases: 1)
λ2(t) → 1 or λ2(t)−λ3(t) → 0, and 2) DW (t)(i, i) → 0
for some i. Note that X∗(I)T X2[W (t)] → 0 can-
not happen, because initially X∗(I)T X2[W (t)] > 0
and E(W, I) decreases. There are ways to alleviate
those problems through weight parameterization, but
in practice they only occur when learning a lot of tar-
get vectors.

4 RESULTS

4.1 POINT SET CLUSTERING

In experiment 1, figure 6, we examine our spectral
graph learning algorithm on simple 2D point set clus-
tering examples. The graph weight matrix Wij =
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Input imageTarget vector
Ncut vector  
multiscale

Ncut vector 
best scale after multiscale learning

Ncut vector

Figure 7: A simple example of multiscale learning. The
input image is 40 by 40 and 4 narrow scales are used. The
best result (minimum of energy) with one scale is displayed
as well as the result with all four scales set up with the same
weight, and with the learned weight. The use of multiscale
enable to segment correctly the inside of the G. The lowest
energy is achieved after learning.

exp(−σx(xi − xj)
2) + exp(−σy(yi − yj)

2) has two pa-
rameters σx, σy which we aim to optimize. We update
(σx, σy) as follows:

∆σx = −η(X − X∗)T ∂X

∂σx

(4)

∆σy = −η(X − X∗)T ∂X

∂σy

(5)

We use directly the derivatives given in Sec. 3.4 with
the following expressions of W ′:

∂wij

∂σx

= −(xi − xj)
2 e−σx(xi−xj)

2

(6)

∂wij

∂σy

= −(yi − yj)
2 e−σy(yi−yj)

2

(7)

The experiments on simple clustering show a fast con-
vergence of the gradient descent. We also tested the
algorithm with radial distributed point sets.

4.2 MULTISCALE IMAGE
SEGMENTATION

In this experiment, we focus on an application of spec-
tral learning in image segmentation. The aim is to
provide a powerful tool to find the best scales of edge
extraction in Ncut segmentation[3]. Basically the idea
of multiscale segmentation is to use several edge scales
find a consistent segmentation of the image across
scales. The simultaneous use of various scale levels
is interesting for complex and big images which mixes
textures with sharp and soft contours. In those im-
ages, meaningful boundaries may exist at weak con-
tours or between textures that do not rise to edges.
Using simultaneously several scales of edges enable to
face this problem. The global affinity matrix is the
sum of r-affinity matrices at different scales:

W
(I)
i,j =

k
∑

r=1

αr exp (−σr∆
(r)
i,j (I)) (8)

where ∆
(r)
i,j (I) is a matrix of the same size as W which

expresses a distance measure in a specific scale. Learn-
ing on the α coefficients of the scales enables to select

A

B

Figure 8: A: Training. Row 1: training input vector. Row
2: Ncut vector after learning. Row 3: target vector. B:
Testing. Row 1: testing input vector, Row 2: Ncut vector
after learning. For each edge, 2 polarities are hypothesized
(only 1 is displayed in Row 1 of Training/Testing). Notice
that after learning, not only clutter edges are suppressed
but also the correct edge polarities are recovered.

the scales and to set up the weighting coefficients when
more than two scales are required. Learning on σ coef-
ficients enables to find the sensitivity to edge strength
at a given scale.

The update rules for αr, σr are as following:

∆αr = −ηY (
∂W

∂αr

− λ
∂D

∂αr

− ∂λ

∂αr

D)X (9)

∆σr = −ηY (
∂W

∂σr

− λ
∂D

∂σr

− ∂λ

∂σr

D)X (10)

Figure 9: The learned shift-invariant graph clique
function f̄(x2 − x1, y2 − y1, θ1, θ2) with θ1 = 0, and
θ2 = π/2. Each 2D function corresponds to a fixed
(θ1, θ2) pair. The clique function learns to favor good
continuation of the edges with (θ1 = 0, θ2 = 0),
(θ1 = π/2, θ2 = π/2), and corner configurations (θ1 =
π/2, θ2 = 0), (θ1 = 0, θ2 = π/2)
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4.3 SHAPE DETECTION

We first generate random rectangles in synthetic im-
ages of 100 by 100, see Fig. 8. The edges extracted, ei

are specified by its quantized location (xi, yi), orien-
tation θi, and polarity pi. Three graph weight clique
potential functions are implemented:

1. unconstrained f(e1, e2) = f(x1, y1, θ1, x2, y2, θ2)

2. translational invariant f(e1, e2) = f̄(x2 − x1, y2 −
y1, θ1, θ2)

3. translational invariant with ternary clique poten-
tial f(e1, e2) = 1

N

∑

k g(x1 − xk, y1 − yk, x2 −
xk, y2 − yk, θ1, θ2, θk).

We apply the following graph learning algorithms to
train segmentation algorithm to detect rectangles.

1. Generate random rectangles with one noise-
free and one noisy version per example.
Generate a random affinity matrix W to
start with

2. For each image I, extract edge features from
the noisy image to compute subgraph V (I),
and compute target X∗(I) from the noise-
free image

3. initialize E = 0; for each image I,

(a) W (I) = W (V(I),V(I)), using one of
the clique potential function f(ei, ej)
described above.

(b) Compute X2(I), second generalized
eigenvector of (W (I), DW (I))

(c) Update W (I) with gradient update and
propagate updating to each f(ei, ej)

(d) Update E := E + EI with the partial
energy EI = 1

2 ||X2(I) − X∗(I)||2

4. Go back to step 3 until E < threshold

Fig.8 display the results of the training and testing us-
ing shift-invariant clique function f̄ . Figure 4.2 shows
the shift-invariant clique function learned on a pair of
horizontal and vertical edges.

4.4 COMPARISON BETWEEN THE
DIFFERENT CLIQUE POTENTIAL
FUNCTIONS

We have applied the three methods to random rectan-
gles in 100 by 100 images. The unconstrained affinity
matrix has 40000 entries, shift-invariant clique func-
tion f̄ has 1444 entries and triplet clique function g
has 1042568 entries. Several simulations have been run
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Figure 10: Square shape detection and enhancement.
For each simulation, the table indicates the percentage
of remaining noise (100 is the initial amount of noise)
on 2000 testing examples. These results have been
obtained for different sizes of training set, according
to three methods: 1- learning on full affinity matrix,
2- invariance by translation, 3- mean on third node
with invariance by translation.

for each training set and the result displayed in fig.10
have been averaged. We noticed a very low standard
deviation on our training sets.

We see that the best results are achieved with the
triplet clique method involving summation of ternary
affinities over a third node. With only 20 training
examples, an average of 75% of the noise was elimi-
nated in the 2000 testing examples. We achieved the
best result with a training data set of 500 squares.
15 iterations were enough to reach energy conver-
gence and it took 4 minutes. This fast convergence
can be explained by the averaging on a third node:
when the affinity between two nodes is updated, all
ternary affinities involving this pair are updated in a
single pass. Also, ternary clique potentials carry out a
stronger, more robust cue than binary affinities.

4.5 RECTANGLE DETECTION ON REAL
IMAGES

This rectangle detection algorithm can be applied di-
rectly on real images, fig.12. We just have to adapt
the filter parameters to have a good edge extraction.
The amount of noise on real images turns out to be
frequently below the one we used in the learning step,
thus giving those encouraging results.
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Abstract

In this work we develop a graphical model for
describing probability distributions over la-
beled partitions of an undirected graph which
are conditioned on observed data. We show
how to efficiently perform exact inference in
these models, by exploiting the structure of
the graph and adapting the sum-product and
max-product algorithms. We demonstrate
our approach on the task of segmenting and
labeling hand-drawn ink fragments, and show
that a significant performance increase is ob-
tained by labeling and partitioning simulta-
neously.

1 INTRODUCTION

Probabilistic models are usually defined over the
Cartesian product of a number of discrete or contin-
uous one-dimensional spaces. For example, models
performing joint binary classification of N objects are
defined over {−1,+1}N . While in many cases it is in-
tractable to explicitly enumerate all possible configura-
tions, in the case of graphical models where the proba-
bility distribution factors according to the structure of
an undirected graph, message passing techniques such
as the sum-product and max-product algorithms can
be used to render the computation feasible.

In this work, we extend the graphical model formal-
ism to the case of probability distributions defined
over labeled partitions of an undirected graph; in other
words, possible divisions of the graph into sets of ver-
tices referred to as parts, where each part is assigned a
label. An example of a labeled partition is given in Fig-
ure 1. Note that the number of parts varies between
partitions and is usually unknown in advance. Our
method represents partitions directly, rather than in-
corporating part identifiers into the labels. We thereby
avoid the degeneracy that different permutations of

part identifiers represent the same partition (see Sec-
tion 3.4 for a comparison of the two approaches). In
this work we restrict ourselves to binary labels, but
the method can be generalized straightforwardly to
larger label sets. Conversely, unlabeled partitioning
may be viewed as a special case with just one label.
Our model is similar to the Conditional Random Field
(CRF) [2], and allows the probability distribution to
be conditioned on arbitrary observed data. This model
is widely applicable to joint segmentation and classi-
fication tasks, which are common in computer vision,
handwriting recognition, speech and natural language
processing. The Markov Random Field (MRF), which
is an undirected graphical model whose potential func-
tions do not depend on observed data, is for the pur-
poses of this paper a special case of the CRF, and can
also be extended in the way described below.

Previously, probabilistic models have been used for
graph partitioning, but by using Monte Carlo tech-
niques rather than exact inference [1]. Liu [4] has
performed partitioning, but not using a probabilistic
framework. Other work [7] has extended the CRF to
perform multiple inference tasks simultaneously, but
has not considered partitioning of non-linear graphs.

We begin by describing the full probabilistic model,
then consider representations for labeled partitions
and efficient algorithms for performing the necessary

4

2

3

1 5

6

7

Figure 1: An example of a labeled partition. Vertices
are partitioned as follows: (1, 2,+), (3, 4,−), (5, 6,−),
(7,+), where the last symbol in each group indicates
the label assigned to that part.
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inference tasks. Finally, we describe the application
of our model to the task of parsing hand-drawn ink
diagrams.

2 THE PROBABILISTIC MODEL

Let G be an undirected graph consisting of vertices V
and edges E . We assume that G is triangulated, so that
every cycle of length greater than three is spanned by
a chord. This can always be achieved by adding edges,
but usually at the expense of increasing the maximum
clique size, and therefore computational complexity.

Let S be a partition of G, that is, a set of non-empty
subsets of V, such that each vertex in V is a member
of precisely one subset. Each subset is referred to as a
part of G. In this paper, the term partition will always
refer to a contiguous partition:

Definition 1. A partition of G is contiguous if and
only if all parts are internally connected. In other
words, if i and j are vertices contained within the same
part, there exists a path on G between i and j entirely
contained within that part.

A labeled partition of G is represented by Y = (S,y),
where S describes the partition and y ∈ {−1,+1}M
is a vector containing the labels associated with each
part. For example, a partition of three elements into
two parts could be S = {{1}{2, 3}},y = [+1,−1]. Let
Y be the set of all possible labeled partitions of G. Note
that M , the length of y, is dependent on S. Let ti be
the index of the part to which vertex i is assigned, so
that yti

is the label given to that vertex.

In this work, the conditional probability distribution
over Y has the form P (Y | x,θ) =

1
Z (θ)

∏
i∈V

ψ
(1)
i (Y,x;θ)

∏
i,j∈E

ψ
(2)
ij (Y,x;θ) , (1)

where x is the observed data, θ is a vector repre-
senting the model parameters collectively, and Z (θ)
is a normalization constant. ψ(1)

i are unary potentials
defined for each vertex, and ψ

(2)
ij are pairwise poten-

tials defined for each edge. The unary potentials in-
troduce a data-dependent bias towards assigning one
label or the other to each vertex. The pairwise poten-
tials model the compatibility between the parts and
labels of neighboring vertices, and are also data de-
pendent. The dependence of these potentials on x is
through feature vectors, gi and f ij , defined for each
vertex i and edge (i, j) respectively. The potentials
then have the form

ψ
(1)
i (Y,x,θ) =

{
φ (w+ · gi (x)) if yti

= +1
φ (w− · gi (x)) if yti

= −1
, (2)

where φ (·) is a non-linear mapping, and w+ and w−
are vectors of feature weights depending on the label
of the appropriate vertex. In this work, we will always
use an exponential non-linearity, φ : x 7→ exp (x), al-
though in general other functions may be used. The
pairwise potentials are defined by

ψ
(2)
ij (Y,x,θ) =


φ

(
vss · f ij (x)

)
if ti = tj , yti

= ytj

φ
(
vsd · f ij (x)

)
if ti 6= tj , yti

= ytj

φ
(
vdd · f ij (x)

)
if ti 6= tj , yti

6= ytj

(3)
where vss, vsd and vdd are vectors of feature weights to
be used when i and j belong to the same part, differ-
ent parts with the same label, and different parts with
different labels respectively. The fourth case, corre-
sponding to vertices with different labels in the same
part, does not occur by definition. The parameters
in θ are therefore (w+,w−,vss,vsd,vdd). Note that
there is a redundancy in the weight vectors. In prac-
tice, w− and vdd were constrained to be 0.

2.1 TRAINING

The overall goal of the model above is to predict la-
beled partitions of unseen data. In order to do this, we
must first estimate the model parameters, θ. These
parameters are learned from example data. Given a
labeled training examples, (x,Y), the posterior prob-
ability of the parameters is given using Bayes’ rule,

P (θ | x,Y) ∝ P (Y | x,θ) · P (θ) , (4)

where P (θ) is a prior distribution over the weights.
The model is trained by finding the maximum a pos-
teriori weights using a quasi-Newton gradient ascent
algorithm (specifically, the BFGS method). A signifi-
cant advantage is that the model is convex in the pa-
rameters, meaning that we are guaranteed to find the
global maximum using gradient ascent. The gradient
of the log posterior, LP, with respect to a parameter
θk is given by

∂

∂θk
LP =

∑
i∈V

(
∂

∂θk
logψ(1)

i −
〈

∂

∂θk
logψ(1)

i

〉)
+

∂

∂θk
log (P (θ)) (5)

if θk is a parameter of the unary potentials. The gradi-
ents with respect to parameters of the pairwise poten-
tials have a similar form. It is straigtforward to gener-
alize this expression to handle multiple training exam-
ples. The brackets, 〈· · · 〉, in the second terms repre-
sent expectations with respect to the distribution over
Y given by the current parameter values. This requires
the computation of marginal probability distributions
for individual vertices and pairs of vertices connected
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by an edge. Furthermore, the optimization algorithm
needs to evaluate (1) explicitly, which in turn requires
evaluation of the partition function,

Z (θ) =
∑
Y

∏
i∈V

ψ
(1)
i (Y,x;θ)

∏
i,j∈E

ψ
(2)
ij (Y,x;θ) . (6)

Both of these tasks involve summations over subsets
of possible labeled partitions. This summation can be
performed efficiently by message passing using a modi-
fied version of the sum-product algorithm. The details
of this algorithm will be given in Section 3 below.

2.2 INFERENCE

In general, we are interested in using the trained model
to group and label unseen data. This is achieved by
finding the most probable configuration,

YMAX = arg max
Y

∏
i∈V

ψ
(1)
i (Y,x;θ)

∏
i,j∈E

ψ
(2)
ij (Y,x;θ) .

(7)

As with the partition function, this maximization can
be performed efficiently using a version of the max-
product algorithm.

3 OPERATIONS OVER LABELED
PARTITIONS

In Section 2, it was shown that an important part of
both the training and inference processes is the enu-
meration of all possible labeled partitions, in order to
either sum or maximize over them. As in the more
usual case of labeling vertices, explicit enumeration
of all possible values is prohibitively expensive. How-
ever, as we show below, we are able to exploit the
structure of the graph to significantly reduce the com-
putational cost, rendering exact inference tractable in
many cases. The derivation below follows the condi-
tions for the possibility of local computation provided
by Shenoy and Shafer [5]. An alternative derivation
however is possible following Lauritzen [3].

If G is a subset of V, we use YG ∈ YG to denote a la-
beled partition of the corresponding induced subgraph.
We define consistency as follows:

Definition 2. Labeled partitions YG and YH , of sub-
graphs G and H respectively, are consistent, denoted
YH v YG, if and only if:

1. All vertices appearing in G ∩H, are assigned the
same label by YG and YH , and

2. All pairs of vertices appearing in G ∩ H are in
the same part in YG if and only if they are in the
same part in YH .

The notation ŶG (YG∪H) is used to denote the unique
labeled partition of G which is consistent with YG∪H .
The maximal cliques of G are defined in the usual
way, and are denoted C1, . . . , CN . If b and t are two
cliques, and b contains all vertices from t which appear
in cliques other than t, then b is said to be a branch
and t is the corresponding twig.

Following the framework of Shenoy and Shafer, we in-
troduce the notion of a valuation ψ on a subset of V.
In the case of standard belief propagation, valuations
are functions assigning a real, non-negative value to
possible configurations of subsets of the variables. In
this work, a valuation on a subset G will be defined as
a function mapping YG to the non-negative real num-
bers. VG is the set of all valuations on G. In the case
where the valuation is over the whole of G, the range of
the valuation will be interpreted as being proportional
the probability of the corresponding labeled partition.
In the case of valuations defined over subsets of V the
valuations are referred to as potentials of which those
defined in (1) are an example. We define two opera-
tions on valuations:

1. Combination: Suppose G and H are subsets of
V and ψG and ψH are valuations on those subsets.
The operation of combination defines a mapping
⊗ : VG × VH 7→ VG∪H , such that

ψG ⊗ ψH (YG∪H) ,

ψG

(
ŶG (YG∪H)

)
· ψH

(
ŶH (YG∪H)

)
. (8)

2. Marginalization: Suppose G and H are subsets
of V such that G ⊆ H, and ψG and ψH are val-
uations as before. Marginalization is a mapping
↓: VH 7→ VG such that

ψ↓GH (YG) ,
∑

YHvYG

ψH (YH) . (9)

A valuation over the whole graph is said to factor if
it can be written as the combination of valuations on
the cliques,

ψ (Y) =
N⊗

i=1

ψi (Yi) , (10)

where i runs over the cliques in G. As combination
allows products of valuations over subsets of a clique
to be written in terms of a single valuation over the
whole clique, the model given in (1), excluding the
partition function, is in this form. Before demonstrat-
ing the possibility of efficient local computation, we
first demonstrate that three axioms due to Shenoy and
Shafer are satisfied:
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Axiom 1. Commutativity and associativity of
combination. If G, H and K are subsets of V, for
any valuations ψG, ψH and ψK , we have ψG ⊗ ψH =
ψH ⊗ ψG and ψG ⊗ (ψH ⊗ ψK) = (ψG ⊗ ψH)⊗ ψK .

Proof. Follows directly from the definition of combi-
nation.

Axiom 2. Consonance of marginalization, If G,
H and K are subsets of V such that K ⊆ G ⊆ H, for
any valuations ψG, ψH and ψK ,(

ψ↓GH

)↓K
= ψ↓KH . (11)

Proof. Writing the marginalization explicitly,(
ψ↓GH

)↓K
=

∑
YGvYK

∑
YHvYG

ψH (YH)

=
∑

YHvYK

ψH (YH) = ψ↓KH , (12)

where the second line follows as for any YH v YK there
is a unique YG such that YG v YK and YH v YG, and
for any YH 6v YK , no such YG exists.

Axiom 3. Distributivity of marginalization over
combination, If G and H are subsets of V, for any
valuations ψG and ψH , (ψG ⊗ ψH)↓G = ψG⊗(ψ↓G∩H

H ).

Proof. Performing an explicit expansion gives

(ψG ⊗ ψH)↓G =
∑

YG∪HvYG

ψG

(
ŶG (YG∪H)

)
·

ψH

(
ŶH (YG∪H)

)
= ψG (YG) ·

∑
YG∪HvYG

ψH

(
ŶH (YG∪H)

)
= ψG (YG) ·

∑
YHvŶG∩H(YG)

ψH (YH) ,

(13)

which is equal to ψG ⊗ (ψ↓G∩H
H ) by definition.

3.1 THE SUM-PRODUCT ALGORITHM

In the next two sections we develop an extension of
the sum-product algorithm suitable for probability dis-
tributions over partitions. As with the more usual
form of this algorithm, our method exploits the known
structure of G by passing messages containing the re-
sults of local computations. Our goal is to compute
sums over a subset of all possible partitions, such as
those needed for the partition function, as given in
(6). This task should be contrasted with that of the
usual sum-product algorithm [3], which sums over as-
signments of labels to the vertices. Since we sum over

a different domain we will need to modify the mes-
sages passed and the ranges of summation. Later, in
Section 3.3, we will also adapt the max-product algo-
rithm for labeled partitions. Consider a sum of form:

fs (Y1) =
∑
YvY1

P ∗ (Y) = (P ∗ (Y))↓C1 , (14)

where P ∗ is a (possibly unnormalized) probability
distribution1 over labeled partitions of G. Let the
cliques be numbered C1, . . . , CN , such that C1 is the
clique containing the vertices onto which we wish to
marginalize and such that for all k, Ck is a twig in the
graph C1 ∪ C2 ∪ . . . ∪ Ck. Such an ordering is always
possible if G is triangulated. According to Axiom 2,
this can be expressed as

fs (Y1) =
(
(P ∗ (Y))↓V\CN

)↓C1

=
(( N⊗

i=1

ψi (Yi)
)↓V\CN

)↓C1

=
(( N−1⊗

i=1

ψi (Yi)
)
⊗

(
ψN (YN )↓CN∩V

))↓C1

.

(15)

In the last step, Axiom 3 has been used. CN is a twig
by construction. Let CB be a corresponding branch,
then CN ∩ V = CN ∩ CB , hence

fs (Y1) =
(( N−1⊗

i=1
i6=B

ψi (Yi)
)
⊗ ψB (YB)⊗

(
ψN (YN )↓CN∩CB

))↓C1

. (16)

In other words, the problem can be converted to an
equivalent marginalization over a graph with one less
clique in which the potential for CB has been replaced
according to:

ψB ← ψB ⊗
(
ψ↓CN∩CB

N

)
. (17)

By repeatedly eliminating cliques in this way we can
systematically remove cliques until there is only one
remaining, C1. Any further summation which is re-
quired (either to give marginals over a smaller subset
of vertices, or to calculate the partition function) can
be performed explicitly.

3.2 MESSAGE PASSING

The result of the elimination illustrated in (17) can
be interpreted in terms of a message passed from CN

1While our method is applicable to any summation of
this form, we will focus on the application to probability
distributions in this paper.
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to the rest of the graph. Messages are passed between
cliques along edges in a junction tree [3]. Let µi→j (Yj)
be the message passed from Ci to Cj . The form of the
message is a list of labeled partitions of the intersection
Ci ∩ Cj , each of which has an associated scalar value.
The messages are updated iteratively according to the
rule:

µi→j (Yj)←
∑
YivYj

ψi (Yi)
∏

k∈N(i)
k 6=j

µk→i (Yi) , (18)

with the outgoing messages from a clique being up-
dated once all incoming messages from the other neigh-
boring cliques N (·) have been received. As the junc-
tion tree has no cycles, this process will terminate after
a finite number of iterations. Having updated all of the
messages, it is then possible to find fs using

fs (Y1) = ψ1 (Y1)
∏

k∈N (1)

µk→1 (Y1) . (19)

Having defined the algorithm formally, it is useful to
also give an intuitive interpretation. The message
passed from Ci to Cj can be interpreted as a state-
ment summarizing the values of the ‘upstream’ poten-
tials for labeled partitions which are consistent with
each labeled partition of the separator between Ci and
Cj . See Figure 2 for an example of the message pass-
ing process. As is the case with the usual form of the
sum-product algorithm, the same messages are used
in computing different marginals. Marginal distribu-
tions for all cliques can be found simultaneously with
a single bidirectional pass of the message update rule.

3.3 THE MAX-PRODUCT ALGORITHM

Just as is the case for the usual form of the sum-
product algorithm, it is possible to replace the summa-
tion in (14) with a maximization to obtain the max-
product algorithm. This is equivalent to a redefinition
of marginalization to represent the maximum valua-
tion consistent with the sub-partition rather than the
sum over all valuations. This algorithm is used to com-
pute maximizations, for example the configuration of
C1 in the most probable labeled partition,

YMAX
1 = arg max

Y1
max
YvY1

P ∗ (Y) . (20)

In the context of probabilistic inference, this is nec-
essary when searching for the most probable config-
uration. Message passing is done in the same way as
described above, with a modified message update rule.

µi→j (Yj)← max
YivYj

ψi (Yi)
∏

k∈N(i)
k 6=j

µk→i (Yi) . (21)

1,2,3

2,3,4

4,53,4,6

(a)

Potential Value

ψij
(
ti = tj , yi = yj

)
0.6

ψij
(
ti 6= tj , yi = yj

)
0.4

ψij
(
ti 6= tj , yi 6= yj

)
0.2

(b)

Partition Label Value

(123) + 0.216
(123) - 0.216

(12)(3) +, + 0.096
(12)(3) +, - 0.024

.

.

.

.

.

.

.

.

.
(1)(2)(3) -,-,- 0.064

(c)

Partition Label Value

(23) + 0.336
(23) - 0.336

.

.

.

.

.

.

.

.

.
(2)(3) -,- 0.272

(d)

Figure 2: An example of message passing. (a) The
junction tree corresponding to G. (b) The potentials,
in this case uniform and independent of data for clar-
ity. (c) The clique potential for the clique consisting
of vertices 1, 2 and 3. (d) The message passed from
(123) to (234), concerning labeled partitions of vertices
2 and 3.

Having updated all of the messages, YMAX
1 can be

found using

YMAX
1 = arg max

Y1
ψ1 (Y1)

∏
k∈N (1)

µk→1 (Y1) . (22)

To find the global maximum configuration, we repeat
the above for all possible roots, and reconstruct the
global partition as the union of the local configurations
(which will be consistent with one another).

Again, it is instructive to consider the intuitive mean-
ing of the messages. In this case they can be inter-
preted as statements about the maximum value that
can be achieved ‘upstream’ as a function of the clique
separator configuration. When the next cluster com-
putes its maximum configuration, the contribution of
downstream potentials can therefore be incorporated
from the messages rather than having to be recom-
puted from scratch each time.

3.4 EDGE-DUAL REPRESENTATION

Let us consider two alternative representations which
cast the inference task so that it can be solved us-
ing the standard forms of the sum-product and max-
product algorithms. In the first of these techniques,
rather than working with partitions, a ‘part ID’ is as-
signed to each vertex. The corresponding partition is
therefore defined so that contiguous regions with the
same part ID are assigned to the same part. To allow
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for labeled partitions, a separate set of part IDs must
be reserved for each label.

This approach has several problems. Firstly, we must
ensure that enough part IDs are available to realize
all possible partitions. Depending on the structure of
G, a lower bound on the minimum number required
is the size of the largest clique. In practice the re-
quired number will be greater than this. In general,
this means that inference will be significantly slower
than the equivalent binary labeling problem.

A more serious drawback of this approach is that it in-
troduces bias into the results; finding the most proba-
ble assignment of part IDs is not equivalent to finding
the most probable partition; the latter marginalizes
over the multiple assignments of IDs which correspond
to the same partition.

An alternative representation which avoids these prob-
lems is to use indicator variables, x̌ (Y), for each edge
in G. For binary labels, these variables are over a set
of six values: two states corresponding to segments
belonging to the same part with each label, and four
corresponding to different parts with all four combi-
nations of labels. To construct a graphical model for
these variables, we define the edge-dual graph:

Definition 3. For any graph G, the edge-dual
graph, Ǧ =

(
V̌, Ě

)
contains one vertex for each edge in

G. Vertices in Ǧ are connected by an edge if and only
if all vertices connected to their corresponding edges in
G belong to the same clique.

An example of an edge-dual graph is shown in Figure 3.
Every labeled partition of G corresponds to a unique
configuration of the edge-dual vertices, but there are
configurations of the edge-dual vertices which do not
correspond to labeled partitions. Hence,

Definition 4. A configuration of the edge-dual ver-
tices is valid if and only if it corresponds to a labeled
partition of G.

Invalid configurations arise when pairwise constraints
yield contradictory information; following one path be-
tween two vertices on G indicates that they are in the
same part, whereas another path indicates that they

Figure 3: An example of an undirected graph (circular
vertices and light lines) and the corresponding edge-
dual graph (square vertices and heavy lines).

are not, or their labels disagree. It is possible to es-
tablish the validity of a configuration using only cal-
culations local to cliques on Ǧ.

Suppose P ∗ (x̌ (Y)) is a probability distribution over
labeled partitions of G as represented by the edge-
dual variables. We are generally interested in opera-
tions such as the summation of P ∗ over all partitions.
Rather than expressing the summation in terms of par-
titions, we can work directly with x̌, provided that the
summation is limited to those configurations which are
valid. This can be achieved by introducing an indica-
tor function, I (x̌), which takes the value 1 if x̌ is valid
and 0 otherwise,

∑
Y
P ∗ (x̌ (Y)) =

∑
x̌

I (x̌) · P ∗ (x̌) . (23)

There is a one-to-one correspondence between cliques
in G and Ǧ, so functions which factor according to G
also factor according to Ǧ. If P ∗ factors, we can write

∑
Y
P ∗ (x̌ (Y)) =

∑
x̌

( ∏
i

Ii (x̌i) · ψ̌i (x̌i)
)
, (24)

where i ranges over the cliques of Ǧ. In (24), the lo-
cal nature of I has been used to factor it as well as
P ∗. The result is a sum over a function which factors
according to Ǧ, so it can be found using the standard
sum-product algorithm.

As there is a one-to-one correspondence between valid
edge-dual configurations, and labeled partitions of G,
this algorithm is in many respects equivalent to that
presented in Section 3.1. However, in two important
respects it is less efficient. Firstly, as the sum includes
edge-dual configurations which are invalid, the num-
ber of terms in the sum is significantly greater. Sec-
ondly, it is necessary to determine the validity of the
current configuration for each term, which introduces
additional overhead. The algorithm presented in Sec-
tion 3.1 may be regarded as an efficient implementa-
tion of this algorithm, where the validity of configura-
tions is precomputed, and only those which are valid
are included in the sum.

3.5 COMPLEXITY

The dominant factor in the complexity of the mes-
sage passing algorithm is the time taken to process all
possible partitions of the largest clique. Table 1 lists
the number of possible configurations for the various
cases. It can be seen from the table that the method
described in Section 3 offers a considerable improve-
ment in the complexity of the calculations.
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Table 1: Sizes of the message tables for each of the
methods. (a) Unlabeled Partitions (these are the Bell
numbers). (b) Binary labeled partitions (c) Binary
labeled edge-dual representation. (d) Binary labeled
part IDs (lower bound).

Clique Size
2 3 4 5 6 n

(a) 2 5 15 52 203 Bell no. Bn

(b) 6 22 94 454 2430 A001861 [6]

(c) 6 216 46656 6.0× 107 4.7× 1011 6n(n−1)/2

(d) 16 216 4096 1.0× 105 3.0× 106 (2n)n

Figure 4: An example of an undirected graph con-
structed from the input data in which each vertex rep-
resents an ink fragment.

4 APPLICATION TO INK DATA

In this section we apply the algorithm developed in
Section 3 to the task of parsing hand-drawn ink dia-
grams, focusing on the particular problem of grouping
electronic ink strokes into perceptually salient objects
and labeling the resulting groups. We demonstrate our
approach on organization charts such as that shown in
Figure 5, where objects are labeled as either contain-
ers or connectors. However, the method is general and
may be applied to a wide variety of related problems.

4.1 PRE-PROCCESSING

The input data is a set of ink strokes, which may span
multiple objects. The first stage is to split the strokes
into fragments, which are assumed to belong to a single
object, by dividing each stroke into sections which are
straight to within a given tolerance.

Having fragmented the strokes, we build an undirected
graph, G, containing one vertex for each ink fragment
(See Figure 4). This is the graph which will be parti-
tioned to obtain the grouping of ink fragments. In our
algorithm, G is constructed by first building a candi-
date graph (which is not necessarily triangulated) by
connecting all pairs of fragments satisfying an appro-
priate distance constraint. Additional edges are added
to create a triangulated graph, and pairwise feature
vectors are generated for all edges on the new graph,
including those which were added during triangula-

Table 2: Labeling errors for the three models. Results
are the mean of three cross-validation splits. Relative
differences are shown between models L and LI, and
between LI and PLI. The mean relative differences are
aggregations of the differences for each split, rather
than the differences between the means for individual
models. This is to reduce the effect of systematic vari-
ation between splits.

L 8.5%
LI 4.5%

% ∆ LI/L −48.9%± 24.9%

PLI 2.6%
% ∆ PLI/LI −42%± 8%

Figure 5: Example labelings and groupings: the
most probable partition and labeling using model PLI.
Heavy lines indicate fragments which have been classi-
fied as containers and lighter lines indicate connectors.
Groups of fragments which belong to the same part
are outlined using a dashed box. (Image rotated from
original.)

tion. This approach gave a mean tree-width of 4.0
when applied to our training database. By modify-
ing the algorithm to constrain the tree-width, an ad-
justable compromise between speed and accuracy can
be obtained.

4.2 FEATURES AND PRIORS

We chose features to reflect the spatial and temporal
distribution of ink strokes, for example lengths and an-
gles of fragments, whether two fragments were drawn
with a single stroke, and the temporal ordering of
strokes. We also used a number of ‘template’ features
which were designed to capture important higher level
aspects of the ink, such as the presence of T-junctions.

We use Gaussian priors, with correlations specified be-
tween the priors for weights corresponding to related
features. In total 61 unary features and 37 pairwise
features were used.

4.3 RESULTS

To test the performance of the method, we used a
database of 40 example diagrams, consisting of a total
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of 2157 ink fragments. Three random splits were gen-
erated, each consisting of 20 examples used for training
and 20 used for evaluation. Training was performed by
finding the MAP weights as described in Section 2.1.
The models were tested by finding the most probable
partition and labeling as described in Section 2.2, and
counting errors made against ground-truth data.

For comparison, we also consider two related models
which model labeling only, without considering parti-
tioning. The first of these models has a similar form
to that described in Section 2, but uses pairwise po-
tentials given by

ψ
(2)
ij (y,x,θ) =

{
φ

(
vs · f ij (x)

)
if yi = yj

φ
(
vd · f ij (x)

)
if yi 6= yj

, (25)

where vs and vd are weights corresponding to vertices
i and j having the same and different labels respec-
tively. The second related model does not use pairwise
potentials at all — ink fragments are labeled indepen-
dently of the other labelings. In the following, we refer
to the full model performing labeling and partition-
ing as model PLI. LI is the model performing labeling
only with pairwise potentials, and L is the model with
unary potentials only.

Labeling error rates are shown in Table 2. Figure 5
shows the output of the algorithm on an example dia-
gram. Further examples are available online at http:
//research.microsoft.com/∼szummer/aistats05/.

5 DISCUSSION

The results given in Section 4.3 show that our ap-
proach is capable of providing high-quality labeled par-
titions. The data also illustrate an important point;
simultaneous labeling and partitioning produces a sig-
nificant improvement in labeling performance. This
is easily understandable — the constraint that ver-
tices within the same part must be labeled identically
provides strong evidence for the labeling part of the
algorithm, and the boundaries between regions of dif-
ferent labels are strong candidates for part boundaries.
Hence the two aspects of the algorithm reinforce each
other.

There are a number of extensions to the model which
have not been discussed in this paper. The most
straightforward is the incorporation of other local con-
straints, such as known labels of particular vertices, or
information concerning the relationship of two vertices
in the partition. These can easily be included through
additional potentials which assign zero probability to
configurations violating the constraints, and in the
context of the ink parsing provide a valuable method
for incorporating user feedback. It seems that more

complex information, such as priors over the number
of parts, can be incorporated by increasing the amount
of information passed in the messages.

In some applications the maximum clique size may be
too large for exact inference to be feasible, motivating
approximate methods. Monte Carlo techniques have
already been applied to problems of this sort [1], but it
is desirable to apply alternative approximations such
as loopy belief propagation, variational inference or
expectation propagation.

6 CONCLUSION

We have presented a probabilistic model over labeled
partitions of an undirected graph, and have shown
that the structure of the graph may be used to effi-
ciently perform exact inference with message passing
algorithms. We have demonstrated the application of
the model to the task of parsing hand-drawn diagrams.
Our experiments illustrate that it is possible to obtain
high-quality results using this technique. The results
obtained prove that in our applications, labeling ac-
curacy is improved by performing partitioning at the
same time.
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Abstract

In this paper I consider general obstacles to
the recovery of a causal system from its prob-
ability distribution. I argue that most of the
well-known problems with this task belong
in the class of what I call degenerate causal
systems. I then consider the task of dis-
covering causality of dynamic systems that
have passed through one or more equilibrium
points, and show that these systems present
a challenge to causal discovery that is fun-
damentally different from degeneracy. To
make this comparison, I consider two oper-
ators that are used to transform causal mod-
els. The first is the well-known Do operator
for modeling manipulation, and the second
is the Equilibration operator for modeling a
dynamic system that has achieved equilib-
rium. I consider a set of questions regard-
ing the commutability of these operators i.e.,
whether or not an equilibrated-manipulated
model is necessarily equal to the correspond-
ing manipulated-equilibrated model, and I
explore the implications of that commutabil-
ity on the practice of causal discovery. I
provide empirical results showing that (a)
these two operators sometimes, but not al-
ways, commute, and (b) the manipulated-
equilibrated model is the correct one under
a common interpretation of manipulation on
dynamic systems. I argue that these results
have strong implications for causal discovery
from equilibrium data.

1 Introduction

Causal Discovery refers to a special class of statisti-
cal analysis that seeks to infer, from a set of data,
information about causal relations between variables.

There has been much success on the topic of causal
discovery in the past decade in Artificial Intelligence
[Spirtes et al., 2000; Verma and Pearl, 1991; Hecker-
man et al., 1999; Tian and Pearl, 2001], building on
structural-equation modelling techniques originating
in early econometrics [cf., Simon, 1953; Wold, 1954].

There are, as one might expect, many difficulties with
inferring reliable causal relationships from data. La-
tent common causes confounding relations between the
observed variables, nonlinearity, acyclicity, and viola-
tions of faithfulness due to the cancelling of multiple
causal paths are just a few. Identifying prospective
pitfalls such as these is the critical first step to devel-
oping techniques to handle them in a principled way.

This paper exposes another obstacle to causal discov-
ery that is likely prevalent and important, but is not
currently being addressed by causal discovery research.
I describe this event as a violation of equilibration-
manipulation commutability (or EMC violation, for
short), for reasons that I hope to make clear shortly.
I show that EMC violation occurs in static systems,
but when those systems have an underlying dynamics
which have passed through some equilibrium points.
I illustrate the existence of EMC violation by exam-
ple. Then as further validation, I provide empirical
results showing that EMC violation occurs in prac-
tice, and its occurrence depends on the time-scale at
which the data is being collected relative to the impor-
tant time-scales of the underlying dynamic systems. I
argue that, since many real-world static systems are
essentially equilibrium points of underlying dynamic
systems, EMC violation is likely to be a common oc-
currence. I also argue that one can reduce the chance
of an EMC violation when building causal models by
taking care when choosing the set of variables to in-
clude in one’s model.

In Section 2, I define some background concepts and
explore known obstacles to causal discovery; in Sec-
tion 3, I show a motivating example of a dynamic
causal system going through equilibrium, I define the
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EMC property and show why it is important; in Sec-
tion 4 I show empirically how an EMC violating system
can impact causal discovery in practice; in Section 5
I sketch two theorems that show sufficient conditions
for systems to violate and obey EMC, and finally I
conclude in Section 6.

2 Background Concepts

In this section I define a causal system, I explore known
obstacles to causal discovery, I introduce the EMC
questions and I demonstrate why these questions are
important.

2.1 Causal Discovery

I define a causal system [c.f., Pearl, 2000] in terms of
a set of structural equations:

Definition 1 (causal system) A causal system
over a set of variables V is a 4-tuple 〈U,V,E, φ〉,
where U is a set of random variables that are deter-
mined outside the system (“exogenous variables”),
V = {V1, V2, . . . Vn} is a set of n variables determined
by the system (“endogenous variables”), E is a set
of n equations, and φ : V → E is an onto mapping
such that for every Vi ∈ V, φ(Vi) can be written as
Vi = fi(Pai,U′), where Pai ⊆ V \ {Vi}, U′ ⊆ U, and
fi is a function.

A causal system defines a directed graph over variables
in V as follows: For each Vi, let φ(Vi) be written as
Vi = fi(Pai,U′), and draw an arc from all variables
P j

i ∈ Pai ∪U′ to Vi. A graph constructed in this way
is called a causal graph, and if P j

i is a parent of Vi

in this graph then P j
i is a cause of Vi, and Vi is an

effect of P j
i . All Bayesian networks can be mapped

onto a causal system [Druzdzel and Simon, 1993], but
the converse is not true, e.g., causal systems can define
cyclic graphs.

All randomness in a causal system is induced by the ex-
ogenous variables, which are assumed to be controlled
by external forces and therefore are treated as random
variables. To say that an equation φ(Vi) is determinis-
tic means that U′ = ∅, in which case, Vi is a determin-
istic function of Pai. Because the variables in U are
random variables, and because in general the variables
in V depend on U, the causal system S = 〈U,V,E, φ〉
will define a probability distribution P over the set V.
A common assumption is to assume that each endoge-
nous variable Vi in a causal system S depends on a
single exogenous variable Ui and for all i, j, Ui is in-
dependent of Uj .

Causal systems such that all fi functions are linear
and all Ui ∈ U are normally distributed are called lin-

ear structural equation models, and for decades these
have been widely used in econometrics and the social
sciences to model causality [c.f., Simon, 1953; Wold,
1954].

Causal discovery or causal inference is the task of ana-
lyzing a probability distribution P , and possibly other
background information I, to reconstruct the causal
system S that generated P . In practice, however, even
if P is known exactly, causal inference can do no bet-
ter than identifying the set of causal models that define
distributions identical to P that are consistent with I.
Probability distributions which do not uniquely define
a causal system are the most commonly observed ob-
stacles to causal discovery. I call a causal system for
which that is the case degenerate. Specific instances
of features of causal systems that lead to degenerate
probability distributions have been identified and are
discussed in the next section.

2.2 Degenerate Causal Systems

Examining the conditional independence relations
present in the probability distribution is a key method
for causal discovery. Obviously, it is the presence of
these relations that increases the specificity of the dis-
tribution and makes identification of causal relations
possible. One of the most general problems one en-
counters when trying to perform causal inference from
independence relations is a lack of faithfulness:

Definition 2 (faithfulness) A probability distribu-
tion P (V) over a set of variables V is faithful to a
directed graph G over V if, for every conditional in-
dependence relation (V1 ⊥ V2 | V′) in P , there exists
a d-separation condition (V1 ⊥d V2 | V′) in G and
vice-versa1, for V1, V2 ∈ V and V′ ⊂ V.

If P is faithful to G then G is called a perfect map or p-
map of P . P is called causally faithful to G when P is
faithful to G, and G is a causal graph. Specific cases in
which unfaithful distributions can be generated from
real causal systems have been identified in Spirtes et
al. [2000]. Two in particular are:

• Determinism: when a variable in a causal sys-
tem depends deterministically on other variables.
For example, in the causal graph with three vari-
ables {A,B, C} such that: A → B → C and
A → C, if C is a deterministic function of A, then
C is independent of B given A although that d-
separation condition does not exist in the causal
graph.

1Some definitions of faithfulness do not require the con-
verse.
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• Cancelling causal paths: when two or more
causal paths exactly cancel out. This event can
make two or more variables non-correlated al-
though they are causally connected. Although
this is possible in principle, Spirtes et al. [2000]
argue that its occurrence has Lebesque measure
zero.

Other reasons for causal degeneracy are:

• Statistical Indistinguishability: when there
exist other causal structures that have the same
set of adjacencies and v-structures.

• Lack of causal sufficiency. A common cause
C ← A → B will cause a dependence between C
and B in the probability distribution over these
variables. If A has been marginalized out of
the distribution P , it becomes difficult to decide
whether there is a direct causal arc between C
and B given only P .

• cyclic causality: when a directed cycle exists
in the causal graph. Although the physical rel-
evance of these systems can be argued, they are
not forbidden by definition, and the implications
of their existence on independence relations is not
fully explored.

One mitigating fact for all of these obstacles is
that their occurrences are all detectable post-causal-
discovery, at least sometimes: Determinism and can-
celling causal paths will be detectable in the param-
eters of the model; statistical indistinguishability will
be identifiable from the structure of the model; hid-
den common causes and cyclic causality can sometimes
be detected: for example, when their presence causes
many v-structures, the PC algorithm for causal discov-
ery [Spirtes et al., 2000] can produce bi-directed arcs
or cycles, respectively.

Degenerate causal systems are on one hand problem-
atic, but on the other hand are easy to understand.
In the next section I introduce a qualitatively different
type of obstacle to causal discovery which, in the au-
thor’s opinion, is much less transparent and therefore
more interesting than causal degeneracy. I call it “vio-
lation of Equilibration-Manipulation Commutability.”

3 The EMC Property

When a causal system is based on a set of differen-
tial (or difference) equations, the probability distribu-
tion it specifies will not be static, but instead will be
a function of time. The evolution of the probability
distribution should be predictable. For example, con-
sider the following discrete-time first-order difference

system where the change, ∆X, in some variable X, is
determined by a linear balance of factors:

X0 = x0 (1)
F t

1 = α1U
0
1 (2)

F t
2 = α2X

t + U0
2 (3)

∆Xt = α3F
t
1 + α4F

t
2 + U0

x (4)
Xt+1 = Xt + ∆Xt, (5)

where all αi are constants. In this system, I have as-
sumed that the exogenous variables {U0

1 , U0
2 , U0

x} are
static throughout time (which is why they have a fixed
t = 0 superscript). The causal graph for this system
unrolled out to three time slices is shown in Figure 1-
(a). The dotted boxes around F1, F2 and ∆X are
used to denote the fact that the exogenous variables
are static through time and are thus parents of those
variables in each time slice. For conciseness I will use a
shorthand graph, based on the notation of Iwasaki and
Simon [1994], where arcs that occur through time are
shown with dotted lines, instantaneous arcs are shown
in solid, and static exogenous arcs shown dashed. The
corresponding shorthand graph for our toy example is
shown in Figure 1-(b). It should be emphasized that,
although the shorthand version of this graph contains a
directed cycle, it represents an acyclic dynamic graph.
Sometimes I may also drop the exogenous variables
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Figure 1: (a) A toy example dynamic causal graph
based on difference equations and with static exoge-
nous variables, and (b) the same graph in “shorthand”
form.

from this graph to emphasize the endogenous causal
relations.

If one considers what the probability distribution over
the endogenous variables of this system at the nth time
slice will look like, one needs only to expand this sys-
tem out n slices and marginalize out all variables from
previous time-slices to see the causal structure and
to generate the probability distribution of the vari-
ables at the nth slice. The problem, however, is, if
one waits long enough, it may very well be that this
system achieves equilibrium, at which time there will
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be a qualitative change in the probability distribution.
Specifically, at equilibrium, ∆Xt = 0, so the system
of equations reduces to:

F1 = α1U
0
1 (6)

F2 = −α3F1/α4 − U0
x (7)

X = F2/α2 − U0
2 (8)

In the distribution defined by this system, although
U0

2 is a parent of F2 in the original causal system, it is
marginally independent of F2 in the equilibrium equa-
tion system. This fact is obvious by looking at the
independence graph of this system shown in Figure 2,
and it can also be easily derived from the equation
system assuming independent exogenous variables.

X

F
1

F
2

U
x
0

U
1

0

U
2

0

Figure 2: The independence graph of the equilibrium
distribution defined by our toy causal system. Al-
though U0

2 is a parent of F2 in the original dynamic
system, it is marginally independent of F2 in the equi-
librium distribution.

This example illustrates a novel unanswered question
associated with dynamic causal systems. Namely, if a
causal system is a set of equations with some struc-
ture imposed upon it, and if, when a non-structural
equation system goes through equilibrium, the equa-
tions go through a qualitative change, how should the
causality of a system passing through an equilibrium
point be modelled? That is, if some equations and
variables are dropping out, how should the remaining
equations be structured? In the above example, Equa-
tion 4 was originally used to determine ∆X; however in
equilibrium ∆X has dropped out and Equation 4 has
changed into Equation 7 and now “determines” F2. In
fact, if one were to learn a causal graph given the equi-
librium distribution, obviously one would in general
recover a totally different causal structure than would
be recovered from the non-equilibrium system at some
arbitrary time slice n. I show this fact empirically in
Section 4.

It has been argued by Iwasaki and Simon [1994] that
the causal relations governing a dynamic system can
change as the time-scale of observation of the system
is increased. In particular, they introduce the Equili-
bration operator that they argue produces the causal
relations of a system in equilibrium given the dynamic
(non-equilibrium) causal system. A detailed treatment

of the equilibration operator is beyond the scope of this
paper (see Iwasaki and Simon [1994] for more details),
a sketch of the operator is as follows:

Definition 3 (Equilibration (sketch)) Let M =
〈U,V,E, φ〉 be a causal model, and let X ∈ V be a
dynamic variable in M . Equil(M,X) is a causal model
M ′ = 〈U′,V′,E′, φ′〉 that is defined by:

1. V′ is equal to V with all of X’s derivatives re-
moved.

2. E′ is equal to E with all integration equations re-
moved, and

3. φ′ : V′ → E′ is an onto mapping.

In general, such an operation may not define a unique
mapping φ′; however, in the remainder of the paper
I assume that φ′ is unique and only present examples
for which that is the case.

As we have done with our toy example, the equilibra-
tion operator formally makes the assumption of equi-
librium which causes a modification to the equations
of the system, then it recovers a structure consistent
with the remaining set of equations. In many cases,
there is a unique (independence) structure remaining
(as in Figure 2). Iwasaki and Simon argue that under
these circumstances that structure must be the causal
structure of the system under equilibrium.

The Do operator, Do(M,U = u), is another operator
of a causal system that transforms a causal model M
to a new causal model M ′ where a subset of variables
U in M ′ are fixed to specific values independent of
the causes of U. On the other hand, the Equilibra-
tion operator, Equil(M, X), transforms the model M
with a dynamic (time-varying) variable X to a new
causal model M ′ where X is static. This paper con-
siders the relationship between these two operators. In
particular I am interested in the what I call the Equi-
libration Manipulation Commutability property, or the
EMC property for short:

Definition 4 (EMC Property) Let M (V) be a
causal model over variables V. M satisfies
the Equilibration-Manipulation Commutability (EMC)
property iff

Equil(Do(M,U = u), X) = Do(Equil(M, X),U = u),

for all U ⊆ V and all X ∈ V.

In this paper, I consider the following set of questions
(hereafter referred to as the EMC questions):

1. Does the EMC property hold for all dynamic
causal models?
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2. Does the EMC property hold for any dynamic
causal models?

3. Under what conditions is the EMC property guar-
anteed to hold?

4. Under what conditions is the EMC property guar-
anteed to be violated?

5. In general, is it sensible to reason about causal-
ity in a dynamic system that has passed through
some equilibrium points?

These questions are important for at least the follow-
ing reason: Very often in practice a causal model is
first built from either data or knowledge of equilibrium
relationships, and then causal reasoning is performed
on that model. This common approach takes path A
in Figure 3. When a manipulation is performed on a

EquilibrationS S
~

M
anipulation

Ŝ Equilibration
S
~
ˆ

M
anipulation

Ŝ
~=?

A

B

Figure 3: The EMC Questions consider under what
conditions the Do operator commutes with the Equili-
bration operator operating on a dynamic causal model
S.

system, however, the state of the system in general be-
comes “shocked” taking the system out of equilibrium,
a situation which is modelled by path B in Figure 3.
The validity of the common approach of taking path
A thus hinges on the answers to the EMC Questions.

This paper primarily answers EMC Questions 1, 2,
and 5. The toy example I prove by example and by
empirical tests that the answer to Question 1 is “No”
and that of Question 2 is “Yes”. These results in turn
implies that the answer to Question 5 is “Sometimes”.
The answers to Questions 3 and 4 are addressed in
Dash [2003], but I will sketch those results here as
well.

4 Discovery from Data: Empirical
Results

The previous section presented an example which im-
plied that the answer to EMC Question 1 is “no”. This
section addresses the EMC Questions using empirical

studies. I performed numerical simulations of a dy-
namic system to demonstrate that as the time scale
was increased enough so that an equilibration could
occur, the causal structure that was learned from data
corresponds to the structure obtained by applying the
Equilibration operator to the dynamic model. This
fact is significant because it indicates that whenever a
causal structure that is learned from equilibrium data
is used for causal reasoning, then Path A of Figure 3
is being taken: if the EMC property does not hold for
the model being used then subsequent causal reasoning
will produce incorrect results.

Consider the causal system of five variables {Qin,
Qout, D, K, P} defined by Equations 9–13 below.

K = K0 (9)
Qin = Q0 (10)

Ṗ = α2(α4D − P ) (11)
Q̇out = α3(α1KP −Qout) (12)

Ḋ = α0(Qin −Qout) (13)

where Q̇out, Ḋ and Ṗ are the first time-derivatives of
Qout, D and P , respectively, and αi : i ∈ {0, 1, . . . , 4}
are constants.

This system was taken from Iwasaki and Simon [1994].
To give some physical intuition, it roughly approx-
imates a filling-bathtub where water is entering the
bathtub from the faucet at a rate Qin liters per sec-
ond and is exiting the drain at a rate Qout liters per
second. The pressure of the water at the base of the
drain is P , the depth of the water is D, and the diam-
eter of the drain is K. In this system Qin and K are
exogenous and the remaining variables are dynamic.
The causal graph of this system is shown in Figure 4.

PPDDQ

QQ

K

in

outout

                                        

                                               

                                                     

&&

&

Figure 4: The dynamic causal graph S0 of the bathtub
system.

This system has three dynamic variables, and therefore
three possible equilibrations, corresponding to the oc-
currence of Ṗ = 0, Q̇out = 0, and Ḋ = 0. When these
conditions occur, Equations 11, 12, and 13 reduce to
the equilibrium relations given by Equations 14–16,
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respectively:

P = ρgD (14)
Qout = α1KP (15)
Qin = Qout (16)

This system has many potential equilibrium causal or-
derings depending on the relative time scales of the
three variables P , Qout and D, and depending on the
time scale at which the system is observed. If, for
example, P and Qout both reach equilibrium much
sooner than D, and the system is observed before D
has reached equilibrium but after P and Qout, then
Equations 11 and 12 get replaced by Equations 14 and
15, respectively. The causal ordering of this system is
shown in Figure 5.
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&

Figure 5: The causal ordering of the bathtub system
when P and Qout have been equilibrated but not D.

Because the system of Figure 4 involves three dynamic
variables, there exist three important time-scales for
this system, controlled by the inverse of the coeffi-
cients: τD ∝ 1/α0, τP ∝ 1/α2, and τQ ∝ 1/α3, for
D, P and Qout respectively. If τP ¿ τQ ¿ τD, then
there will exist four possible equilibrium causal struc-
tures learned from data depending on the time, τ , at
which the data was observed. These four structures
(over variables V = {Qin, Qout, P , T , K}) are shown
in Figure 6. At τ = 0 each of the five variables in

τ = 0

τ ' τP

τ ' τQ

τ >∼ τD 4

3

2

1

       :                                               

       :                                               

       :                                               

       :                                               
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outin

outin
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Figure 6: The bathtub system has four correct equilib-
rium structures depending on the time scale at which
the system is observed.

V are given by their initial conditions and so are ex-
ogenous; in this case S1 will be the structure learned

from data. After enough time has passed for P to equi-
librate (τ ' τP ), then Equation 11 reduces to Equa-
tion 14, and the structure S2 will result. After τ ' τQ,
enough time has passed for Qout to equilibrate, and
Equation 12 reduces to Equation 15, resulting in the
structure S3. Finally, after τ > τD, enough time has
passed for D to equilibrate and Equation 13 reduces
to Equation 16, leading to a drastic restructuring of
equations and resulting in model S4.

I simulated learning over several time-scales for the
filling-bathtub system. The following values for con-
stants were used: α1 = 1, α0 = 0.005, α2 = 0.05, and
α3 = 0.01. All variables were initialized from the uni-
form distribution over the interval (0, 1). Independent
Gaussian error terms with mean 0 were added to each
derivative variable. The error terms for Ḋ and Q̇out

had standard deviation equal to 0.01, and Ṗ had stan-
dard deviation equal to 0.5. I assumed the bathtub
was infinitely high (no bound on D was enforced), so
given these constants, an equilibrium was guaranteed
to exist.

A database of N = 10000 records was generated for
each of the 29 time-scales given in the set T = {0−10,
20, 30, 40, 50, 80, 100, 125, 150, 200, 250, 300, 500,
750, 1000, 1250, 1500, 1750, 2000}, and for each of
these databases the PC algorithm was run to retrieve a
causal graph. A modified version of PC was used which
forbade cycles or bi-directional arrows and random-
ized the order in which independencies were checked
[Dash and Druzdzel, 1999]. Data for each variable took
on a continuous range of values, and in all cases the
Fisher’s-z statistic was used to test for conditional in-
dependence using a significance level of α = 0.05.

I restricted structure learning to the variables {D, P ,
Qout, Qin and K}, namely the variables relevant to
the static analysis of this system. This was performed
50 times for each time scale, and the number of times
the pattern corresponding to the graphs in Figure 6
were exactly recovered was counted.

The normalized results, showing the empirical proba-
bility of retrieving the four structures as a function of
the time scale, are shown in Figure 7. For example,
when the system is observed just one time step away
from the initial conditions, Figure 7 shows that struc-
ture S2 was learned around 45% of the time, structure
S1 was recovered around 6% of the time, structure
S3 was discovered less than 5% of the time, and some
other structure was learned the remainder (about 44%)
of the time. The time-scales 20 ≤ τ ≤ 750 are excluded
from this figure—they produced empirical probabili-
ties of 0 for all four structures. These results show con-
vincingly that as the time-scale increases, the learned
causal structure changes in the order predicted by the
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Change in Structure over Time Scale for Bathtub Model
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Figure 7: As the time step is varied, each of the four
equilibrium structures can be recovered in sequence.

equilibration operator.

It is easy to verify that the EMC property holds
when only P or Qout are equilibrated and any of
these five variables are manipulated (by verifying
that manipulating any variable in S1 or S2 results
in the same graph as manipulating them in Fig-
ure 4 then equilibrating). On the contrary, it is
easy to verify that when D is equilibrated, the EMC
property is violated:Do(Equil(S0, D), D) corresponds
to S4 with the arc from P to D removed; whereas
Equil(Do(S0, D), D) (constructed by applying the Do
operator to S0 and then equilibrating all remaining
dynamic variables) corresponds to S3.

5 Theoretical Results: EMC
Questions 3 and 4

The results from Section 4 show that in some cases
the EMC property is preserved, while in others it is
not. While it is beyond the scope of this paper to
address the precise conditions when EMC will or will
not be violated, I will briefly sketch in this section two
results from Dash [2003] with proofs omitted. The first
states conditions for which EMC is guaranteed to be
violated, the second states conditions for which EMC
is guaranteed to be satisfied.

These results involve the concept of a feedback set. A
feedback set of a variable X in a causal model is the set
of variables that are both ancestors and descendants
of X in the shorthand causal graph. For example, in
Figure 4, the feedback variables of D are Ṗ , P , Q̇out,
Qout and Ḋ. I let Fb(X)M denote the set of feedback
variables of X in model M .

For the following two theorems, we consider a dy-
namic causal model M = 〈U,V,E, φ〉 and let Mṽ =
〈U′,V′,E′, φ′〉 denote the graph that results when

a variable V ∈ V is equilibrated in M : Mṽ =
Equil(M, V ). I assume that Mṽ is unique.

Theorem 1 (EMC violation) If both M and Mṽ

are recursive (have acyclic graphs) and there exists any
F ∈ Fb(V )M such that F ∈ V′ then Do(Mṽ, Y ) 6=
Equil(Do(M,Y ), V ) for any Y ∈ V.

For example, in Figure 6, the graph that results when
D is equilibrated contains variables that are in the
feedback set of D, so the bathtub system violates EMC
when D is equilibrated.

Theorem 2 (EMC obeyance) Let ∆nV be the
highest derivative (difference) of V in V. If both M
and Mṽ are recursive (have acyclic graphs) and V ∈
Pa(∆nV ), then Do(Mṽ, Y ) = Equil(Do(M, Y ), V ).

For example, in Figure 4, Pa(Ṗ ) = {P} and
Pa(Q̇out) = {Qout}, so the bathtub system will obey
EMC when either of these variables are equilibrated,
as seen in Figure 6.

6 Conclusions

The results of this paper have important consequences
for causal discovery. In particular, they emphasize the
importance of considering the time-scale of the data
being used for causal discovery. If data is recorded
of a system for which some variables have achieved
equilibrium, then learning a causal graph and using it
to predict the effects of manipulating variables in the
model amounts to taking path A in Figure 3; however,
path B is the correct one to take: if the EMC property
does not hold for that model, then incorrect inferences
could result.

The fact that taking path A in Figure 3 produces pre-
dictions that differ from path B requires us, if we in-
tend to perform causal reasoning with our model, to
either ensure that we are taking path B or ensure that
we are dealing with models that obey the EMC prop-
erty. Currently, most work regarding the discovery or
building of causal models takes path A and pays no
regard to the EMC property. I hope that this work
will bring attention to this fact and help to rectify it.

It is a valid question to ask why the EMC property is
useful at all. That is, why treat an equation system
that has passed through equilibrium as causal? The
answer to that question lies in the extreme difficulty
of knowing what the important time-scale of an un-
known causal system might be. On top of that, to
break a system down to its finest time-scale often in-
volves modeling the system in intractable detail. For
example, if it were necessary to model the microstates
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of a statistical ensemble of particles rather than us-
ing the macroscopic laws directly, then modeling the
causality of any such system would be impossible.

The problem of identifying the relevant time-scales of a
system is especially acute for the task of causal discov-
ery (as opposed to building causal models from expert
knowledge), because obviously, if one is trying to learn
causal relations from data, it is likely that one is not
privy to the details of the underlying dynamics of the
system. The positive conclusion of this work is that,
for systems that obey EMC, one does not need to con-
sider the system on the shortest possible time scale
for the resulting model to accurately reflect causality.
The negative conclusion, however, is that at least some
knowledge of temporal behavior of the system is likely
necessary to ensure that the EMC condition is satis-
fied, and what knowledge is necessary and sufficient is
not yet known.

Although this work raises important objections to
some uses of causal reasoning with models learned
from data, I believe that the great potential of causal
modeling and causal discovery in artificial intelligence
make it all the more important for these questions
to be explored further and answered as forcefully as
possible. The fact that equilibrium causal models are
problematic for causal inference should not deter us
from developing further the theory that can allow us
to build and use them in practice.
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Abstract

There has been an increase of interest for
semi-supervised learning recently, because of
the many datasets with large amounts of
unlabeled examples and only a few labeled
ones. This paper follows up on proposed non-
parametric algorithms which provide an esti-
mated continuous label for the given unla-
beled examples. First, it extends them to
function induction algorithms that minimize
a regularization criterion applied to an out-
of-sample example, and happen to have the
form of Parzen windows regressors. This al-
lows to predict test labels without solving
again a linear system of dimension n (the
number of unlabeled and labeled training ex-
amples), which can cost O(n3). Second, this
function induction procedure gives rise to an
efficient approximation of the training pro-
cess, reducing the linear system to be solved
to m � n unknowns, using only a subset of
m examples. An improvement of O(n2/m2)
in time can thus be obtained. Comparative
experiments are presented, showing the good
performance of the induction formula and ap-
proximation algorithm.

1 INTRODUCTION

Several non-parametric approaches to semi-supervised
learning (see (Seeger, 2001) for a review of semi-
supervised learning) have been recently introduced,
e.g. in (Szummer & Jaakkola, 2002; Chapelle et al.,
2003; Belkin & Niyogi, 2003; Zhu et al., 2003a; Zhu
et al., 2003b; Zhou et al., 2004). They rely on weak im-
plicit assumptions on the generating data distribution,
e.g. smoothness of the target function with respect to
a given notion of similarity between examples1. For

1See also (Kemp et al., 2004) for a hierarchically struc-
tured notion of a priori similarity.

classification tasks this amounts to assuming that the
target function is constant within the region of input
space (or “cluster” (Chapelle et al., 2003)) associated
with a particular class. These previous non-parametric
approaches exploit the idea of building and smoothing
a graph in which each example is associated with a
node, and arcs between two nodes are associated with
the value of a similarity function applied on the corre-
sponding two examples.

It is not always clear with these graph-based kernel
methods for semi-supervised learning how to gener-
alize to previously unseen test examples. In general
they have been designed for the transductive setting,
in which the test examples must be provided before
doing the expensive part of training. This typically
requires solving a linear system with n equations and
n parameters, where n is the number of labeled and
unlabeled data. In a truly inductive setting where new
examples are given one after the other and a predic-
tion must be given after each example, it can be very
computationally costly to solve such a system anew
for each of these test examples. In (Zhu et al., 2003b)
it is proposed to assign to the test case the label (or
inferred label) of the nearest neighbor (NN) from the
training set (labeled or unlabeled). In this paper we
derive from the training criterion an inductive formula
that turns out to have the form of a Parzen windows
predictor, for a computational cost that is O(n). Be-
sides being smoother than the NN-algorithm, this in-
duction formula is consistent with the predicted labels
on the unlabeled training data.

In addition to providing a relatively cheap way of do-
ing function induction, the proposed approach opens
the door to efficient approximations even in the trans-
ductive setting. Since we know the analytic functional
form of the prediction at a point x in terms of the
predictions at a set of training points, we can use it to
express all the predictions in terms of a small subset of
m� n examples (i.e. a low-rank approximation) and
solve a linear system with m variables and equations.
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2 NON-PARAMETRIC

SMOOTHNESS CRITERION

In the mathematical formulations, we only consider
here the case of binary classification. Each labeled
example xk (1 � k � l) is associated with a label
yk ∈ {−1, 1}, and we turn the classification task into
a regression one by looking for the values of a func-
tion f on both labeled and unlabeled examples xi

(1 � i � n), such that f(xi) ∈ [−1, 1]. The pre-
dicted class of xi is thus sign(f(xi)). Note however
that all algorithms proposed extend naturally to mul-
ticlass problems, using the usual one vs. rest trick.

Among the previously proposed approaches, several
can be cast as the minimization of a criterion (often a
quadratic form) in terms of the function values f(xi)
at the labeled and unlabeled training examples xi:

CW,D,D′,λ(f) =
1

2

∑

i,j∈U∪L

W (xi, xj)D(f(xi), f(xj))

+ λ
∑

i∈L

D′(f(xi), yi) (1)

where U is the unlabeled set, L the labeled set, xi

the i-th example, yi the target label for i ∈ L, W (·, ·)
is a positive similarity function (e.g. a Gaussian ker-
nel) applied on a pair of inputs, and D(·, ·) and D′(·, ·)
are lower-bounded dissimilarity functions applied on a
pair of output values. Three methods using a crite-
rion of this form have already been proposed: (Zhu
et al., 2003a), (Zhou et al., 2004) (where an addi-
tional regularization term is added to the cost, equal
to λ

∑

i∈U f(xi)
2), and (Belkin et al., 2004) (where for

the purpose of theoretical analysis, they add the con-
straint

∑

i f(xi) = 0). To obtain a quadratic form in
f(xi) one typically chooses D and D′ to be quadratic,
e.g. the Euclidean distance. This criterion can then
be minimized exactly for the n function values f(xi).
In general this could cost O(n3) operations, possibly
less if the input similarity function W (·, ·) is sparse.

A quadratic dissimilarity function makes a lot of sense
in regression problems but has also been used success-
fully in classification problems, by looking for a con-

tinuous labeling function f . The first term of eq. 1
indeed enforces the smoothness of f . The second term
makes f consistent with the given labels. The hyper-
parameter λ controls the trade-off between those two
costs. It should depend on the amount of noise in the
observed values yi, i.e. on the particular data distribu-
tion (although for example (Zhu et al., 2003a) consider
forcing f(xi) = yi, which corresponds to λ = +∞).

In the following we study the case where D and D′ are
the Euclidean distance. We also assume samples are
sorted so that L = {1, . . . , l} and U = {l + 1, . . . , n}.
The minimization of the criterion w.r.t. all the f(xi)

for i ∈ L ∪ U then gives rise to the linear system

A~f = λ~y (2)

with
~y = (y1, . . . , yl, 0, . . . , 0)

T (3)

~f = (f(x1), . . . , f(xn))T

and, using the matrix notation Wij = W (xi, xj), the
matrix A written as follows:

A = λ∆L + Diag(W1n)−W (4)

where Diag(v) is the matrix whose diagonal is the vec-
tor v, 1n is the vector of n ones, and ∆L (n × n) is

(∆L)ij = δijδi∈L. (5)

This solution has the disadvantage of providing no ob-
vious prediction for new examples, but the method is
generally used transductively (the test examples are
included in the unlabeled set). To obtain function in-
duction without having to solve the linear system for
each new test point, one alternative would be to pa-
rameterize f with a flexible form such as a neural net-
work or a linear combination of non-linear bases (see
also (Belkin & Niyogi, 2003)). Another is the induc-
tion formula proposed below.

3 FUNCTION INDUCTION

FORMULA

In order to transform the above transductive algo-
rithms into function induction algorithms we will do
two things: (i) consider the same type of smoothness
criterion as in eq. 1, but including a test example x,
and (ii) as in ordinary function induction (by opposi-
tion to transduction), require that the value of f(xi)
on training examples xi remain fixed even after x has
been added2.

The second point is motivated by the prohibitive cost
of solving again the linear system, and the reasonable
assumption that the value of the function over the un-
labeled examples will not change much with the addi-
tion of a new point. This is clearly true asymptotically
(when n→∞). In the non-asymptotic case we should
expect transduction to perform better than induction
(again, assuming test samples are drawn from the same
distribution as the training data), but as shown in our
experiments, the loss is typically very small, and com-
parable to the variability due to the selection of train-
ing examples.

Adding terms for a new unlabeled point x in eq. 1 and
keeping the value of f fixed on the training points xj

2Here we assume x to be drawn from the same distri-
bution as the training samples: if it is not the case, this
provides another justification for keeping the f(xi) fixed.
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leads to the minimization of the modified criterion

C∗
W,D(f(x)) =

∑

j∈U∪L

W (x, xj)D(f(x), f(xj)). (6)

Taking for D the usual Euclidean distance, C∗
W,D is

convex in f(x) and is minimized when

f(x) =

∑

j∈U∪L W (x, xj)f(xj)
∑

j∈U∪L W (x, xj)
= f̃(x). (7)

Interestingly, this is exactly the formula for Parzen
windows or Nadaraya-Watson non-parametric regres-
sion (Nadaraya, 1964; Watson, 1964) when W is the
Gaussian kernel and the estimated f(xi) on the train-
ing set are considered as desired values.

One may want to see what happens when we apply f̃

on a point xi of the training set. For i ∈ U , we obtain
that f̃(xi) = f(xi). But for i ∈ L,

f̃(xi) = f(xi) +
λ(f(xi)− yi)

∑

j∈U∪L W (xi, xj)
.

Thus the induction formula (eq. 7) gives the same re-
sult as the transduction formula (implicitely defined
by eq. 2) over unlabeled points, but on labeled exam-
ples it chooses a value that is “smoother” than f(xi)
(not as close to yi). This may lead to classification
errors on the labeled set, but generalization error may
improve by allowing non-zero training error on labeled
samples. This remark is also valid in the special case
where λ = +∞, where we fix f(xi) = yi for i ∈ L,
because the value of f̃(xi) given by eq. 7 may be dif-
ferent from yi (though experiments showed such label
changes were very unlikely in practice).

The proposed algorithm for semi-supervised learning
is summarized in algorithm 1, where we use eq. 2 for
training and eq. 7 for testing.

Algorithm 1 Semi-supervised induction

(1) Training phase

Compute A = λ∆L + Diag(W1n)−W (eq. 4)

Solve the linear system A~f = λ~y (eq. 2) to obtain

f(xi) = ~fi

(2) Testing phase

For a new point x, compute its label f̃(x) by eq. 7

4 SPEEDING UP THE TRAINING

PHASE

A simple way to reduce the cubic computational
requirement and quadratic memory requirement for
’training’ the non-parametric semi-supervised algo-
rithms of section 2 is to force the solutions to be ex-
pressed in terms of a subset of the examples. This
idea has already been exploited successfully in a differ-
ent form for other kernel algorithms, e.g. for Gaussian
processes (Williams & Seeger, 2001).

Here we will take advantage of the induction formula
(eq. 7) to simplify the linear system to m � n equa-
tions and variables, where m is the size of a subset of
examples that will form a basis for expressing all the
other function values. Let S ⊂ L ∪ U with L ⊂ S be
such a subset, with |S| = m. Define R = U\S. The
idea is to force f(xi) for i ∈ R to be expressed as a
linear combination of the f(xj) with j ∈ S:

∀i ∈ R, f(xi) =

∑

j∈S W (xi, xj)f(xj)
∑

j∈S W (xi, xj)
. (8)

Plugging this in eq. 1, we separate the cost in four
terms (CRR, CRS , CSS , CL):

1

2

∑

i,j∈R

W (xi, xj) (f(xi)− f(xj))
2

︸ ︷︷ ︸

CRR

+ 2×
1

2

∑

i∈R,j∈S

W (xi, xj) (f(xi)− f(xj))
2

︸ ︷︷ ︸

CRS

+
1

2

∑

i,j∈S

W (xi, xj) (f(xi)− f(xj))
2

︸ ︷︷ ︸

CSS

+ λ
∑

i∈L

(f(xi)− yi)
2

︸ ︷︷ ︸

CL

Let ~f denote now the vector with entries f(xi), only for
i ∈ S (they are the values to identify). To simplify the
notations, decompose W in the following sub-matrices:

W =

�

WSS W ′
RS

WRS WRR

�

.

with WSS of size (m×m), WRS of size ((n−m)×m)
and WRR of size ((n−m)×(n−m)). Also define W RS

the matrix of size ((n−m)×m) with entries
Wij

∑

k∈S

Wik

,

for i ∈ R and j ∈ S.

Using these notations, the gradient of the above cost
with respect to ~f can be written as follows:

[

2
(

W
T

RS (Diag(WRR1r)−WRR) WRS

)]

~f
︸ ︷︷ ︸

∂C
RR

∂
~
f

+
[

2
(

Diag(WSR1r)−W
T

RSWRS

)]

~f
︸ ︷︷ ︸

∂C
RS

∂
~
f

+ [2 (Diag(WSS1m)−WSS)] ~f
︸ ︷︷ ︸

∂C
SS

∂
~
f

+2λ∆L(~f − ~y)
︸ ︷︷ ︸

∂C
L

∂
~
f

where ∆L is the same as in eq. 5, but is of size (m×m),
and ~y is the vector of targets (eq. 3), of size m. The
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linear system A~f = λ~y of eq. 2 is thus redefined with
the following system matrix:

A = λ∆L

+ W
T

RS (Diag(WRR1r)−WRR) WRS

+ Diag(WSR1r)−W
T

RSWRS

+ Diag(WSS1m)−WSS .

The main computational cost now comes from the
computation of ∂CRR

∂ ~f
. To avoid it, we simply choose

to ignore CRR in the total cost, so that the matrix A

can be computed in O(m2(n − m)) time, using only
O(m2) memory, instead of respectively O(m(n−m)2)
time and O(m(n − m)) memory when keeping CRR.
By doing so we lessen the smoothness constraint on
f , since we do not take into account the part of the
cost enforcing smoothness between the examples in R.
However, this may have a beneficial effect. Indeed, the
costs CRS and CRR can be seen as regularizers encour-
aging the smoothness of f on R. In particular, using
CRR may induce strong constraints on f that could be
inappropriate when the approximation of eq. 8 is inex-
act (which especially happens when a point in R is far
from all examples in S). This could constrain f too
much, thus penalizing the classification performance.
In this case, discarding CRR, besides yielding a signif-
icant speed-up, also gives better results. Algorithm 2
summarizes this algorithm (not using CRR).

Algorithm 2 Fast semi-supervised induction

Choose a subset S ⊇ L (e.g. with algorithm 3)
R← U \ S

(1) Training phase

A← λ∆L + Diag(WSR1r)

− W
T

RSWRS + Diag(WSS1m)−WSS

Solve the linear system A~f = λ~y to obtain f(xi) =
~fi for i ∈ S

Use eq. 8 to obtain f(xi) for i ∈ R

(2) Testing phase

For a new point x, compute its label f̃(x) by eq. 7

In general, training using only a subset of m� n sam-
ples will not perform as well as using the whole dataset.
Thus, it can be important to choose the examples in
the subset carefully to get better results than a ran-
dom selection. Our criterion to choose those examples
is based on eq. 8, that shows f(xi) for i /∈ S should be
well approximated by the value of f at the neighbors
of xi in S (the notion of neighborhood being defined
by W ). Thus, in particular, xi for i /∈ S should not
be too far from the examples in S. This is also im-
portant because when discarding the part CRR of the
cost, we must be careful to cover the whole manifold
with S, or we may leave “gaps” where the smoothness

of f would not be enforced. This suggests to start with
S = ∅ and R = U , then add samples xi iteratively by
choosing the point farthest from the current subset, i.e.
the one that minimizes

∑

j∈L∪S W (xi, xj). Note that
adding a sample that is far from all other examples
in the dataset will not help, thus we discard an added
point if this is the case (xj being “far” is defined by a
threshold on

∑

i∈R\{j} W (xi, xj)). In the worst case,

this could make the algorithm in O(n2), but assuming
only few examples are far from all others, it scales as
O(mn). Once this first subset is selected, we refine it
by training the algorithm presented in section 2 on the
subset S, in order to get an approximation of the f(xi)
for i ∈ S, and by using the induction formula of sec-
tion 3 (eq. 7) to get an approximation of the f̃(xj) for
j ∈ R. We then discard samples in S for which the con-
fidence in their labels is high3, and replace them with
samples in R for which the confidence is low (sam-
ples near the decision surface). One should be care-
ful when removing samples, though: we make sure we
do not leave “empty” regions (i.e.

∑

i∈L∪S W (xi, xj)
must stay above some threshold for all j ∈ R). Finally,
labeled samples are added to S. Overall, the cost of
this selection phase is on the order of O(mn + m3).
Experiments showing its effectiveness are presented in
section 5.3. The subset selection algorithm4 is sum-
marized in algorithm 3.

5 EXPERIMENTS

5.1 FUNCTION INDUCTION

Here, we want to validate our induction formula
(eq. 7): the goal is to show that it gives results close
to what would have been obtained if the test points
had been included in the training set (transduction).
Indeed, we expect that the more unlabeled points the
better, but how much better? Experiments have been
performed on the “Letter Image Recognition” dataset
of the UCI Machine Learning repository (UCI MLR).
There are 26 handwritten characters classes, to be dis-
criminated using 16 geometric features. However, to
keep things simple, we reduce to a binary problem by
considering only the class formed by the characters
’I’ and ’O’ and the class formed by ’J’ and ’Q’ (the
choice of these letters makes the problem harder than
a basic two-character classification task). This yields a
dataset of 3038 samples. We use for W (x, y) the Gaus-

sian kernel with bandwidth 1: W (x, y) = e−||x−y||2 .

First, we analyze how the labels can vary between in-

3 In a binary classification task, the confidence is given
by |f(xi)|. In the multi-class case, it is the difference be-
tween the weights of the two classes with highest weights.

4Note that it would be interesting to investigate the use
of such an algorithm in cases where one can obtain labels,
but at a cost, and needs to select which samples to label.
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Algorithm 3 Subset selection

δ is a small threshold, e.g. δ = 10−10

(1) Greedy selection

S ← ∅ {The subset we are going to build}
R← U {The rest of the unlabeled data}
while |S|+ |L| < m do

Find j ∈ R s.t.
∑

i∈R\{j} W (xi, xj) ≥ δ and
∑

i∈L∪S W (xi, xj) is minimum
S ← S ∪ {j}
R← R \ {j}

(2) Improving the decision surface

Compute an approximate of f(xi), i ∈ S and f̃(xj),
j ∈ R, by applying algorithm 1 with the labeled set
L and the unlabeled set S and using eq. 7 on R

SH ← the points in S with highest confidence (see
footnote 3)
RL ← the points in R with lowest confidence
for all j ∈ SH do

if mini∈R

∑

k∈L∪S\{j} W (xi, xk) ≥ δ then

k∗ ← argmink∈RL

∑

i∈L∪S W (xk, xi)
S ← (S \ {j}) ∪ {k∗} {Replace j by k∗ in S}
R← (R \ {k∗}) ∪ {j} {Replace k∗ by j in R}

S ← S ∪ L {Add the labeled data to the subset}

duction and transduction when the test set is large
(section 5.1.1), then we study how this variation com-
pares to the intrinsic variability due to the choice of
training data (section 5.1.2).

5.1.1 Induction vs. Transduction

When we add new points to the training set, two ques-
tions arise. First, do the f(xi) change significantly?
Second, how important is the difference between in-
duction and transduction over a large amount of new
points, in terms of classification performance?

The experiments shown in fig. 1 have been made con-
sidering three training sets, T1000, T2000 and T3038,
containing respectively 1000, 2000 and 3038 samples
(the results plotted are averaged on 10 runs with ran-
domly selected T1000 and T2000). The first two
curves show the percentage of unlabeled data in T1000
and T2000 whose label has changed compared to the
labels obtained when training over T3038 (the whole
dataset). This validates our hypothesis that the f(xi)
do not change much when adding new training points.

The next three curves show the classification error for
the unlabeled data respectively on T3038 \ T2000,
T3038 \ T1000 and T3038 \ T1000, for the algorithm
trained respectively on T2000, T1000 and T3038. This
allows us to see that the induction’s performance is
close to that of transduction (the average relative in-
crease in classification error compared to transduction
is about 20% for T1000 and 10% for T2000). In addi-
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0

0.02

0.04

0.06

0.08

0.1

0.12

0.14

0.16

0.18

0.2

Percentage of label changes T2000 vs T3038
Percentage of label changes T1000 vs T3038
Test error T2000(induction)
Test error T1000(induction)
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Figure 1: Percentage of unlabeled training data whose
label has changed when test points were added to the
training set, and classification error in induction and
transduction. Horizontal axis: number of labeled data.

tion, the difference is very small for large amounts of
labeled data as well as for very small amounts. This
can be explained in the first case by the fact that
enough information is available in the labeled data to
get close to optimal classification, and in the second
case, that there are too few labeled data to ensure an
efficient prediction, either transductive or inductive.

5.1.2 Varying The Test Set Size

The previous experiments have shown that when the
test set is large in comparison with the training set,
the induction formula will not be as efficient as trans-
duction. It is thus interesting to see how evolves the
difference between induction and transduction as the
test set size varies in proportion with the training set
size. In particular, for which size of the test set is
that difference comparable to the sensitivity of the al-
gorithm with respect to the choice of training set?

To answer this question, we need a large enough
dataset to be able to choose random training sets. The
whole Letters dataset is thus used here, and the binary
classification problem is to discriminate the letters ’A’
to ’M’ from the letters ’N’ to ’Z’. We take a fixed test
set of size 1000. We repeat 10 times the experiments
that consists in: (i) choosing a random base training
set of 2000 samples (with 10% labeled), and (ii) com-
puting the average error on test points in transduction

by adding a fraction of them to this base training set
and solving the linear system (eq. 2), repeating this so
as to compute the error on all test points.

The results are shown in fig. 2, when we vary the num-
ber of test points added to the training set. Adding 0
test points is slightly different, since it corresponds to
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Figure 2: Horizontal axis: number of test points added
in proportion with the size of the training set. Vertical
axis: test error (in transduction for a proportion > 0,
and in induction for the proportion 0).

the induction setting, that we plot here for comparison
purpose. We see that adding a fraction of test exam-
ples corresponding to less than 5% of the training set
does not yield a significant decrease in the test error
compared to induction, given the intrinsic variability
due to the choice of training set. It could be interest-
ing to compare induction with the limit case where we
add only 1 test point at step (ii). We did not do it
because of the computational costs, but one would ex-
pect the difference with induction to be smaller than
for the 5% fraction.

5.2 COMPARISON WITH EXISTING

ALGORITHM

We compare our proposed algorithm (alg. 1) to the
semi-supervised Laplacian algorithm from (Belkin &
Niyogi, 2003), for which classification accuracy on the
MNIST database of handwritten digits is available.
Benchmarking our induction algorithm against the
Laplacian algorithm is interesting because the latter
does not fall into the general framework of section 2.

In order to obtain the best performance, a few refine-
ments are necessary. First, it is better to use a sparse
weighting function, which allows to get rid of the noise
introduced by far-away examples, and also makes com-
putations faster. The simplest way to do this is to
combine the original weighting function (the Gaussian
kernel) with k-nearest-neighbors. We define a new
weighting function Wk by Wk(xi, xj) = W (xi, xj) if
xi is a k-nearest-neighbor of xj or vice-versa, and 0
otherwise. Second, Wk is normalized as in Spectral
Clustering (Ng et al., 2002), i.e.

W k(xi, xj) =
Wk(xi, xj)

√

1
n

∑

r 6=i Wk(xi, xr)
∑

r 6=j Wk(xr, xk)
.

Table 1: Comparative Classification Error of the
Laplacian Algorithm (Belkin & Niyogi, 2003),
WholeSet in Transduction and WholeSet in Induc-
tion on the MNIST Database. On the horizontal axis
is the number of labeled examples and we use two dif-
ferent sizes of training sets (1000 and 10000 examples).

Labeled 50 100 500 1000 5000

Total: 1000

Laplacian 29.3 19.6 11.5
WholeSettrans 25.4 17.3 9.5

WholeSetind 26.3 18.8 11.3
Total: 10000

Laplacian 25.5 10.7 6.2 5.7 4.2
WholeSettrans 25.1 11.3 5.3 5.2 3.5

WholeSetind 25.1 11.3 5.7 5.1 4.2

Finally, the dataset is systematically preprocessed by
a Principal Component Analysis on the training part
(labeled and unlabeled), to further reduce noise in the
data (we keep the first 45 principal components).

Results are presented in table 1. Hyperparameters
(number of nearest neighbors and kernel bandwidth)
were optimized on a validation set of 20000 samples,
while the experiments were done on the rest (40000
samples). The classification error is averaged over 100
runs, where the train (1000 or 10000 samples) and
test sets (5000 samples) are randomly selected among
those 40000 samples. Standard errors (not shown) are
all under 2% of the error. The Laplacian algorithm
was used in a transductive setting, while we separate
the results for our algorithm into WholeSettrans (error
on the training data) and WholeSetind (error on the
test data, obtained thanks to the induction formula)5.
On average, both WholeSettrans and WholeSetind

slightly outperform the Laplacian algorithm.

5.3 APPROXIMATION ALGORITHMS

The aim of this section is to compare the classification
performance of various algorithms:

� WholeSet, the original algorithm presented in
sections 2 and 3, where we make use of all unla-
beled training data (same as WholeSetind in the
previous section),

� RSubsubOnly, the algorithm that consists in
speeding-up training by using only a random sub-
set of the unlabeled training samples (the rest is
completely discarded),

� RSubRR and RSubnoRR, the approximation algo-
rithms described in section 4, when the subset is
selected randomly (the second algorithm discards
the part CRR of the cost for faster training),

5See section 5.3 for the origin of the name WholeSet.
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Table 2: Comparative Computational Requirements
(n = number of training data, m = subset size)

Time Memory

WholeSet O(n3) O(n2)
RSubsubOnly O(m3) O(m2)
RSubRR

SSubRR
O(m(n−m)2) O(m(n−m))

RSubnoRR

SSubnoRR
O(m2(n−m)) O(m2)

� SSubRR and SSubnoRR, which are similar to
those above, except that the subset is now selected
as in algorithm 3.

Table 2 summarizes time and memory requirements
for these algorithms: in particular, the approximation
method described in section 4, when we discard the
part CRR of the cost (RSubnoRR and SSubnoRR), im-
proves the computation time and memory usage by a
factor approximately (n/m)2.
The classification performance of these algorithms was
compared on three multi-class problems: LETTERS

is the “Letter Image Recognition” dataset from the
UCI MLR. (26 classes, dimension 16), MNIST con-
tains the first 20000 samples of the MNIST database
of handwritten digits (10 classes, dimension 784), and
COVTYPE contains the first 20000 samples of the
normalized6 “Forest CoverType” dataset from the UCI
MLR. (7 classes, dimension 54).

We repeat 50 times the experiment that consists in
choosing randomly 10000 samples as training data and
the rest as the test set, and computing the test error
(using the induction formula) for the different algo-
rithms. The average classification error on the test
set (with standard error) is presented in table 3 for
WholeSet, RSubsubOnly, RSubnoRR and SSubnoRR.
For each dataset, results for a labeled fraction of 1%,
5% and 10% of the training data are presented. In al-
gorithms using only a subset of the unlabeled data (i.e.
all but WholeSet), the subset contains only 10% of the
unlabeled set. Hyperparameters have been roughly es-
timated and remain fixed on each dataset. In particu-
lar, λ (in eq. 1) is set to 100 for all datasets, and the
bandwidth of the Gaussian kernel used is set to 1 for
LETTERS, 1.4 for MNIST and 1.5 for COVTYPE.

The approximation algorithms using the part CRR of
the cost (RSubRR and SSubRR) are not shown in the
results, because it turns out that using CRR does not
necessarily improve the classification accuracy, as ar-
gued in section 4. Additionally, discarding CRR makes
training significantly faster. Compared to WholeSet,
typical training times with these specific settings show
that RSubsubOnly is about 150 times faster, RSubnoRR

6Scaled so that each feature has standard deviation 1.

Table 3: Comparative Classification Error (Induction)
of WholeSet, RSubsubOnly, RSubnoRR and SSubnoRR,
for Various Fractions of Labeled Data.

% labeled LETTERS MNIST COVTYPE

1%

WholeSet 56.0� 0.4 35.8� 1.0 47.3� 1.1
RSubsubOnly 59.8� 0.3 29.6� 0.4 44.8� 0.4

RSubnoRR 57.4� 0.4 27.7� 0.6 75.7� 2.5
SSubnoRR 55.8� 0.3 24.4� 0.3 45.0� 0.4

5%

WholeSet 27.1� 0.4 12.8� 0.2 37.1� 0.2
RSubsubOnly 32.1� 0.2 14.9� 0.1 35.4� 0.2

RSubnoRR 29.1� 0.2 12.6� 0.1 70.6� 3.2
SSubnoRR 28.5� 0.2 12.3� 0.1 35.8� 0.2

10%

WholeSet 18.8� 0.3 9.5� 0.1 34.7� 0.1
RSubsubOnly 22.5� 0.1 11.4� 0.1 32.4� 0.1

RSubnoRR 20.3� 0.1 9.7� 0.1 64.7� 3.6
SSubnoRR 19.8� 0.1 9.5� 0.1 33.4� 0.1

about 15 times, and SSubnoRR about 10 times. Note
however that these factors increase very fast with the
size of the dataset (10000 samples is still “small”).

The first observation that can be made from table 3
is that SSubnoRR consistently outperforms (or does
about the same as) RSubnoRR, which validates our
subset selection step (alg. 3). However, rather sur-
prisingly, RSubsubOnly can yield better performance
than WholeSet (on MNIST for 1% of labeled data,
and systematically on COVTYPE): adding more un-
labeled data actually harms the classification accuracy.
There may be various reasons to this, the first one be-
ing that hyperparameters should be optimized sepa-
ratly for each algorithm to get their best performance.
In addition, for high-dimensional data without obvious
clusters or low-dimensional representation, it is known
that the inter-points distances tend to be all the same
and meaningless (see e.g. (Beyer et al., 1999)). Thus,
using a Gaussian kernel will force us to consider rather
large neighborhoods, which prevents a sensible propa-
gation of labels through the data during training. Nev-
ertheless, a constatation that arises from those results
is that SSubnoRR never “breaks down”, being always
either the best or close to the best. It is able to take ad-
vantage of all the unlabeled data, while focussing the
computations on a well chosen subset. The importance
of the subset selection is made clear with COVTYPE,
where choosing a random subset can be catastrophic:
this is probably because the approximation made in
eq. 8 is very poor for some of the points which are not
in the subset, due to the low structure in the data.

Note that the goal here is not to obtain the best perfor-
mance, but to compare the effectiveness of those algo-
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rithms under the same experimental settings. Indeed,
further refinements of the weighting function (see sec-
tion 5.2) can greatly improve classification accuracy.

Additional experiments were performed to asses the
superiority of our subset selection algorithm over ran-
dom selection. In the following, unless specified oth-
erwise, datasets come from the UCI MLR, and were
preprocessed with standard normalization. The ker-
nel bandwidth was approximately chosen to optimize
the performance of RSubnoRR, and λ was arbitrar-
ily set to 100. The experiments consist in taking as
training set 67% of the available data, 10% of which
are labeled, and using the subset approximation meth-
ods RSubnoRR and SSubnoRR with a subset of size
10% of the available unlabeled training data. The
classification error is then computed on the rest of
the data (test set), and averaged over 50 runs. On
average, on the 8 datasets tested, SSubnoRR always
gives better performance. The improvement was not

found to be statistically significative for the follow-
ing datasets: Mushroom (8124 examples × 21 vari-
ables), Statlog Landsat Satellite (6435×36) and Nurs-
ery (12960× 8). SSubnoRR performs significantly bet-
ter than RSubnoRR (with a relative decrease in classi-
fication error from 4.5 to 12%) on: Image (2310× 19),
Isolet (7797×617), PenDigits (10992×16), SpamBase
(4601×57) and the USPS dataset (9298×256, not from
UCI). Overall, our experiments show that random se-
lection can sometimes be efficient enough (especially
with large low-dimensional datasets), but smart sub-
set selection is to be preferred, since it (almost always)
gives better and more stable results.

6 CONCLUSION

The first contribution of this paper is an extension
of previously proposed non-parametric (graph-based)
semi-supervised learning algorithms, that allows one
to efficiently perform function induction (i.e. cheaply
compute a prediction for a new example, in time O(n)
instead of O(n3)). The extension is justified by the
minimization of the same smoothness criterion used
to obtain the original algorithms in the first place.

The second contribution is the use of this induction
formula to define new optimization algorithms speed-
ing up the training phase. Those new algorithms are
based on using of a small subset of the unlabeled data,
while still keeping information from the rest of the
available samples. This subset can be heuristically
chosen to improve classification performance over ran-
dom selection. Such algorithms yield important reduc-
tions in computational and memory complexity and,
combined with the induction formula, they give predic-
tions close to the (expensive) transductive predictions.
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Abstract

We describe and prove the convergence of
several algorithms for approximate struc-
tured variational inference. We discuss the
computation cost of these algorithms and
describe their relationship to the mean-field
and generalized-mean-field variational ap-
proaches and other structured variational
methods.

1 Introduction

Graphical models are an important class of probabilis-
tic models. Their graphical structure, whether di-
rected, undirected, or mixed, provides an appealing
description of the qualitative properties of the model.
Furthermore, the modularity of the defined probability
distribution allows one to define general algorithms,
called inference algorithms, for computing marginal
and conditional probabilities and allows one to easily
incorporate prior knowledge. Inference algorithms are
also useful for parameter learning for graphical mod-
els with missing data because the E-step of the EM
algorithm can be computed using inference.

Although the inference problem is tractable for graph-
ical models with small treewidth, the general inference
problem is NP-hard (Cooper, 1990; Dagum and Luby,
1993) . In fact, for many graphical models of interest
the treewidth is too large to allow efficient inference
and one must use approximate or heuristic inference
methods. In this paper, we examine the family of ap-
proaches that optimize the KL divergence between a
distribution Q and the target distribution P where Q
is constrained to be from some family of distributions
for which inference is tractable.

∗ This work was partially done while the author visited
Microsoft Research.

One of the nice properties of this family of approaches
is that they provide a bound on marginal probabil-
ities that are useful in model evaluation and learn-
ing. In particular, let us assume that we are given
an intractable joint distribution P (X) over a set of
discrete variables X and our goal is to compute the
marginal probability P (Y = y) where Y ⊆ X. We
let H = X \ Y . The quantity of interest is bounded
by logP (Y = y) ≥ −D(Q(H) || P (Y = y,H)) where
D(· || ·) denotes the KL divergence between two prob-
ability distributions. The quantity −D(Q || P ) is often
called the free-energy and denoted by F (Q;P ) whereQ
and P are possibly un-normalized distributions. The
bound can be shown by the following argument:

−D(Q(H) || P (Y = y,H)) = −
∑
h

Q(h) log
Q(h)
P (y, h)

=
∑
h

Q(h) logP (y)−
∑
h

Q(h) log
Q(h)
P (h|y)

= logP (y) −D(Q(H) || P (H|Y = y)) ≤ logP (y).

The final inequality follows from the fact that
D(Q(H) || P (H|Y = y)) ≥ 0 with equality holding only
if Q(H) = P (H|Y = y). It is important to note
that if Q is tractable then D(Q(H) || P (Y = y,H))
can be effectively computed. The goal of ap-
proaches in this family is to find the Q(H) that mini-
mizes D(Q(H) || P (Y = y,H)) (or maximizes the free-
energy). Approaches in this family include the mean
field, generalized mean field, and structured mean field
approaches to variational inference. These methods
differ with respect to the family of approximating dis-
tributions that can be used with the structural mean
field approach subsuming the remaining approaches as
special cases.

In this paper, we develop a set of structural varia-
tional methods inspired by the sequence of papers Saul
and Jordan (1996), Ghahramani and Jordan (1997),
Wiegerinck (2000) and Bishop and Winn (2003). We
make several contributions with respect to this earlier
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work. We provide a set of alternative structured vari-
ational methods and prove convergence of the alterna-
tives with a novel simple proof technique. Our alter-
native algorithms differ in their computational profile
with successive algorithms providing refined control
over the computational cost of obtaining a variational
approximation. We note that special cases of our fi-
nal algorithm, called vip

], were used in Jojic et al.
(2004) for applying variational inference techniques to
types of phylogenic models. For N ×N grid-like mod-
els, algorithm vip

] is 4N fold faster than algorithm
vip

+ and 12N folder faster than algorithm vip, yield-
ing a potential three orders of magnitude improvement
in applications such as phylogeny and genetic linkage
analyses.

2 Single Potential Update Algorithms

We denote distributions by P (x) and Q(x) and re-
lated un-normalized distributions by P̃ (x) ∝ P (X)
and Q̃(x) ∝ Q(x). Let X be a set of variables
and x be an instantiation of these variables. Let
P (x) = 1

ZP

∏
i Ψi(di) where di is the projection of the

instantiation x to the variables in Di ⊆ X. The con-
stant ZP normalizes the product of potentials and the
subsets {Di}Ii=1 are allowed to be overlapping. Note
that we often suppress the arguments of a potential
and of a distribution, using Φj instead of Φj(cj) and
P instead of P (X).

Our goal is to find a distribution Q that minimizes the
KL distance between Q and P . We further constrain
Q to be of the form Q(x) = 1

ZQ

∏
j Φj(cj) where ZQ

is a normalizing constant and where C1, . . . , CJ are
possibly overlapping subsets of X, which we call clus-
ters. Finding an optimumQ, however, can be difficult.
We set a more modest goal of finding a distribution Q
which is a stationary point for the KL distance between
Q and P , that is, ∇ΦD(Q || P ) = 0 where Φ = {Φj}j.

An algorithm, called vip (for Variational Inference
Procedure), that finds such a distribution Q is given
in Figure 1. The algorithm uses the following indica-
tor functions: gkj = 0 if Ck ∩ Cj = ∅ and 1 other-
wise, and fij = 0 if Di ∩ Cj = ∅, and 1 otherwise.
vip relies at each step on an (inference) algorithm to
compute some conditional probabilities from an un-
normalized distribution Q̃ represented by a set of po-
tentials Φj(cj), j = 1, . . . , J . This is accomplished by
using bucket elimination algorithm or the sum-product
algorithm described in (Dechter, 1999; Kschischang et
al., 2001) as follows. To compute Q(a|b) the algorithm
first computes Q̃(a, b) and then Q̃(b). The conditional
distribution of interest is the ratio of these two quan-
tities because the normalizing constant cancels. It is
important to note that for Q̃(x) =

∏
j Φj(cj) the com-

putation of these conditionals is not affected by mul-
tiplying any Φj by a constant α.

Algorithm vip generalizes the mean field (MF) algo-
rithm and the generalized mean field (GMF) algorithm
(Xing et al. 2003,2004). The mean field algorithm is
the special case of vip in which each Cj contains a
single variable. Similarly, the generalized mean field
algorithm is the special case in which the Cj are dis-
joint subsets of variables. Note that if Cj are disjoint
clusters, then the formula for γj in vip simplifies to
the GMF equations as follows (first term drops out):

γj(cj)←
∑

{i:fij=1}

∑
Di\Cj

Q(di|cj) logψi(di). (2)

The term Q(di|cj) can be made more explicit when Cj
are disjoint clusters. In particular, we partition the set
Di\Cj into Dk

i = (Di\Cj)∩Ck for k = 1, . . . , J where
k 6= j. Note that Dk

i = Di ∩ Ck. Using this notation
we have Q(di|cj) =

∏
kQ(dkj ) where Q(dkj ) = 1 when-

ever Dk
i = ∅. This factorization further simplifies the

formula for γj in vip as follows:

γj(cj)←
∑

{i:fij=1}

∑
D1
i

Q(d1
i ) . . .

∑
DJi

Q(dJi ) logψi(di)

(3)
We note that this simplification is achieved automati-
cally by the usage of bucket elimination for computing
γj . The iterated sums in Eq. 3 are in fact the buckets
formed by bucket elimination when Cj are disjoint.

Wiegerinck (2000) presents a less refined version of the
update equation (Equation 1) and proves convergence
to a stationary point of the KL distance between Q
and P among all distributions Q of the given form
using this update equation. We provide an alternative
novel proof of convergence for our refined version of
Wiegerinck’s algorithm in Section 4 as a corollary to
Theorem 1.

Equation 1 of vip requires the computation of the
quantities Q(ck|cj) and Q(di|cj), and this is done in
vip using the bucket elimination algorithm. How-
ever, because there could be many indices k such that
Ck ∩ Cj is not empty, and many indices i such that
Di∩Cj is not empty, these function calls are repeatedly
applied independent of each other. However, these
computations share many sub-computations, and it is
therefore reasonable to add a data structure to facili-
tate a more efficient implementation for these function
calls. In particular, it is possible to save computations
if the sets C1, . . . , CJ form a junction tree.

A set of clusters C1, . . . , CJ forms a junction tree iff
there exists a tree JT having one node, called Cj, for
each subset of variables Cj, and for every two nodes Ci
and Cj of JT, which are connected with a path in JT,
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Algorithm vip(Q, P )

Input: A set of potentials Ψi(di) defining a probability distribution P via P (x) = 1
ZP

∏
i Ψi(di) and a

set of clusters Cj, j = 1, . . . , J , with initial non-negative potentials Φj(cj).

Output: A revised set of potentials Φj(cj) defining a probability distribution Q via
Q(x) = 1

ZQ

∏
j Φj(cj) where ZQ is a normalizing constant, such that Q is a stationary point of

the KL distance D(Q || P ).

Iterate over all clusters Cj until convergence
For every instantiation cj of cluster Cj do:

γj(cj)← −
∑

{k:gkj=1}

∑
Ck\Cj

Q(ck|cj) logQ(ck|cj) +
∑

{i:fij=1}

∑
Di\Cj

Q(di|cj) log Ψi(di) (1)

using the sum-product algorithm on Q̃(X) =
∏
i Φi(Ci)

to compute the quantities Q(ck|cj) and Q(di|cj).
Φj(cj)← eγj (cj)

Figure 1. The vip algorithm

and for each node Ck on this path, Ci∩Cj ⊆ Ck holds.
By a tree we mean an undirected graph, not necessarily
connected, with no cycles. Note that this definition al-
lows a junction tree to be a disconnected graph. When
C1, . . . , CJ form a junction tree, Q(x) has the decom-
posable form Q(x) =

∏
j Φj(cj)/

∏
e Φe(se), where Φj

are marginals on the subsets Cj of X, j = 1, . . . , J ,
and where Φe are the marginals on intersections Se =
Ci ∩ Cj, one for each two neighboring clusters in the
junction tree (Jensen 1996).

The revised algorithm, which we call vip
+, main-

tains a consistent junction tree JT for the distribution
Q(x). By consistency we mean that

∑
Cj\Ck Φj =∑

Ck\Cj Φk for every two clusters. In a consis-
tent junction tree, each potential Φj(Cj) is propor-
tional to Q(Cj). There are two standard opera-
tions for junction trees: DistributeEvidence(Φj),
and CollectEvidence(Φj) (Jensen 1996). Al-
gorithm vip

+ uses the former. The procedure
DistributeEvidence(Φj) accepts as input a con-
sistent junction tree and a new cluster marginal Φj
for Cj, and outputs a consistent junction tree, hav-
ing the same clusters, where Φj is the (possibly un-
normalized) marginal probability of Q on Cj , and
where the conditional probability Q(X|Cj) remains
unchanged. Algorithm vip

+ is given in Figure 2. This
algorithm is identical to Wiegerink’s algorithm except
that the normalizing constant is not computed in each
iteration. The fact that algorithm vip

+ converges to
a distribution Q which is a stationary point of the KL
distance D(Q || P ) is proved in Section 4 in Theorem 1.

Next we compare the computational benefit of vip
+

versus vip. The algorithms differ in two ways. First,

vip
+ makes the junction tree consistent with respect

to the updated cluster. Second, vip
+ uses junction

tree inference to compute the quantities Q(ck|cj) and
Q(di|cj) whereas vip uses the sum-product algorithm.

Most of the computation in both algorithms is directed
towards computing conditional probabilities Q(ck|cj)
and Q(di|cj). We distinguish among these conditional
probabilities as follows.

Definition: A conditional probability Q(A|cj) is sub-
sumed by Q if the set of target variables A is a subset
of some cluster Ck in Q (i.e., A \ Cj ⊆ Ck).

In the non-subsumed case, the set of target variables
spans multiple clusters (i.e., A \Cj 6⊆ Ck). Clearly, all
probabilities of the form Q(Ck|cj) are subsumed by Q.

The cost of running both the junction tree algorithm
and the sum-product algorithm to compute a sub-
sumed conditional probability Q(A|cj) is exponential
in the treewidth of the model Q. The cost of the junc-
tion tree algorithm is typically twice the cost of the
sum-product algorithm but, as we see below, this extra
factor can be useful in reducing overall costs. For non-
subsumed conditionals, both algorithms can cost upto
a multiplicative factor of the size of the non-subsumed
set. In the case of using junction trees, one can use
the variable propagation algorithm in Jensen (1996)
for each non-subsumed conditional.

The next example highlights the computational differ-
ence between vip and vip

+.

Example 1 The target distribution P is a square grid
of pairwise potentials (see Figure 3a) and the approx-
imating family is defined by the set of columns in the
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Algorithm vip
+(Q, P )

Input: A set of potentials Ψi(di) defining a probability distribution P via P (x) = 1
ZP

∏
i Ψi(di) and a

set of clusters Cj, j = 1, . . . , J , with initial potentials Φj(cj) that form a consistent junction tree JT.

Output: A revised set of potentials Φj(cj) defining a probability distribution Q via Q(x) =∏
j Φj(cj)/

∏
eΦe(se), such that Q is a stationary point of the KL distance D(Q || P ).

Note: The potentials Φj are consistent un-normalized marginals encoding Q̃ ∝ Q. This fact is an
invariant of the loop due to initialization and Step 2.

Iterate over all clusters Cj until convergence

Step 1. For every instantiation cj of cluster Cj do:

γj(cj)← −
∑

{k:gkj=1}

∑
Ck\Cj

Q(ck|cj) logQ(ck|cj) +
∑

{i:fij=1}

∑
Di\Cj

Q(di|cj) log Ψi(di) (4)

where the quantities Q(ck|cj) and Q(di|cj) are computed via the junction tree
algorithm operating on JT .

Φj(cj)← eγj(cj)

Step 2. Make JT consistent with respect to Φj: DistributeEvidence(Φj)

Figure 2. The vip
+ algorithm

grid and denoted by QF (see Figure 3b) in which the
clusters Ci (i = 1, . . . , 30) correspond to edges.

Note that all conditionals required by the algorithms
when optimizing QF are subsumed. In this example,
for each cj not on the boundary, there are six condi-
tional probabilities that need to be computed. By us-
ing the junction tree algorithm all of these conditional
probabilities can be computed with one call to Dis-
tributeEvidence whereas, when using the sum-product
algorithm, each of these is computed separately. This
yields a 3-fold speed up for vip

+ with respect to vip.
For those cj on a boundary, the speedup is a factor
less than 3. As the size of the grid grows, a smaller
fraction of the edges are on the boundary, and, thus,
the speedup approaches a 3-fold speedup. For small
grids, vip

+ can be slower than vip.

3 Multiple Potential Update
Algorithm

In this section, we develop an algorithm to update mul-
tiple potentials at once to reduce the computational
cost of optimizing the Q distribution. Algorithms vip

and vip
+ do not assume any structure for Φj, namely,

these algorithms hold tables Φj with an explicit entry
for every instantiation of Cj. Since the computations
Q(ck|cj) and Q(di|cj) grow exponentially in the size
of Di and Ck, these algorithms become infeasible for
large cliques or clusters. However, when structure is
added to Φj, these algorithms can be modified to be

more efficient by simultaneously updating this struc-
ture. In particular, one can use structure of the form,

Φj(cj) =
nj∏
l=1

Φjl(cjl),

where the sets Cjl are possibly overlapping subsets of
Cj, and cjl is the projection of the instantiation cj on
the variables in Cjl. The potentials Φjl are assumed
to be full tables and to form a junction tree JTj .

Central to our development is a compatibility condi-
tion which allows us to simultaneously update the po-
tentials.

Definition: A distribution Q with clusters Cj and
subsets Cjl is compatible with a distribution P with
sets Di if for every Di and Cj the set of indices Bij =
{l : Di ∩ Cj ⊆ Cjl} is non-empty.

Our refined algorithm, vip
], given in Figure 4, uses an

indicator function fij(l) which equals 0 when Di∩Cj =
∅, and when Di ∩Cj 6= ∅, it equals 1 for a single fixed
index l ∈ Bij and 0 for all other indices in Bij . Our
algorithm is closely related to the algorithm in Bishop
and Winn (2003). As in Bishop and Winn (2003), we
assume that the clusters of the approximating distribu-
tion are independent, that is, Q(Ck|cj) = Q(Ck). Our
algorithm also generalizes the algorithm employed in
(Jojic et al. 2004), which concentrates on specific mod-
els for phylogenetic analysis. We prove convergence of
vip

] in Section 4.
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Figure 3. (a) Grid-like P distribution (b) factored structured distribution QF (c) connected distribution QC.

Example 2 The target distribution P is a square grid
of pairwise potentials (see Figure 3a) and the approx-
imating family is a defined by the set of columns in
the grid and denoted by QF (see Figure 3b) where Ci
(i = 1, . . . , 6) are columns of the grid.

The approximating family with clusters defined by
columns in this example satisfy the compatibility con-
dition and the independence condition required by our
algorithm.

Example 3 The target distribution P is a square grid
of pairwise potentials (see Figure 3a) and the approxi-
mating family is a defined by the set of columns in the
grid and denoted by QC (see Figure 3c) where C1 is
the connected row of the grid and Ci (i = 2, . . . , 7) are
columns of the grid.

The approximating family defined in Example 3 satis-
fies the compatibility condition but not the indepen-
dence condition required by our algorithm. Note that,
while the approximating family in Example 3 cannot
be optimized using our refined algorithm below, it can
be optimized using either vip or vip

+ in which, for
instance, the Ci each contain a single edge.

We use Examples 1 and 2 to compare the benefits of
vip

] as compared to vip
+. To analyze the difference

between vip
] and vip

+ we need to analyze the num-
ber of times that one needs to call DistributeEvidence
while computing conditional and marginal probabili-
ties.

We begin by noting that the update Equation 5 in vip
]

takes advantage of the strong independence assump-
tion to factorQ(Di|cj), yielding a set of marginal prob-
abilities that do not depend on cj. Furthermore, the
assumption of compatibility between P and Q implies
that all the conditionals are subsumed. The factoriza-
tion and compatibility conditions imply that each of
these marginal probabilities can be obtained by lookup
from the appropriate junction tree without calling Dis-
tributeEvidence. Therefore, we need no calls to Dis-
tributeEvidence in Step 1 and only one call to an infer-
ence algorithm to calibrate the junction tree associated

with the potential being updated (Step 2).

In vip
+, for each cluster Cj (edge) not in the boundary

of the grid, there are twenty four conditionals that we
need to compute, six for each of the four possible values
for the cluster Cj. Every group of six conditionals can
be updated with a single call to DistributeEvidence
for a given cj which gives four calls to the Distribu-
teEvidence per cluster (edge). Again, as the size of the
N ×N grid grows, a smaller fraction of the edges are
on the boundary, and, thus, the speedup approaches
a 4N-fold speedup for vip

] as compared to vip
+, and

12N-fold as compared to vip.

4 Proof of Convergence

In order to prove convergence of our algorithms,
namely, that they converge to a stationary point of
the KL distance between Q and P among all distribu-
tionsQ of the given form, we examine properties of the
KL distance between two distributions Q and P . Our
proof technique is novel in that it uses properties of the
KL distance rather than being based on Lagrangians
(e.g., Wiegerinck 2000). The following lemmas furnish
the needed properties of KL via basic algebra.

Lemma 1 Let P (x) = 1
ZP

∏
i Ψi(ci) and Q(x) =

1
ZQ

∏
j Φj(dj). Then,

D(Q || P ) =
∑
Cj

Q(cj) log
Q(cj)
Γj(cj)

+ log(ZP ) (6)

where Γj(cj) = eγj(cj) and where

γj(cj) = −
∑
k

∑
Ck\Cj

Q(ck|cj) logQ(ck|cj)

+
∑
i

∑
Di\Cj

Q(di|cj) log Ψi(di).

Proof: Recall that

D(Q || P ) =
∑
x

Q(x) log
Q(x)

P (x)
= − [H(Q) +EQ[logP (x)]]

(7)
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Algorithm vip
] (Q,P)

Input: A set of disjoint clusters Cj, j = 1, . . . , J and a nested structure Cjl (l = 1 . . . , nj) where Q(c) ∝∏
j,l Φjl(cjl). A set of potentials Ψi(di) defining a probability distribution P via P (x) = 1

ZP

∏
i Ψi(di)

such that the potentials are compatible with Q. A set of junction trees (JTj) for each cluster Cj and a
set of initial potentials Φj(cj) =

∏nj
l=1 Φjl(cjl).

Output: A revised set of potentials Φjl(cj) defining a probability distribution Q via Q(x) =
∏
j Qj(cj)

where Q(cj) ∝
∏nj
l=1 Φjl(cjl) such that Q is a stationary point of D(Q || P ).

Iterate over all clusters Cj until convergence

Step 1. Compute messages for l = 1, . . . , nj:

For every instantiation cjl of Cjl do:

γjl(cjl)←
∑

{i:fij(l)=l}

∑
D1
i

Q(d1
i ) . . .

∑
DJ
i

Q(dJi ) log Ψi(di) (5)

where the quantities Q(dki ) can be obtained by lookup in JTk for Φk.

Φjl(cjl)← eγjl(cjl)

Note: Φjl(cjl), l = 1, . . . , nj, implicitly encode the potential Φj(cj), which is not being held explic-
itly anymore as in vip, via Φj(cj) =

∏nj
l=1 Φjl(cjl). Recall that Dk

i = Di ∩ Ck.

Step 2. Make JTj consistent with respect to Φj : DistributeEvidence(Φj)

Figure 4. The vip
] algorithm

where H(Q) denotes the entropy of Q(x) and EQ de-
notes expectation with respect to Q. The entropy term
can be written as

H(Q) = −
∑
Cj

Q(cj) logQ(cj)

−
∑
Cj

Q(cj)
∑
X\Cj

Q(x|cj) logQ(x|cj)

where the first term is the entropy of Q(Cj) and the
second term is the conditional entropy of Q(X|Cj).
This well known form of H(Q) is derived by splitting
summation over X into summation over Cj and over
X \ Cj, and using the fact that

∑
X\Cj Q(x|cj) = 1.

By splitting the sum over X \Cj , this entropy term is
further rewritten as

H(Q) = −
∑
Cj

Q(cj) logQ(cj)

−
∑
Cj

Q(cj)
∑
k

∑
Ck\Cj

Q(ck|cj) logQ(ck|cj).

The second term of Eq. 7 is similarly written as

EQ[logP (x)] =

=
∑
i

∑
Cj

Q(cj)
∑
X\Cj

Q(x|cj) log Ψi(di) − log(ZP )

=
∑
Cj

Q(cj)
∑
i

∑
Di\Cj

Q(di|cj) log Ψi(di)− log(ZP )

Hence Eq. 7 is rewritten as

D(Q || P ) =
∑
Cj
Q(cj) logQ(cj)−

∑
Cj

Q(cj)

−∑
k

∑
Ck\Cj

Q(ck|cj) logQ(ck|cj)

+
∑
i

∑
Di\Cj

Q(di|cj) log Ψi(di)

+ log(ZP )

Denoting the bracketed term by γj(cj), and letting
Γj(cj) = eγj(cj), we get

D(Q || P ) =
∑
Cj

Q(cj) log
Q(cj)
Γj(cj)

+ log(ZP ). �

Note that Γj(cj) in Eq. 6 does not depend on Q(cj)
and is a function of Q(x) only through the conditional
distribution of X \ Cj given Cj (via Q(ck|cj)). Eq. 6
states that the KL distance between Q(x) and P (x) is
equal, up to an additive constant, to the KL distance
between Q(cj) and an un-normalized potential Γj(cj).
This interesting result generalizes a similar equation
for a special case derived in (Jojic et al, 2004).

The next lemma provides a variant of a well known
property of KL. Recall that for every two proba-
bility distributions Q(x) and P (x), the KL distance
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D(Q(x) || P (x)) ≥ 0 and equality holds if and only
if Q(x) = P (x) (Cover and Thomas 1991; Theorem
2.6.3). A similar result holds also for un-normalized
probability distributions.

Lemma 2 Let Q̃(x) and P̃ (x) be non-negative func-
tions such that

∑
x P̃ (x) = ZP > 0, and let

Q̂(x) = min
{Q̃|
∑

x
Q̃(x)=ZQ}

D(Q̃(x) || P̃ (x))

where ZQ is a positive constant. Then Q̂(x) =
ZQ
ZP
P (x).

Proof. We observe that

D(Q̃(x) || P̃ (x)) = ZQ ·D( Q̃(x)
ZQ
|| P̃ (x)
ZP

) + log
ZQ
ZP

which implies, using the cited result about normal-
ized distributions, that the minimum is obtained when
Q̃(x)
ZQ

= P̃ (x)
ZP

, yielding the desired claim. �

Theorem 1 (Convergence of vip
+) Algorithm

vip
+ converges to a stationary point of the KL

distance between Q and P among all distributions Q
of the form Q(x) = 1

ZQ

∏
j Φj(cj).

Proof. We need to show that at the start of each
iteration of vip

+ the function Q defined by the revised
potentials Φj(cj) is closer to P in KL distance than
Q at the start of the previous iteration. We rewrite
the KL distance D(Q || P ) using Eq. 6, as justified by
Lemma 1. Using the given form of Q, we have

Q(cj) =
1
ZQ

 ∑
X\Cj

∏
k 6=j

Φk(ck)

Φj(cj). (8)

We denote the bracketed coefficient of Φj(cj) by B and
note that it is constant in the sense that it does not
depend on the quantity Φj being optimized. We now
use Eq. 8 to rewrite Eq. 6 as

D(Q || P ) =
B

ZQ

∑
Cj

Φj(cj) log
Φj(cj)
Γj(cj)

+ log
BZP
ZQ

.

(9)
Recall that Γj(cj) = eγj(cj) does not depend on Φj(cj)
since it only depends on the conditional probability
Q(X|cj). Hence, Lemma 2 states that the (global)
minimum wrt Φj is achieved when Φj(cj) is set to be
proportional to Γj(cj). It is possible to set Φj(cj) to
be proportional to Γj(cj), as done in Step 1 of vip

+,
because Φj(cj) is a full potential. The proportionality
constant does not matter because if Φj is multiplied by

α, and the arbitrary constraining constant ZQ is also
multiplied by α, these influences cancel in Eq. 9. For
simplicity, in the algorithm, we use α = 1 and therefore
Φj(cj) ← eγj (cj). Algorithm vip

+ computes Φj(cj)
according to this formula and hence decreases the KL
distance in each iteration by improving Φj(cj) while
holding all other cluster potentials fixed. Since the
KL distance is lower bounded by zero, vip

+ converges
to a stationary point.

It remains to show that at the start of each iteration,
the quantities Q(ck|cj) and Q(di|cj) can be computed
correctly from the junction tree for the un-normalized
distribution Q̃ of the current normalized distribution
Q. At each iteration, Q is computed up to some im-
plicit normalizing factor, say α, so that Q̃(x) = αQ(x).
The procedure DistributeEvidence(Φj) is based on
the following update scheme. Starting with Φj, every
neighboring cluster node Ck in the junction tree, rep-
resenting the cluster potential Φk(ck), is updated via

Φnewk (ck)← Φk(ck)
Φnewk (sjk)
Φk(sjk)

where sjk is the instantiation for the separator Sjk =
Cj ∩Ck consistent with the instantiation ck, and then
the cluster neighbors of the neighboring clusters are
updated similarly, until all clusters have been updated
(Jensen, 1996). In each step, any normalizing constant
implicitly appears 4 times in this update equation, and
it cancels out regardless of its value. Hence, the quan-
tities Q(ck|cj) and Q(di|cj) are updated correctly from
the un-normalized distribution Q̃. �

Corollary 1 (Convergence of vip) Algorithm vip

converges to a stationary point for the KL distance be-
tween Q and P among all distributions Q of the form
Q(x) = 1

ZQ

∏
j Φj(cj).

Proof. vip convergence follows from Theorem 1 be-
cause the update equations for the two algorithms,
Equations 1 and 4, are identical; the two algorithms
only differ in the method by which conditional proba-
bilities are computed. �

Theorem 2 (Convergence of vip
]) Algorithm

vip
] converges to a stationary point of the KL dis-

tance between Q and P among all distributions Q of
the form Q(x) = 1

ZQ

∏
jl Φjl(cjl) where Q and P are

compatible.

Proof: We analyze Equation 4 in light of the assump-
tions made in vip

]. The first term in Equation 4 is
constant with respect to cj and, thus, does not ef-
fect the update and can be dropped. Next, the fact
that the clusters Cj of Q are independent means that
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Q(Di) =
∏
kQ(Dk

i ) where Dk
i = Di∩Ck. This factor-

ization implies that Q(Di|cj) =
∏
k 6=j Q(Dk

i ) which in
turn implies that Fi(c) =

∑
Di\Cj Q(di|cj) log Ψi(di)

equals
∑
D1
i
Q(d1

i ) . . .
∑
DJ
i
Q(dJi ) log Ψi(di). By the

assumption of compatibility, each Fi(c) is a function
of cjl (i.e., after summing out all variables in Di \Cj)
and, thus, can be put into the potential Φjl(cjl). Ev-
ery element in the second sum of Equation 4 is put
into some potential and Γj(cj) from Theorem 1 is
equal to

∏
l e
γjl(cjl). Therefore, by updating, for all

l, Φjl(cjl) ∝ Γjl(cjl) is equivalent to updating Φj in
Theorem 1 and, thus, the algorithm converges.�
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��� �� ���� ���������	� ���		 )��� ������� ����������
�����"����� �� ��� ������� ��� *��	����� )���� ��#��
�� ��Æ��	� �� ������ ��"������� �� ��� ����� �� � =(
���� ���"	�, ���� �� �	�� ���� �� ����� ��	���� #����	
��"������� ��������� ���	����
 ��� #����	 �����	 ��(
��������� % ��' �� 4;7� ��� #����	 
�����	���� *�������
% �A' �� 457� ���� �� )���� )��� ���)� �� 4;7 �� ��
�""�� ������ ���� ����"������� �� ��� ���/�� )��(
��) �������� �� ��� �����	 �����������, ����� �� ��
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�*� �)� ������� ����� �� ���������� �*��(
�
��� )���� �������� 	����	����� ���*��
���� ���)���
��� "�"�	����� ��� ��"�����	 ++, ��� =��� �������
�� ���� ��� "�"�	����� ++ �� ���		 )��� ��� ��"��(
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���� ++ �� 	��
� )��� ��� ��"�����	 ++ �� 	��
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%���� ���������� �""	� )��� ��
� "������	���', �����
����	�� ��� *��� ����������
� �� ���� ���� �		������� �
������� "���������@ �	�) 	������
 ����� �� ��� �����
�� ��"������� ������
� �*�� ����
� ���� ��� ���*���(
��	� �� ��
������� ��� �	����=������ 4B� �, C7, ����
��
�� �""��� ���"�����
 �� ��� �"���=� ���� �� ++�
����� ���� ��������� �� �"������� �� ��� ������ �� #��(
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�����2����� �� ��� ������ �� ���� ��� ��"������� ��(
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��	 �����	 ���	 ����	��	�� �*�� ����
� "������ ��"��(
����� ��������� �� ��"�����	� ��� =-�� ���"	� ��/�,

0���		�� )� �������� � ������������ �""	������� )����
��� ������ ��� �� ����, � ������ �� 
���"� %�,
,
467' ��*� ��
�� �-������
 ��� ������������ ���)���
�����	 ������� ����
 ���� �� ������, ��� ������
����� �� �+<. ���� �� ��� ����2�� ���#�� ����

��
� =�	� %:,C� D C�' �������� 45C� 5B7 ��� ����	���
�� ����������	 ��������� �� �"����	 ��� ���"���	 ����	�(
����� )��� ��������
 ����� ����*��� "������� ����	���

���� *������ �����	�, �� &������ B� )� �""	� ++
�� ����� ��
� ����	����� ���� �� �� �� ������ ��"��(
����� ���)��� �+<. ���"����� )����� ��� *����	 ���(
��-, �� ����
 ++ �� ������ ��
���� �� ��
� ��"��(
������ )� ��		�) 4E7� )�� ��-����� � #����	(����� ��(
"������� ������� %�� ����� ����� ���  �A' �� � �����
�� *�����	� ��	������, !� �	�� ��*����
��� ��) ��� ���(
����� ��"������� ����
�� )��� ��� ����*�	 �� ������(
��
 ���������� )���� �� ������	� ��� �� ��� ��
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������� ��*����
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������ �"����� ��� � ��� � ����� ���"����*� ����	 �(
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�����, ��� ��*������� ���)��� � ��� � �� ��=���
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�	� �� � �� ��	� ��

��*%�� �' @9 ����4��7� ��4�7��4�7� %8,5'
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���� �� ���������� ��������� ������� �� 5 )� ��*�
++%������ ��' 9 G �� ��� ��	� �� � ��� � ��� ����(
"������,� �� ����� )����� ++ ��� ++��� ���
�������� )���� ��� �� ������ ���	���� )������ ��� ����
��� �� ������������ ������� ��������� %�� 
�����	� ���
������������� ��� ��� �*�� ��*� ���������', �� �� �	��
�	���� ��)�*��� ���� ��	��� ��� ��� ���������� �� ���(
���� )���� ++��� )�		 �	)��� �� 	��
�� ��� �� ���
���� ������ �� ��������� �*��	��	�, � ����������� �	�	��
�	��	 �	����	 �� ���� �������� ����
 �������� �	�����
���� �� ��� 
�*� �� �*���)����(/��� ��"�����	 �*���
��
��� )���� ���		 
�������� ���� ++ �� /��� �� ���
��	� �� ��� ��
������ ��� ����"������, � ������3 ��(
�)��� ��� ���������*����� �� ����� �������� �	����� ���
��� ���*��
���� �� ++��� �� ++ ��� �� �����(
"	����� ����
 �������� ���	� ���� ������� ���*��
����
������ %��� &������ >',

�� ����� ��� %&������ 6' ���� ����(������ ��		� �� ���(
*����	 ��"�������
 #����	 $�	���� �"���� ����������
�������� �	����� ���� ���	� ���(���*��	 ��"������� ��(
�������, �� ����������� ����� )� )�		 ��� �������
"��"������ �� ����� �"���� 48G7, � ��"�������
 #����	
$�	���� �"��� �� � $�	���� �"��� � ��� )���� �� ����

 � 	 � ��� "���� �*�	������ ���������	� Æ� @ � � ��
)���� ��"� � � � �� �%
' � �� �� ����������, �� ����
��"�������
 #����	 $�	���� �"���� ����� ������"���� �
���2�� "�����*� ��=���� #����	 � @ 	 
 	 � � %���
��"�������
 #����	'� )���� ����������� ��� ����� "���(
��� �� ���� �"���@ ���� �� 
��������� �� ��� �����(
�����/�1� �������,
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��� ����2�� "������ *����	 �����-, !� ��� ��	� ��
������� �����	 ����*��� �� ����� ��3����� )���@ %�'
�	�����"�����	�
� ��	� )��� 	��
� �	������� ������� %�'
���� ��	�� ��� %�' �������� �	������� ��� ���� ���(
���������, ��� "������ ������� ���	� ��	� )��� ��(
"������� �������� �� ��� ���� ��
��	�� ��� )� ���
�������	� �-"�����
 ���� ���	���� �� ��*�� � �������
���
� �� ��2�������� ������2��� 45C7� �� �� �� ���(
"��� ��� ��"������� ����� ��� ����� ��3����� ��"��
�� �����������, +�� ���� ������
� )��� ��#�� ��(
��
 � :,C� ������� )��� � ���"	��
 ���2����� �� :$/
��� � ;B��-;B�� =�	� �� *��) %0+A'� )��� ����	�(
���� 8>B-8>B ��� G,>�� �	��� ����#����� �� ����������
)��� ��� "�������� �� 45B7, ��� �����	�� ���� )�� �
�	�" ���� N&��� !���O� )���� )�� ������ �� �� �� �-(
���� � ����� ���
� �� ����*��� )����� ��� *����	 �����-,
.�"������� )�� ��*����
���� ��� *�-�	� �� ��� "������
*����	 ���� %A5' ��� � ����	 �� 8>G *�-�	�� ��� ��� ��
(
��	 �������� �����
 �����	�� )�� 8>G ������� %5GGG
���"	��', ��� ����	�� �������� ��� �� �

��
��� �*��
6> ���� �-"��������,

��� �����*�� ���� ��
��	� )��� ������������ )���
� ��������
 ���"�����, &���� ��� ����2�� ���#��
)�� ����� 
�����	 ����������� �����
 ���� ��2���������
��������
 )�� ���������		� ��������� ��� ��� � ���(
����� ���2����� �� �""��-�����	� G,:$/, !� ����		��
���� ��������
 �� ����
 �� �������� ��"	����� ��� 	��(
���	� ��"��"���� �� ��� ������������ ���"����, ����
����	 �� ����*���� �� ��� �����)���� �� ��� �"��(
���	 "��#� �� ��� ��������
 ���2����� ��� ����������
)���� ��

���� ���� ��� ��"	����� ����	����� �� ���
��������
 ��
��	 �� �� *��� 	�) ���2������ ��� ��� ��
������� �3����*�	� ��������, ����� )��	� )� ���	�
��� ������	� ����*�� ��� ���� ��������
 �������������
�� ���� *�-�	� )� )��� ��	� �� ��� ��� �������� ��
��� �"�����	 "��# �� ��� ��������
 ���2������ �*���
��
������ �		 *�-�	�� �� � ������� �� ������� �� ����*��

��� ��������
 ���������, $�������� �� ����
�� ��	��(
"	�� �� ��� ����������	 ���2����� )��� ����		�� �� ���
���� )��, ��� �-��� ���2����� �� ��� ��������
 ��
��	
)�� ����� �� �*���
��
 ��� �"������ �*�� �		 *�-�	��
��� ��� "���� �� ���� *�-�	 )�� ������ �� ��-�����
��� "��1������ �� ��� ���� ������ �� ��� ��������
 ��(
������, +�	� *�-�	� ���� 	��
� �	��� *����	� )��� ���(
��������� �� ��� ��������
 ��
��	� ��� ���� � ������(
�	� ���� )�� �""	��� �� ��� �"������ �� ���� *�-�	� ��
���� )������ � ����������	 ��������
 ���"����� )��
*����	�, !���� ��������
 )�� "������� � �������� ��
������"�����
 ���2����� ��� "���� )�� "��1����� ���
�� ��� ���� ������ %���� �	�� ����*��
 ��� ����������
���2����� ������ ����	���� ������ �� =���� ��
��	 ��(
������', ��� ���� "�������� )�� ���� �� ����*� ���
=��� �)� ���������, !� ��� ��� ����("��� =	��� ���
��
��	 �� ����*� ��� ��������
� �� ���� )��	� ��*�
�	�������� � 
������ "������ �� ��� �"�����	 ���"�(
����� ��� �� ��� ������������ ����*���,

�� ��"������� �������� ���)��� "���� �� *�-�	�� )�
�""	��� ����� �����	����� ���)��� *�-�	�� ��� �����	

����������� %��' %���"���� ����
 ��� ������ �� 4:7'�
��� ++ %����
 � $&� )��� �������� #����	�',
��� *�������� �� ��"������� ���)��� *�-�	� )�� ����(
��� )��� �		 ����� �������� �� � �������� �� �*���
�
�������� ���)��� *�-�	� %�� ����� )����� )� 
���"��
��
����� �		 "���� �� *�-�	� �� �2��	 �������� ���� ����
������ )� ���� �	������� ����� "���� �� �� �� ���) ��(

����� *�-�	 "���� )��� ����	�� ���������', ��� ��
����
�� �������� %�+�' )��� ����������� �� �� ���*�- ����
�� �� �� �*��� ��������� �������� ���������, &"���=(
��		�� P��	����� ��������� �� ��� ���
� 	�*�	 ��� ��
(
��=����	� ��3�� ���� ��� �����	 �-���� ��������� ���(
������
 �����	 �����, !� ���������� � ����	��� ��"��(
����� ���� ���� �� ��� ��"������� ��������� )����
)�� �������� �� �*���
��
 ��� ��"������� ���)���
��� A5 ��
��� ��� � ���� ��
��� �� ��� ������ ��� 	�����
����
 ����	���� �� *����	 "��������
, ��� ��"�������
��"	������ )��� ���� ��*���� �� ��� �������� ��*��(
���� �� ��� �*���
� ��"������� ���)��� A5 ��� ����
���� ��
���, ����	�� ��� "	����� �� 0�
��� B,5,

��"����
 ��� ��"������� �������� ������ ��� ��(
��� ��������
 ����*�	 ���)� ��
��=���� �3���� �� ���(
"������� ��������� �� ��� ��
� ������� ��"������� *�,
�������� ���*�� %++ ��� ��'@ ���� =����
 ��
(

���� �-����� ������� ��� ������� �� ������� �� )����
���"�������(������� ��
��	� ������ ����	� �� ����		��
��� �� 	�) ���"���	 ���"	��
 ������ �� )�		 �� *�����	�
���"������� ���2����� ��� ��"	�����, ����� �� ������(
��
 ����*�	� ++ ��� ��� �� �*���������� ��� ��(
"������� ���)��� *�-�	� %��� ��������
 ��������� ��(
��
 � ������ �� ����������	� ����	�����'� �� ���� ���
�����	������ ����
� �� � 	����� �-����, ���� ��� ��
�-"	����� �� "���� ������ ���)��� ��� ��������
 ���(
���������� �����*�� �� ��3����� *�-�	�� )���� ������
��� �����	����� ��� ��*� 	��� �3��� �� ���� 
�����	
�������� �� ��"�������, ��� ��
� ����� ��"�������
���*�� �	�� Q����� ��� �� ����� >�� ���� ��������

�� ����*��� ��� �������� �� ����� )��� �������� )���
��������
 �� "������, �� ��������� ��� �����	����� "����
�� ��������
 ����*�	 �� �������� %�� )����� �����*�(
�����	 �����������' ����� ����� 8��� ��		�)��
 ������(
��
 ����*�	� ��)�*��� ��� "���� �� )���� �� Q������ ���
�� ���� ��Æ��	� �� ���������, 0���		�� ���"���� )���
��� ��� ++ �� ����� ��������� �� � 	��
�� ��	��"	�
�� ��� �������� ��*������ �� ���� ��
��� ��"��������
)���� ��
�� ��#� ++ � ���� ��	���	� ������� ��
���� ����� ���
� ��"���������, +� ��� ����� �����
���� ��� �� ��� ��� �����	����� ��		 �� � ����	��� 	�*�	
�� ����*��� 
������ ���� ���� �� ��� ���� ��
���� )����
++ ���� ��� ������, ���������	 �-"�������� �� �

������ ������ �� ���1���� ��� �����	� )�		 �� ���� ��
*����� ����� �����*������,

0������ )��# )�		 ����� �� ��� ������������ ��
��"�������(�������� ���������� ����
 ��� �������� ���
)�		 ��*�	�"�� �����������	 �����)��# �� Q�� �����(

�	��� �	������	� ����� ���	 ���	+�� 	�� ���	�� 	����
����������� ������� �4�4 ��� ��� 1� ��� ������ �����.
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��� B,5@ ����	�� ������ %�	��#' ��� ����� %���' ��������
 ����*�	� ��� ++� ��� �����	 ����������� %��'�
��� ��� �����	�����, ��� �3��� ��� ���	��
 �� ��� ��"������� �� ��������� �� ��� ���� ���� �� ��� ��-�, ���
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����� �������� ��� ���(�,�,�, ���� ������,

 �����	���

�!� 3� 6��� ��� 1� 8	����� ����� ����������� �	
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Abstract

In this paper, we study a family of semisu-
pervised learning algorithms for “aligning”
different data sets that are characterized by
the same underlying manifold. The optimiza-
tions of these algorithms are based on graphs
that provide a discretized approximation to
the manifold. Partial alignments of the data
sets—obtained from prior knowledge of their
manifold structure or from pairwise corre-
spondences of subsets of labeled examples—
are completed by integrating supervised sig-
nals with unsupervised frameworks for man-
ifold learning. As an illustration of this
semisupervised setting, we show how to learn
mappings between different data sets of im-
ages that are parameterized by the same un-
derlying modes of variability (e.g., pose and
viewing angle). The curse of dimensionality
in these problems is overcome by exploiting
the low dimensional structure of image man-
ifolds.

1 Introduction

Examples of very high-dimensional data such as high-
resolution pixel images or large vector-space represen-
tations of text documents abound in multimodal data
sets. Learning problems involving these data sets are
difficult due to the curse of dimensionality and associ-
ated large computational demands. However, in many
cases, the statistical analysis of these data sets may be
tractable due to an underlying low-dimensional mani-
fold structure in the data. Recently, a series of learn-
ing algorithms that approximate data manifolds have
been developed, such as Isomap [15], locally linear em-
bedding [13], Laplacian eigenmaps [3], Hessian eigen-
maps [7], and charting [5]. While these algorithms ap-
proach the problem of learning manifolds from an un-

supervised perspective; in this paper, we address the
problem of establishing a regression between two or
more data sets by aligning their underlying manifolds.
We show how to align the low-dimensional representa-
tions of the data sets given some additional informa-
tion about the mapping between the data sets. Our al-
gorithm relies upon optimization over a graphical rep-
resentation of the data, where edges in the graphs are
computed to preserve local structure in the data. This
optimization yields a common low-dimensional embed-
ding which can then be used to map samples between
the disparate data sets.

Two main approaches for alignment of manifolds are
presented. In the first approach, additional knowledge
about the intrinsic embedding coordinates of some of
the samples are used to constrain the alignment. This
information about coordinates may be available given
knowledge about the data generating process, or when
some coordinates are manually assigned to correspond
to certain labeled samples. Our algorithm yields a
graph embedding where these known coordinates are
preserved. Given multiple data sets with such coordi-
nate labels, we show how the underlying data mani-
folds can be aligned to each other through a common
set of coordinates.

In the second approach, we assume that there is no
prior knowledge of explicit coordinates, but that we
know the pairwise correspondences of some of the sam-
ples [11, 16]. These correspondences may be apparent
from temporal conjunction, such as simultaneously ob-
tained images and sounds from cameras and micro-
phones. Correspondences may also be obtained from
hand-labeled matches among samples in different data
sets. We demonstrate how these correspondences al-
low implicit alignment of the different data manifolds.
This is achieved by joining the graph representations
of the different data sets and estimating a common
low-dimensional embedding over the joined graph.

In Section 2 we first review a graph-based framework
for manifold learning algorithms. Section 3 describes
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our algorithms for manifold alignment using either
prior coordinate knowledge or paired correspondences.
Section 4 demonstrates the application of our approach
to aligning the pose manifolds of images of different ob-
jects. Finally, the utility and future direction of this
approach is discussed in Section 5.

2 Unsupervised manifold learning
with graphs

Let X and Y be two data sets in high dimensional
vector spaces

X = {x1, · · · ,xm} ⊂ RDX , Y = {y1, · · · ,yn} ⊂ RDY ,

with DX , DY � 1. When the data lie close to a low-
dimensional manifold embedded in a high dimensional
Euclidean space, manifold learning algorithms such as
[3] can successfully learn low-dimensional embeddings
by constructing a weighted graph that captures local
structure in the data. Let G(V, E) be the graph where
the vertices V correspond to samples in the data and
the undirected edges E denote neighborhood relation-
ships between the vertices. These neighborhood rela-
tions can be defined in terms of k-nearest neighbors or
an ε-ball distance criterion in the Euclidean space of
original data. The similarities between points are sum-
marized by a weight matrix W where Wij 6= 0 when
the ith and jth data points are neighbors (i ∼ j), oth-
erwise Wij = 0. The matrix W is typically symmetric,
and has nonnegative weights Wij = Wji ≥ 0. The
generalized graph Laplacian L is then defined as:

Lij :=

 di, if i = j,
−Wij , if i ∼ j,
0, otherwise

where di =
∑

j∼i Wij is the degree of the ith ver-
tex. If the graph is connected, L will have a sin-
gle zero eigenvalue associated with the uniform vector
e = [11 · · · 1]T .

A low-dimensional embedding of the data can be com-
puted from the graph Laplacian in the following man-
ner. A real valued function f : V 7→ R on the vertices
of the graph is associated with the cost:

fT Lf =
1
2

∑
i,j

(fi − fj)2Wij . (1)

An optimal embedding is given by functions f that
minimize (1), subject to scale and translation con-
straints fT f = 1 and fT e = 0. These solutions are
then the eigenvectors of L with the smallest non-zero
eigenvalues [8]. These solutions may also be inter-
preted as the kernel principal components of a Gram

Original data

Embeddings (affine)

Embeddings (convex)

Embeddings (Gaussian)

Figure 1: Two-dimensional embeddings of surfaces in
R3. The embeddings are computed from diagonalizing
the graph Laplacians. Different edge weightings yield
qualitative differences in the embeddings. Only 600
and 800 points were sampled from the two manifolds,
making it difficult for the algorithms to find a faithful
embedding of the data.

matrix given by the pseudoinverse of L [10]. This in-
terpretation defines a metric over the graph which is
related to the commute times of random walks on the
graph [1], and resistance distance in electrical networks
[6].

Choice of weights

Within this graph framework, different algorithms
may employ different choices for the weights W . For
example, W can be defined according to the Gaussian
process Wij = e−|xi−xj |2/2σ2

, and is related to a diffu-
sion process on the graph [3, 12]. The symmetric, non-
negative assumptions on the weights Wij = Wji ≥ 0
can be relaxed. For a directed graph structure, such as
when the neighborhoods are determined by k-nearest
neighbors, the matrix W is not symmetric. Nonneg-
ativity constraints may also be lifted. Consider the
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least-squares approach to optimize weights Wij :

Wij = arg min
W

|xi −
∑
j∼i

Wijxj |2, (2)

that is, Wij are the coefficients of the neighbors of xi

that best approximates xi, and are in general asym-
metric. Locally linear embedding determines weights
from minimizing (2) subject to

∑
j Wij = 1, yielding

possibly negative coefficients that best approximates
xi from an affine combination of its neighbors [14].
This is in contrast to minimizing (2) over a set of con-
vex coefficients that are nonnegative: Wij ≥ 0. As
noted in [14], a possible disadvantage of convex ap-
proximation is that a point on the boundary may not
be reconstructed from the convex hull of its neighbors.
Consequently, the corners of the resultant embedding
with convex weights tend to be rounded.

Graph Laplacians with negative weights have been re-
cently studied [9, 10]. Although it is difficult to prop-
erly generalize spectral graph theory, we can define
a new cost function analogous to (1) for graphs with
asymmetric, negative weights as:

fT LT Lf =
∑

i

|fi −
∑
j∼i

Wijfj |2, (3)

where L = D−W . Since LT L is positive semidefinite
and satisfies LT Le = 0, the eigenvectors of LT L can
be used to construct a low-dimensional embedding of
the graph that minimizes the cost (3).

Figure 1 shows the unsupervised graph embedding of
two artificial data sets using three different weighting
schemes: a symmetric Gaussian, asymmetric convex
reconstruction, and asymmetric affine reconstruction
weights. 600 points were sampled from an S-shaped
two-dimensional manifold, and 800 points were sam-
pled from a wavy two-dimensional manifold. The data
was intentionally undersampled, and the unsupervised
learning algorithms have difficulty in faithfully recon-
structing the proper embedding. In the next sec-
tions, we will show how semisupervised approaches can
greatly improve on these embeddings with the same
data.

3 Semisupervised alignment of
manifolds

We now consider aligning disparate data manifolds,
given some additional information about the data sam-
ples. In the following approaches, we consider this
additional information to be given for only a partial
subset of the data. We denote the samples with this
additional “labeled” information by the ordinal index
l, and the samples without extra information by the

index u. We also use the same notation for the sets X
and Y ; for example, Xl and Yl refer to the “labeled”
parts of X and Y .

This additional information about the data samples
may be of two different types. In the first algorithm,
the labels refer to prior information about the intrinsic
real-valued coordinates within the manifold for par-
ticular data samples. In the second algorithm, the
labels indicate pairwise correspondences between sam-
ples xi ∈ X and yj ∈ Y . These two types of additional
information are quite different, but we show how each
can be used to align the different data manifolds.

3.1 Alignment with given coordinates

In this approach, we are given desired coordinates for
certain labeled samples. Similar to regression models,
we would like to find a map defined on the vertices of
the graph f : V 7→ R that matches known target values
for the labeled vertices. This can be solved by finding
arg minf |fi − si|2 (i ∈ l) where s is the vector of tar-
get values. With a small number of labeled examples,
it is crucial to exploit manifold structure in the data
when constructing the class of admissible functions f .
The symmetric graph Laplacian L = LT provides this
information. A regularized regression cost on a graph
is defined as:

C(f) =
∑

i

µ|fi − si|2 + fT Lf . (4)

The first term in (4) is the fitting error, and the sec-
ond term enforces smoothness along the manifold by
fT Lf ≈

∑
i |∇if |2 [2, 17]. The relative weighting of

these terms is given by the coefficient µ. The optimum
f is then obtained by the linear solution:

f =
(

µI + Lll Llu

Lul Luu

)−1 (
µI
0

)
s, (5)

where L consists of labeled and unlabeled partitions:

L =
[

Lll Llu

Lul Luu

]
.

In the limit µ →∞, i.e. there is no uncertainty in the
labels s, the solution becomes

fu = −(Luu)−1Luls = (Luu)−1Wul s. (6)

This result is directly related to harmonic functions
[18], which are smooth functions on the graph such
that fi is determined by the average of its neighbors:

fi =

∑
j Wijfj∑
j Wij

. (7)
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s-curve

   Intrinsic 

coordinates

wave

Raw embedding Aligned embedding

Figure 2: Graph embeddings for the s-curve and wave surface are aligned with given coordinates, and compared to
the unaligned embeddings. The lines indicate samples whose known coordinates are used to estimate a common
embedding space.

The solution in (6) is a linear superposition of har-
monic functions which directly interpolate the labeled
data.

Given r-dimensional coordinate vectors S = [s1 · · · sr]
as desired embedding coordinates, solutions f i of (5)
or (6) can be used as estimated coordinates of un-
labeled data. This ”stretches” the embedding of the
graph so that the labeled vertices are at the desired co-
ordinates. Figure 3 shows the results of this algorithm
applied to an image manifold with two-dimensional
pose parameters as coordinates. Simultaneous align-
ment of two different data sets is performed by simply
mapping each of the data sets into a common space
with known coordinates. Given two data sets X and
Y , where subsets Xl and Yl are given coordinates s
and t respectively, we let f and g denote real-valued
functions, and Lx and Ly the graph Laplacians of X
and Y respectively. Since there is no explicit coupling
between X and Y , we use (6) to get the two solutions:

fu = −(Lx
uu)−1Lx

ul s, and gu = −(Ly
uu)−1Ly

ul t.

Figure 2 shows the semisupervised algorithm applied
to the synthetic data used in the previous section.
Among the 600 and 800 points, 50 labeled points are
randomly chosen from each, and the two-dimensional
coordinates are provided for s and t. The graph
weights are chosen by the best convex reconstruction
from 6 and 10 neighbors. As can be seen from the fig-
ure, the two curves are automatically aligned to each
other by sharing a common embedding space. From
this common embedding, a point on the s-curve can be
mapped to the corresponding point on the wave sur-
face using nearest neighbors, without inferring a direct
transformation between the two data spaces.

In [18, 17] the authors assumed symmetric and nonneg-
ative weights. With an asymmetric L, the quadratic

term in (4) is no longer valid, and the smoothness term
may be replaced with the squared error cost (3). How-
ever, there is a difference in the resulting aligned em-
beddings using a different choice of edge weights on
the graph. This is illustrated in the right side of Fig-
ure 3 where convex and affine weights are used. With
convex weights, the aligned embedding of unlabeled
points lies within the convex hull of labeled points. In
contrast, the affine weights can extrapolate to points
outside the convex hull of the labeled examples. If we
consider the matrix of coefficients M = −(Luu)−1Lul

in (6), it is not difficult to see
∑

j Mij = 1 for all i
because

∑
j∈u Lij +

∑
j∈l Lij =

∑
j Lij = 0 for all

i. Consequently, each row of M are affine coefficients.
With an additional constraint Wij ≥ 0, the M satisfies
Mij ≥ 0 as well, (refer to [4] for proofs) rendering each
row of M convex coefficients.

3.2 Alignment by pairwise correspondence

Given multiple data sets containing no additional in-
formation about intrinsic coordinates, it is still possi-
ble to discover common relationships between the data
sets using pairwise correspondences. In particular, two
data sets X and Y may have subsets Xl and Yl which
are in pairwise alignment. For example, given sets of
images of different persons, we may select pairs with
the same pose, facial expression, etc. With this ad-
ditional information, it is possible to then determine
how to match the unlabeled examples using an aligned
manifold embedding.

The pairwise correspondences are indicated by the in-
dices xi ↔ yi, (i ∈ l), and f and g denote real-valued
functions defined on the respective graphs of X and Y .
f and g represent embedding coordinates that are ex-
tracted separately for each data set, but they should
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Figure 3: Embedding a data manifold with given coor-
dinates. A set of 698 images of a statue was taken by a
camera with varying tilt and pan angles as pose param-
eters. These pose parameters are provided as labeled
coordinates for chosen imges (large dots). This in-
formation is used to infer the two-dimensional coordi-
nates corresponding to poses of the unlabeled images.
Different conditions for weights in the graph Laplacian
result in quite different embeddings.

take similar values for corresponding pairs. General-
izing the single graph embedding algorithm, the dual
embedding can be defined by optimizing:

C(f , g) = µ
∑
i∈l

|fi − gi|2 + fT Lxf + gT Lyg, (8)

where Lx and Ly are the graph Laplacian matrices.
The first term penalizes discrepancies between f and g
on the corresponding vertices, and the second term im-
poses smoothness of f and g on the respective graphs.

However, unlike the regression in (4), the optimiza-
tion in (8) is ill-defined because it is not invariant to
simultaneous scaling of f and g. We instead should
minimize the Rayleigh quotient:

C̃(f , g) :=
C(f , g)

fT f + gT g
(9)

This quotient can be written in terms of the aug-
mented vector: h = [fT gT ]T . Minimizing (9) is then

equivalent to

min
h

C̃(h) :=
hT Lzh

hT h
, s.t. hT e = 0, (10)

where Lz is defined as

Lz =
[

Lx + Ux −Uxy

−Uyx Ly + Uy

]
≥ 0, (11)

and Ux,Uy,Uxy, and Uyx are matrices having non-zero
elements only on the diagonal

Uij =
{

µ, i = j ∈ l
0, otherwise

The r-dimensional embedding is obtained by the r-
nonzero eigenvectors of Lz. A slightly different em-
bedding results from using the normalized cost func-
tion (9):

C̃(f , g) :=
C(f , g)

fT Dxf + gT Dyg
,

where Dx and Dy are diagonal matrices correspond-
ing to the vertex degrees Dx

ii =
∑

j W x
ij and Dy

ii =∑
j W y

ij . This optimization is solved by finding the
generalized eigenvectors of Lz and Dz = diag(Dx, Dy).

In (8) the coefficient µ weights the importance of the
correspondence term relative to the smoothness term.
In the limit µ →∞, the result is equivalent to impos-
ing hard constraints fi = gi for i ∈ l. In this limit, the
optimization is given by the eigenvalue problem:

˜C(h) :=
hT Lzh

hT h
, s.t. hT e = 0, (12)

where h and Lz are defined as

h =

 f l = gl

fu

gu

 , Lz =

 Lx
ll + Ly

ll Lx
lu Ly

lu

Lx
ul Lx

uu 0
Ly

ul 0 Ly
uu

 .

(13)
This formulation results in a smaller eigenvalue prob-
lem than (10), and the parameter µ need not be ex-
plictly determined.

The two methods in (11) and (13) of constructing a
new graph Laplacian Lz can be interpreted as joining
two disparate graphs. The former definition of Lz links
two graphs by adding edges between paired vertices
of the graphs with weights µ, whereas the latter Lz

“short-circuits” the paired vertices. In either case, the
embedding of the joint graph automatically aligns the
two constituent graphs.

Figure 4 shows the alignment of the embeddings of s-
curve and wave surfaces via the hard coupling of the
graphs. Joining the two graphs not only aligns each
other, but also highlights the underlying structure in
common, yielding slightly more uniform embeddings
than the unsupervised ones.
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s-curve
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Figure 4: The graph embeddings of the s-curve and wave surface are aligned by pairwise correspondence. 100
pairs of points in one-to-one correspondence are indicated by lines (only 50 shown).

4 Applications

The goal of aligning manifolds was to find an bi-
continuous map between the manifolds. A common
embedding space is first learned by incorporating ad-
ditional information about the data samples. We can
use this common low-dimensional embedding space to
address the following matching problems. What is the
most relevant sample yi ∈ Y that corresponds to a
xj ∈ X? or the most relevant sample xi ∈ X that
corresponds to a yj ∈ Y ?

The Euclidean distance of samples in the common
embedding space can provide a relevant measure for
matching. Let F = [f1f2 · · ·fr] and G = [g1g2 · · · gr]
be the r-dimensional representations of aligned mani-
folds of X and Y . If the coordinates in F and G are
aligned from known coordinates, the distance between
xi ∈ X and yj ∈ Y is defined by the usual distance:

d(xi,yj)
2 :=

∑
k

|Fik −Gjk|2.

If F and G are computed from normalized eigenvec-
tors of a graph Laplacian, the coordinates should be
properly scaled. We use the eigenvalues λ1, λ2, · · · , to
scale the distance between xi and yi [10]:

d(xi,yj)
2 :=

∑
k

|Fik −Gjk|2/λk.

Then the best match yi ∈ Y to x ∈ X is given by
finding arg mini d(x,yi).

We demonstrate matching image examples with three
sets of high-dimensional images. The three data sets
X, Y , and Z consist of 841 images of a person, 698
images of a statue, and 900 images of the earth,
available at http://www.seas.upenn.edu/∼jhham and
http://isomap.stanford.edu/datasets.html. Data set X

consists of 120 × 100 images obtained by varying the
pose of a person’s head with a fixed camera. Data
set Y are 64 × 64 computer generated images of a 3-
D model with varying light sources and pan and tilt
angles for the observer. Data set Z are 100× 100 ren-
dered images of the globe by rotating its azimuthal and
elevation angles. For Y and Z we know the intrinsic
parameters of the variations: Y varies through -75 to
75 degrees of pan and -10 to 10 degrees of tilt, and
-75 to 75 degrees of light source angles. Z contains of
-45 to 45 degrees of azimuth and -45 to 45 degrees for
elevation changes. We use the pan and tilt angles of
Y and Z as the known 2-D coordinates of the embed-
dings. Affine weights are determined with 12,12, and
6 nearest neighbors to construct the graphs of data X,
Y , and Z.

We describe how both known pose coordinates as well
as pairwise correspondences are used to align the im-
age manifolds from the three different data sets.

Matching two sets with correspondence and
known coordinates

The task is to align X and Y using both the correspon-
dences of X ↔ Y , and the known pose coordinates of
Y . First, 25 matching pairs of images in X and Y
are manually chosen. The joint graph of X and Y is
formed by fusing the corresponding vertices as in (13).
Then the joint graph is aligned to the 25 sample co-
ordinates of Y by (6). The best matching images in
X and Y that correspond to various pose parameters
are found by nearest image samples in the embedding
space. Figure 5 shows the result when 16 grid points
in the pose parameter embedding are given and the
best matching images in X and Y are displayed.
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Figure 5: Matching two data sets with correspondence and external coordinates. 25 images of a statue are
parameterized by its tilt/pan angles (gray dots on the left). Additionally, 25 corresponding pairs of images of
the statue and person are manually matched. Given 16 queries (dark dots on the left) in the embedding space,
the best matching images of statue (middle) and person (right) are found by aligning the two data sets and pose
parameters simultaneously.

Matching three sets with correspondence

We also demonstrate the simultaneous matching of
three data sets. Among the three data sets, we have
pairwise correspondence between example images in
X ↔ Y and examples images in Y ↔ Z separately.
25 pairs of corresponding images between X and Y
are used, and an additional 25 pairs of images in Y
and Z are chosen manually. The joint graph of X, Y ,
and Z is formed by the straightforward extension of
(12) to handle three sets. A joint graph Laplacian is
formed and the final aligned embeddings of the three
sets are computed by diagonalizing the graph Lapla-
cian. Given unlabeled sample images from Z as input,
the best matching data for Y and X are determined
and shown in Figure 6.

5 Discussion

The main computational cost of the graph algorithm
lies in finding the spectral decomposition of a large ma-
trix. We employ methods for calculating eigenvectors
of large sparse matrices to efficiently speed computa-
tion of the embeddings. The graph algorithm is able
to quite robustly align the underlying manifold struc-
ture in these data sets. Even with the small number
of training samples provided, the algorithm is able to
estimate a common low-dimensional embedding space
which can be used to map samples from one data set
to another. Even in situations where the unsupervised
manifold learning algorithm suffers from a lack of sam-
ples, additional knowledge from the known coordinates
and/or pairwise correspondences can be used to dis-
cover a faithful embedding. We are currently work-
ing on extending these results on additional real-world

data sets such as video streams and audio signals.

Finally, we would like to acknowledge support from
the U.S. National Science Foundation, Army Reser-
ach Office, and Defense Advanced Research Projects
Agency.
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Abstract

We describe a learning procedure for a gen-
erative model that contains a hidden Markov
Random Field (MRF) which has directed
connections to the observable variables. The
learning procedure uses a variational approx-
imation for the posterior distribution over the
hidden variables. Despite the intractable par-
tition function of the MRF, the weights on
the directed connections and the variational
approximation itself can be learned by max-
imizing a lower bound on the log probability
of the observed data. The parameters of the
MRF are learned by using the mean field ver-
sion of contrastive divergence [1]. We show
that this hybrid model simultaneously learns
parts of objects and their inter-relationships
from intensity images. We discuss the exten-
sion to multiple MRF’s linked into in a chain
graph by directed connections.

1 Introduction

Generative models are widely used within machine
learning. However, in many applications the graph-
ical models involve exclusively causal, or exclusively
undirected edges. In this paper we consider models
that contain both types of edge, and suggest approx-
imate learning methods for such models. The main
contribution of this paper is the proposal of combining
variational inference with the contrastive divergence
algorithm to facilitate learning in systems involving
causally linked Markov Random Fields (MRF’s). We
support our proposal with examples of learning in sev-
eral domains.

2 Learning Causal Models

One way to make generative models with stochastic
hidden variables is to use a directed acyclic graph as
shown in Figure 1 (a). The difficulty in learning such
“causal” models is that the posterior distribution over
the hidden variables is intractable (except in certain
special cases such as factor analysis, mixture mod-
els, square ICA or graphs that are very sparsely con-
nected). Despite the intractability of the posterior,
it is possible to optimize a bound on the log proba-
bility of the data by using a simple factorial distri-
bution, Q(h|x), as an approximation to the true pos-
terior, P (h|x) over hidden configurations, h, given a
data-vector, x. If the hidden variables are binary, a
factorial distribution can be represented by assigning
a probability, qj to each hidden variable, j:

Q(h|x) =
∏

j

q
hj

j (1− qj)
1−hj (1)

where hj is the binary state of hidden unit j in hidden
configuration h. Neal and Hinton [2] show that:

− logP (x)=F(x)−KL(Q(h|x)||P (h|x)) (2)

where the F denotes the ‘variational free-energy’ of
the data and is given by

F(x) =
∑

h

Q(h|x) log Q(h|x)−
∑

h

Q(h|x) log P (h,x)

(3)
where x is a data-vector and P (h,x) is the joint prob-
ability of first generating h from the model, and then
generating x from h.

Since the intractable KL divergence term in equation
2 is non-negative, the variational free-energy, F , gives
a tractable upper bound on the negative log probabil-
ity of the data. Minimizing this bound also has the
useful property that it tends to adjust the parameters
to make the true posterior distribution as factorial as
possible which makes factorial approximate inference
work well in the learned model.
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Figure 1: (a) A “causal” generative model. (b) A Markov
random field (MRF) with pairwise interactions between the
variables. (c) A hybrid model in which the hidden variables
of a causal generative model form a Markov random field.
(d) A causal hierarchy of MRF’s.

For each data-vector in the training set, a locally opti-
mal factorial approximation to the true posterior can
be found by following the gradient of the bound w.r.t.
Q. Alternatively, the same gradient can be used to
train a feedforward “recognition” network to map each
training case to a good Q. Once it has been learned,
the feedforward network can be viewed as a way of
caching the results of iterative settling whilst also
acting as a regularizer that encourages similar data-
vectors to use similar Q distributions.

3 Learning Markov Random Fields

Hidden latent causes are a good way to model some
types of correlation, but they are not good at modeling
constraints between variables1. Consider, for example,
a spherical, zero-mean, 20-dimensional Gaussian that
has been projected onto the plane in which the sum
of the coordinates is 1. To capture this constrained
distribution, factor analysis requires 19 hidden factors
because it must use a very tight noise model on all
20 variables and then use hidden factors to increase
the variance in the 19 allowable directions of variation.
Hidden ancestral variables cannot be used to decrease
variance2.

A better way to model constraints is to use an “energy-
based” model that associates high energies with data-

1In a directed graph, this requires observed descendants.
2Assuming the factor loadings do not use imaginary

components to create negative variance.

vectors that violate constraints. The probability of a
data-vector is then defined in terms of its energy using
the Boltzmann distribution:

P (x) =
e−E(x)

Z
, Z =

∑

u

e−E(u) (4)

where x is a data-vector, E(x) is its energy, and u is
an index over all possible data-vectors.

The main difficulty in learning energy-based models
comes from the normalizing term, Z, (called the par-
tition function) in Eq 4. This is an intractable sum
or integral over all possible data-vectors. If a Markov
chain is used to sample vectors, u from the distribution
defined by the model, it is possible to get an unbiased
estimate of the gradient of the log probability of the
data:

∂ log P (x)

∂θ
= −

∂E(x)

∂θ
+

∑

u

P (u)
∂E(u)

∂θ
(5)

However, the estimate of the gradient will be very
noisy and it is typically hard to know how long to
run the Markov chain before it is sampling from the
model’s distribution. In practice, it is common to as-
sume that if the learning works, the Markov chain
must have been close to its equilibrium distribution
— a dubious inference.

In some energy-based models, such as a Boltzmann
machine with interconnected hidden variables, it is
necessary to sum over all possible configurations of the
hidden variables to compute the numerator in Eq 4.
In other energy-based models, such as “fully visible”
Boltzmann machines that just have lateral connections
between the visible units it is easy to compute the en-
ergy of a data-vector3 but it is still hard to get the
exact derivatives of the partition function. For models
of this type, Hinton [3] has shown that learning can
still work very well if a Markov chain is started at the
data and then run for just a few steps instead of being
run all the way to equilibrium.

The use of a brief Markov chain can be combined with
the mean field approximation in which the distribution
over binary configurations is represented by a factorial
distribution Q [1]. For fully visible Boltzmann ma-
chines, this leads to a learning algorithm in which the
network starts at a data-vector and then updates the
q values of all the units in parallel using the rule:

qt+1
j = λqt

j +
1− λ

1 + exp(−bj −
∑

k qt
kwjk)

(6)

3Other models that fall within this class include “re-
stricted Boltzmann machines” in which there are no inter-
connections between hidden units and also models in which
the global energy is a function of the activities of multiple
layers of deterministic, non-linear hidden units.
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where bj is the bias of unit j, wjk is a symmetric con-
nection between unit j and unit k, and λ is a damping
coefficient between 0 and 1 that is used to prevent os-
cillations. Using the parallel updates in Eq. 6, the
learning rule in Eq. 5 becomes:

∆wjk ∝
∑

cases

q+
j q+

k − q−j q−k (7)

where the q+ values are the the components of a train-
ing vector and the q− values are produced by allowing
the mean field net to run for a few iterations of equa-
tion 6. The q+ values would normally be binary, but
the learning procedure can still be applied if each train-
ing case is a factorial distribution over binary vectors.

4 Causally Linked Markov Random

Fields

Both purely causal models and MRF’s are used exten-
sively within machine learning, but there are notice-
ably fewer models in the literature that employ both
causal and undirected connections 4. Causal hierar-
chies of MRF’s (chain-graphs) have some very attrac-
tive properties as generative models (see below) but
the problem of learning them efficiently when there is
dense connectivity has not been adequately addressed.

To generate data from such a model[6], we first run the
top-level MRF to equilibrium and pick a configuration
from the distribution defined by its energy function.
This configuration then provides top-down input to
the MRF at the next level down via the causal connec-
tions. The top-down input modifies the energy func-
tion of the second level MRF by changing the effective
biases of its units5. We then run the second level MRF
using its modified energy function and pick a configu-
ration from its distribution. This can be repeated for
as many levels as desired, with the bottom level being
the “visible” units which may or may not be connected
together in an MRF.

This generative model has a major advantage over a
purely causal hierarchy: At each level of the hierarchy,
learned constraints can be used to “clean-up” the rep-
resentations generated from the level above. Consider,
for example, a generative model in which the top level
represents the pose parameters of a face and the next
level down represents the pose parameters of each of
the two eyes. The height of an eye within the face is
somewhat variable, but the two eyes are constrained
to have the same height. This creates a problem for
a purely causal hierarchy in which the poses of the

4Such models are formally referred to as chain-graphs;
see for example [4, 5].

5It could also modify pairwise interactions between
units in the lower-level MRF.

left and right eye are conditionally independent given
the representation at the level above. The height of
both eyes must be chosen at the top level and then
the height of each eye must be communicated very ac-
curately to the level below. But if an MRF can be used
for clean-up at the level below, the height of each eye
can be loosely determined by the top-down input, and
the MRF can then enforce the constraint on the two
heights. So the top-down input to each level can be
used to select between (and distort) highly structured
and finely balanced alternatives rather than having to
specify a pattern in full detail. The causal connections
are adept at suggesting which ‘parts’ to instantiate
and roughly where to put them, whilst the undirected
connections within the MRF are ideal for enforcing
consistency relationships between these parts.

As we shall see, combining multiple MRF’s into causal
hierarchies also has a major advantage over combining
them into one big MRF by using undirected connec-
tions: The causal connections between layers act as
insulators that prevent the partition functions of the
individual MRF’s from combining together into one
large partition function.

5 A simple version of the model

We begin by presenting the simplest architecture from
the framework we have just described: a single, hid-
den MRF layer with causal connections to a layer of
observed variables as illustrated by the network shown
in Figure 1 (c).

For concreteness, we will work with a particular simple
form for the model’s interactions, although more elab-
orate cases can be treated in essentially the same way.
The hidden MRF layer will consist of a Boltzmann ma-
chine which has binary nodes with pairwise interaction
energies of the form E(hi, hj) = hihjwij , and single
node energies of the form E(hi) = bihi where hk is the
binary state of node k and {wij , bi} are free param-
eters to be learned. Conditioned upon these hidden
variables, the directed connections in our model spec-
ify a Gaussian distribution on the observables with
P (x|h) = N (Gh + m;σI) where σ is a pre-specified
noise variance6.

We use a single-layer sigmoid recognition network to
specify the q’s of the posterior approximation in equa-
tion 1 and the probabilities are given by

qi =

�

1 + e
−

∑

j

Rijxj+ci

�−1

(8)

where {Rij , ci} are parameters to be learned 7.

6We fix σ for simplicity, but it could also be learned.
7The derivatives that are used to train this recognition
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Our formalism leads to the following expression for the
variational free energy,

F = FMRF + FGauss (9)

FMRF =
∑

i

[qi log qi + (1− qi) log(1− qi)]

−
1

2
q

T
Wq− b

T
q + log Z (10)

FGauss =
1

2σ2

(

q
T
G

T
Gq− 2xT

Gq
)

+q
T
K(1− q) + c (11)

where Kij = δij(G
T
G)ij , and c denotes constants that

do not affect the derivatives of F w.r.t. the parame-
ters. Minimising F is equivalent to maximising a lower
bound on the data log-likelihood.

A crucial property of this model is that the intractable
log Z term only depends on the biases and lateral con-
nections of the hidden units. It does not enter into
the derivatives of either the q+ values or the weights
on the causal connections. So the recognition weights
(R, c) that determine the q values, and also the causal
generative parameters (G,m), can be learned by us-
ing the exact gradient of the cost function To learn the
hidden biases and the lateral weights (b,W) between
hidden units, we allow the hidden units to run for a
few mean field iterations from their initial q values and
then use the contrastive divergence learning rule [3], as
given in equation 7.

6 A toy example

To illustrate the model we used 50,000 24x24 images of
the digit seven that were generated by small rotations,
translations and scalings of 1000 normalized 16x16 im-
ages from the Cedar CD-Rom. The distortions re-
duced the long-range correlations introduced by the
normalization. We trained a network with 64 fully
inter-connected hidden units for 500 sweeps through
the training set updating the weights after every 250
examples. There was very little change in the weights
after 80 sweeps. We used a momentum of 0.9 with
learning rates of 10−4 for the causal generative connec-
tions and visible biases and for the recognition connec-
tions and biases, and 10−5 for the lateral connections
and hidden generative biases. We also implemented
L1 weight-decay corresponding to a Laplacian prior on
the lateral connections. This aids interpretability by
making most lateral connections small or zero, whilst
also allowing large values for a few weights.

Figure 2 (a) and (b) show the generative weights of all
64 hidden units, along with examples of lateral inter-

network could be used to train a far more powerful recog-
nition network that contained hidden layers.
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(c)
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Figure 2: (a) The generative weights of all 64 hidden units
in a model of handwritten 7’s. (b) The lateral connection
patterns for units 1A, 1C, 3F and 7H. The X marks the
location of the unit itself. Note the positive interactions
between units with collinear generative fields (e.g. 7H and
2G) and also the sizeable negative weights between mutu-
ally exclusive alternatives (e.g. 2A and 4A). Unit 2B ap-
pears to be a corner detector, and its interactions with 4A
and 6B match this intuition. (c) Examples of the training
data used. (d) Samples from the distribution learned by
the model (obtained using prolonged Gibbs sampling.) (e)
Samples from a model with the same generative parame-
ters as in (a,d) but with the lateral connections set to zero,
and the biases re-learned to compensate. Notice that there
is much less consistency between the strokes in the samples
generated from the model without lateral connections.

action patterns for 4 representative units. The figure
caption highlights some salient aspects of the learned
lateral connections.

7 Learning to model natural objects

as inter-related parts

It is hard to model real-valued images using binary
hidden units so we use binomial units that are equiv-
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Figure 3: The results of applying the learning algorithm to
images of faces. The generative weights of the hidden units
are shown at the top and the lateral connections of some
of the hidden units are shown beneath. The 8, 400 31x31
training images were created by rotating (±30◦), scaling
(1.0 to 1.5), cropping and subsampling the 400 face images
of 40 different people in the Olivetti face dataset. Each
cropped image was then centred (zero pixel mean) and
PCA was used to whiten the data and reduce the dimen-
sionality from 961 to 144 by maintaining the normalised
projections on the leading 144 eigenvectors.

alent to replicating each hidden unit (together with
all its weights) N = 100 times [7]. We also make
an additional modification that is motivated by a de-
sire to produce more neurally plausible representation
schemes. The variance contributed by a binomial pool
of N binary units each of which has a probability of
q of turning on is Nq(1 − q). (This appears through
the term q

T
K(1 − q) in equation 11.) If we omit the

(1 − q) term, binomial units cannot use values of q

near 1 to achieve low variance and so they learn to use
small values of q and behave like Poisson units whose
variance is linear in their “firing rate”.

Figure 3 shows the weights learned by a network with
64 hidden Poisson units when it was trained on images
of faces.

After learning, the hidden activities are sparse with
a small subset of the units having activities signifi-
cantly above their baseline for each image. The ability
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Figure 4: The generative weights of 256 hidden units
trained on 150, 000 12x12 patches of natural images ex-
tracted from Hyvarinen’s natural image data. The images
were whitened and reduced to 100 dimensions using cen-
tering and PCA. The lateral interactions were restricted
to a 9x9 neighborhood with wraparound. There are strong
negative interactions between anti-phase pairs {6H, 3G}
& {8E, 6F} and also between highly non-collinear pairs
{6H, 5H}, {6K, 5H}, {6K, 5I}, {6K, 9L}. The interac-
tions between approximately collinear pairs with consistent
phase are usually positive: {6H, 2D}, {6H, 5G}, {6K, 2L}.

to learn parts and their relationships simultaneously
should make it easier to achieve the goal of finding
natural parts of objects in sets of unlabelled images
[8], but we have not yet had time to explore this issue
in detail. Unlike non-negative matrix factorization [9]
our model learns parts without requiring any restric-
tions on the weights, but it is possible that it would
be even better at extracting parts if we restricted the
weights on the causal connections to be positive.

Clearly, it would be better to perform some extrac-
tion of low level features before attempting to extract
inter-related parts of complex objects. Figure 4 shows
the results of applying exactly the same algorithm to
patches of natural images.
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8 Learning with multiple hidden

layers

Ideally, a whole hierarchy of features at different levels
should be learned cooperatively in order to encourage
low-level features to be useful for extracting high-level
parts that have consistent inter-relations. Our model
is proposed with multiple hidden layers in mind, how-
ever we have only just started to investigate this em-
pirically.

We now present the free energy, F2, for a model with
two hidden MRF layers, with the ‘top’ layer having a
directed influence on the layer below (as shown in Fig-
ure 1 (d)). If we are able to adequately tackle the ex-
tra complexity involved in learning such a model then
the generalisation to hierarchies of arbitrary depth in-
volves relatively little extra effort. We will now use
hm and ht to denote the binary states of hidden units
in the middle and top MRF layers respectively. As
before, Q(hm|x) will denote the a factorial approx-
imation to the posterior probabilities for the MRF
units connected to the observables, and we will use
R(ht|x) to denote the factorial approximation for the
MRF units in the top layer.

F2 =
∑

ht

R(ht|x) log R(ht|x)

+
∑

hm

Q(hm|x) log Q(hm|x)

−
∑

ht

R(ht|x) log P (ht)

−
∑

ht,hm

R(ht|x)Q(hm|x) log P (hm|ht)

−
∑

hm

Q(hm|x) log P (x|hm) (12)

The main difference between this free energy and the
one which we have already dealt with is due to the
term

∑

ht,hm R(ht|x)Q(hm|x) log P (hm|ht). The par-
tition function of the middle layer MRF now depends
on the states in the top layer MRF. Consequently we
are required to deal with an expectation over partition
functions as one of the terms within our free energy.
Again for concreteness we first present the mathemat-
ical form of the free energy for a simple case before
discussing an initial approximation for overcoming this
difficulty. Our model now involves two Boltzmann ma-
chine layers, as illustrated by Figure 1 (d), and condi-
tioning on the states of the top layer provides an ad-
ditional bias term to the energy function of the layer
below. The factorial approximation to the posterior
on the middle layer units remains unchanged, and a
similar approximation is used for the top level units,

specifically R(ht|x) =
∏

j r
ht

j

j (1 − rj)
1−ht

j . As before,

the observables are given by a Gaussian distribution
conditioned on the states of the middle layer units.
The free energy is given by,

F2 =
∑

j

[rj log rj + (1− rj) log(1− rj)]

+
∑

i

[qi log qi + (1− qi) log(1− qi)]

−
1

2
r

T
Hr− c

T
r + log ZTOP

−
1

2
q

T
Wq− (b + r)T

q

+
〈

log ZMID(ht)
〉

ht∼R(ht|x)

+FGauss (13)

One strategy is to replace the expectation over parti-
tion functions with the partition function evaluated at
the expected value of h

t, i.e. at h
t = r. This can be

viewed as a first order Taylor series approximation to
log ZMID(ht) about the mean of R(ht|x) (higher order
expansions might also be feasible, however the terms
are much more complicated.) Such an approximation
means that the free energy is no longer a bound on the
true log likelihood, however we are at present unaware
of any other tractable approximation that would allow
us to maintain such a bound.

In this new approximation we use contrastive diver-
gence both to estimate derivatives of the lateral con-
nections and MRF biases, and also to compute a com-
ponent of the derivative with respect to the top level
activities, r. (From the point of view of forming deriva-
tives, the top level units simply act as case dependent
biases.)

Preliminary experiments using models with two MRF
layers causally linked into a hierarchy indicate that
this approximation might be adequate for our gradient
based learning. The ‘middle’ MRF layer typically de-
velops features that are qualitatively similar to those in
the single layer case. The ‘top’ level units tend to sensi-
bly co-activate sets of units in the ‘middle’ layer, how-
ever it is hard to properly characterise the behaviour
of units deeper within a densely connected network
and their effects are not always apparent simply by
studying the generative weights.

To illustrate the increased representational power
achieved by adding an additional MRF layer, we
present somewhat qualitative results from a simple ex-
periment again using the Cedar digits. Our data con-
sisted of 1100 16× 16 images of each class type from 0
to 9 (that is 11000 training examples in total). Figure
5 (a) shows an example of the training data. Using this
dataset, we trained two different model architectures:
the first had a single hidden Boltzmann machine layer
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consisting of 256 fully interconnected units; the second
had two hidden Boltzmann machine layers, again with
256 fully interconnected units within each layer, and
with directed connections from the top layer providing
additional biases to the middle layer. We trained both
networks until the changes in parameters were very
small (approximately 500 sweeps through the whole
data set). Figures 5 (b) and (c) illustrate generative
samples from models with one and two hidden MRF
layers respectively. From this qualitative comparison
it is immediately apparent that the model with a hi-
erarchy of MRF layers has managed to capture more
of the statistical structure within the dataset. The
generated samples in Figure 5 (b) somewhat resemble
single digits, but they are also rather contaminated by
additional strokes — as if several digits classes were
combined. This contamination is present to a much
smaller degree in Figure 5 (c) in which we can see
clearer examples of single digits being generated. We
speculate that the additional hidden layer is beneficial
by providing top down biases to shift the middle layer
activities in favour of the strokes for particular digit
classes, which might then make the task of ensuring
‘stroke consistency’ easier for the lateral connections
within that layer.

9 Improving the accuracy of

approximate inference

There are several reasons why one might wish to use
models containing both directed and undirected con-
nections. As discussed in Section 4 they are elegantly
able to capture some kinds of statistical structure
which would be difficult to capture using connections
of just one type. In particular, hierarchies of MRF’s
have many appealing properties that make them suit-
able for learning parts-based representations.

Another quite different reason for choosing to combine
elements of both kinds of model is to allow approxi-
mate inference techniques to work more effectively, and
this benefit can be seen in the case of even just a sin-
gle hidden MRF layer. Many approximate inference
techniques assume some simplifying independence re-
lationships, but such relationships generally do not,
and cannot, hold in the true posterior. In particu-
lar, if the latent variables are assumed to be indepen-
dent in the prior, an effect known as ‘explaining-away’
causes those variables to coupled in the posterior [10].
However, somewhat counter-intuitively, it is possible
to reduce or eliminate this posterior dependence by
using a model in which the variables are coupled in
the opposite way in the prior. The required coupling
depends on the parameters, but not on the data.

Our proposed learning method is able to take advan-

(a)

(b)

(c)

Figure 5: Illustrative results from learning with multi-
ple hidden layers. (a) Examples of training data, cor-
rupted with the same amount of Gaussian noise as as-
sumed during learning. (b) Random selection of exam-
ples generated by Gibbs sampling from a model with a
single hidden layer. (c) Random selection of examples
generated by Gibbs sampling from a model with a hi-
erarchy of two MRF layers. Each MRF layer had 256
fully interconnected hidden units, and there was full
directed connectivity from the top MRF layer to the
middle MRF layer, as well as full directed connectivity
from the middle MRF layer to the observables.

tage of this fact, and to work within a space of mod-
els for which factorial inference is more accurate than
it would be able to be if directed connections alone
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were used. This point is illustrated rather nicely by
some of the lateral connections in Figure 4. The lat-
eral interactions tend to cancel out the correlations in
the posterior that would be introduced by explaining-
away. Consider, for example, two hidden units such
as 6H and 3G in Figure 4 that have highly anti-
correlated weights on their causal connections. If both
these units turn on together the image will be un-
changed, so explaining-away would make their activi-
ties be strongly positively correlated in the posterior.
By learning a strongly negative lateral interaction, the
network manages to make them approximately inde-
pendent in the posterior thus making the variational
inference work well.

The idea of using a complicated prior distribution in
order to achieve approximate independence in the pos-
terior is a very different approach from Independent
Components Analysis (ICA) [11, 12] which assumes
independence in the prior and therefore gives rise to
awkward posteriors when there are more hidden vari-
ables than observables.

10 Summary & Discussion

We have presented a learning procedure for training
models that contain both directed and undirected con-
nections; in particular we have focused on large densely
connected MRF’s that are linked to either observ-
ables or other MRF’s via directed (causal) connections.
Learning in such models is generally intractable, and
so the learning task necessitates approximations. Our
proposed method combines variational techniques with
the contrastive divergence algorithm.

Whilst initial results are promising, there is clearly
much more work to be done in developing more sophis-
ticated approximation schemes and in exploring differ-
ent model architectures for different types of problem.
In addition to the approximation methods we have de-
veloped in this paper, there are other schemes that
may be useful and indeed could be combined with our
approach. One could, for instance, consider running
our method until convergence and then using this so-
lution as the starting point for a much slower, but
potentially more accurate approach that uses Monte
Carlo methods. Alternatively, the learned recognition
model parameters could be used to initialise further
learning using a version of the wake-sleep algorithm
[13].

There are many domains in which hybrid models such
as the ones we have presented here might be useful,
and we hope that our suggested approximation tech-
niques open up avenues for exploration.
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Abstract

We investigate the problem of defining
Hilbertian metrics resp. positive definite ker-
nels on probability measures, continuing the
work in [5]. This type of kernels has shown
very good results in text classification and
has a wide range of possible applications. In
this paper we extend the two-parameter fam-
ily of Hilbertian metrics of Topsøe such that
it now includes all commonly used Hilbertian
metrics on probability measures. This allows
us to do model selection among these met-
rics in an elegant and unified way. Second we
investigate further our approach to incorpo-
rate similarity information of the probability
space into the kernel. The analysis provides
a better understanding of these kernels and
gives in some cases a more efficient way to
compute them. Finally we compare all pro-
posed kernels in two text and two image clas-
sification problems.

1 Introduction

Kernel methods have shown in the last years that they
are one of the best and generally applicable tools in
machine learning. Their great advantage is that posi-
tive definite (pd) kernels can be defined on every set.
Therefore they can be applied to data of any type.
Nevertheless in order to get good results the kernel
should be adapted as well as possible to the underly-
ing structure of the input space. This has led in the
last years to the definition of kernels on graphs, trees
and manifolds. Kernels on probability measures also
belong to this category but they are already one level
higher since they are not defined on the structures di-
rectly but on probability measures on these structures.
In recent time they have become quite popular due to
the following possible applications:

• Direct application on probability measures e.g.
histogram data of text [8] and colors [1].

• Given a statistical model for the data one can first
fit the model to the data and then use the kernel
to compare two fits, see [8, 7]. Thereby linking
parametric and non-parametric models.

• Given a bounded probability space X one can use
the kernel to compare arbitrary sets in that space,
e.g by putting the uniform measure on each set.

In this paper we consider Hilbertian metrics and pd
kernels on M1

+(X )1. In a first section we will summa-
rize the close connection between Hilbertian metrics
and pd kernels so that in general statements for one
category can be easily transferred to the other one.
We will consider two types of kernels on probability
measures. The first one is general covariant. That
means that arbitrary smooth coordinate transforma-
tions of the underlying probability space will have no
influence on the kernel. Such kernels can be applied if
only the probability measures themselves are of inter-
est, but not the space they are defined on. We intro-
duce and extend a two parameter family of covariant
pd kernels which encompasses all previously used ker-
nels of this type. Despite the great success of these
general covariant kernels in text and image classifica-
tion, they have some shortcomings. For example for
some applications we might have a similarity measure
resp. a pd kernel on the probability space which we
would like to use for the kernel on probability mea-
sures. In the second part we further investigate types
of kernels on probability measures which incorporate
such a similarity measure, see [5]. This will yield on
the one hand a better understanding of these kernels
and on the other hand gives in some cases an efficient
way of computing these kernels. Finally we apply these
kernels on two text (Reuters and WebKB) and two im-
age classification tasks (Corel14 and USPS).

1M1
+(X ) denotes the set of positive measures µ on X

with µ(X ) = 1
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2 Hilbertian Metrics versus Positive
Definite Kernels

It is a well-known fact that a pd kernel k(x, y) corre-
sponds to an inner product 〈φx, φy〉H in some feature
space H. The class of conditionally positive definite
(cpd) kernels is less well known. Nevertheless this class
is of great interest since Schölkopf showed in [11] that
all translation invariant kernel methods can also use
the bigger class of cpd kernels. Therefore we give a
short summary of this type of kernels and their con-
nection to Hilbertian metrics2.

Definition 2.1 A real valued function k on X × X
is pd (resp. cpd) if and only if k is symmetric and∑n

i,j cicjk(xi, xj) ≥ 0, for all n ∈ N, xi ∈ X , i =
1, ..., n, and for all ci ∈ R, i = 1, ..., n, (resp. for all
ci ∈ R, i = 1, ..., n, with

∑n
i ci = 0).

Note that every pd kernel is also cpd. The close con-
nection between the two classes is shown by the fol-
lowing lemma:

Lemma 2.1 [2] Let k be a kernel defined as k(x, y) =
k̂(x, y)− k̂(x, x0)− k̂(x0, y)+ k̂(x0, x0), where x0 ∈ X .
Then k is pd if and only if k̂ is cpd.

Similar to pd kernels one can also characterize cpd
kernels. Namely one can write all cpd kernels in the
form: k(x, y) = − 1

2 ‖φx − φy‖2H+f(x)+f(y). The cpd
kernels corresponding to Hilbertian (semi)-metrics are
characterized by f(x) = 0 for all x ∈ X , whereas if k is
pd it follows that f(x) = 1

2k(x, x) ≥ 0. We refer to [2,
3.2] and [11] for further details. We also would like to
point out that for SVM’s the class of Hilbertian (semi)-
metrics is in a sense more important than the class of
pd kernels. Namely one can show, see [4], that the
solution and optimization problem of the SVM only
depends on the Hilbertian (semi)-metric, which is im-
plicitly defined by each pd kernel. Moreover a whole
family of pd kernels induces the same semi-metric. In
order to avoid confusion we will in general speak of
Hilbertian metrics since, using Lemma 2.1, one can al-
ways define a corresponding pd kernel. Nevertheless
for the convenience of the reader we will often explic-
itly state the corresponding pd kernels.

2A (semi)-metric d(x, y) (A semi-metric d(x, y) fulfills
the conditions of a metric except that d(x, y) = 0 does
not imply x = y.) is called Hilbertian if one can em-
bed the (semi)-metric space (X , d) isometrically into a
Hilbert space. A (semi)-metric d is Hilbertian if and only
if −d2(x, y) is cpd. That is a classical result of Schoenberg.

3 γ-homogeneous Hilbertian Metrics
and Positive Definite Kernels on R+

3

The class of Hilbertian metrics on probability mea-
sures we consider in this paper are based on a point-
wise comparison of the densities p(x) with a Hilbertian
metric on R+. Therefore Hilbertian metrics on R+ are
the basic ingredient of our approach. In principle we
could use any Hilbertian metric on R+, but as we will
explain later we require the metric on probability mea-
sures to have a certain property. This in turn requires
that the Hilbertian metric on R+ is γ-homogeneous4.
The class of γ-homogeneous Hilbertian metrics on R+

was recently characterized by Fuglede:

Theorem 3.1 (Fuglede [3]) A symmetric function
d : R+ × R+ → R+ with d(x, y) = 0 ⇐⇒ x = y is
a γ-homogeneous, continuous Hilbertian metric d on
R+ if and only if there exists a (necessarily unique)
non-zero bounded measure ρ ≥ 0 on R+ such that d2

can be written as

d2(x, y) =
∫

R+

∣∣∣x(γ+iλ) − y(γ+iλ)
∣∣∣2 dρ(λ) (1)

Using Lemma 2.1 we define the corresponding class of
pd kernels on R+ by choosing x0 = 0. We will see later
that this corresponds to choosing the zero-measure as
origin of the RKHS.

Corollary 3.1 A symmetric function k : R+×R+ →
R+ with k(x, x) = 0 ⇐⇒ x = 0 is a 2γ-homogeneous
continuous pd kernel k on R+ if and only if there ex-
ists a (necessarily unique) non-zero bounded symmet-
ric measure κ ≥ 0 on R such that k is given as

k(x, y) =
∫

R
x(γ+iλ)y(γ−iλ) dκ(λ) (2)

Proof: If k has the form given in (2), then it is ob-
viously 2γ-homogeneous and since k(x, x) = x2γκ(R)
we have k(x, x) = 0 ⇐⇒ x = 0. The other direc-
tion follows by first noting that k(0, 0) = 〈φ0, φ0〉 =
0 and then by applying theorem 3.1, where κ is
the symmetrized version of ρ around the origin, to-
gether with lemma 2.1 and k(x, y) = 〈φx, φy〉 =
1
2

(
−d2(x, y) + d2(x, 0) + d2(y, 0)

)
. �

At first glance Theorem 3.1, though mathematically
beautiful, seems not to be very helpful from the view-
point of applications. But as we will show in the sec-
tion on structural pd kernels on M1

+(X ) this result
allows us to compute this class of kernels very effi-
ciently.

3R+ is the positive part of the real line with 0 included
4A symmetric function k is γ-homogeneous if

k(c x, c y) = cγk(x, y) for all c ∈ R+
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Recently Topsøe and Fuglede proposed an interest-
ing two-parameter family of Hilbertian metrics on R+

[13, 3]. We extend now the parameter range of this
family. This allows us in the next section to recover
all previously used Hilbertian metrics on M1

+(X ) from
this family.

Theorem 3.2 The function d : R+×R+ → R defined
as:

d2
α|β(x, y) =

2
1
β (xα + yα)

1
α − 2

1
α

(
xβ + yβ

) 1
β

2
1
α − 2

1
β

(3)

is a 1/2-homogeneous Hilbertian metric on R+, if α ∈
[1,∞], β ∈ [ 12 , α] or β ∈ [−∞,−1]. Moreover the
pointwise limit for α → β is given as:

lim
α→β

d
2
α|β(x, y) =

β221/β

log(2)

∂

∂β

(
xβ + yβ

2

)(1/β)

=

(
xβ + yβ

) 1
β

log(2)

[
xβ

xβ + yβ
log

(
2xβ

xβ + yβ

)
+

yβ

xβ + yβ
log

(
2yβ

xβ + yβ

)]

Note that d2
α|β = d2

β|α. We need the following lemmas
in the proof:

Lemma 3.1 [2, 2.10] If k : X×X is cpd and k(x, x) ≤
0, ∀x ∈ X then −(−k)γ is also cpd for 0 < γ ≤ 1.

Lemma 3.2 If k : X × X → R is cpd and k(x, y) <
0, ∀x, y ∈ X , then −1/k is pd.

Proof: It follows from Theorem 2.3 in [2] that if
k : X × X → R− is cpd, then 1/(t − k) is pd for all
t > 0. The pointwise limit of a sequence of cpd resp.
pd kernels is cpd resp. pd if the limit exists, see e.g.
[10]. Therefore limt→0 1/(t − k) = −1/k is positive
definite if k is strictly negative. �

We can now prove Theorem 3.2:
Proof: The proof for the symmetry, the limit α → β
and the parameter range 1 ≤ α ≤ ∞, 1/2 ≤ β ≤ α
can be found in [3]. We prove that −d2

α|β is cpd for
1 ≤ α ≤ ∞, −∞ ≤ β ≤ −1. First note that k(x, y) =
−(f(x)+f(y)) is cpd on R+, for any function f : R+ →
R+ and satisfies k(x, y) ≤ 0, ∀x, y ∈ X . Therefore by
Lemma 3.1, −(xα +yα)1/α is cpd for 1 ≤ α < ∞. The
pointwise limit limα→∞−(xα + yα)1/α = −max{x, y}
exists, therefore we can include the limit α = ∞. Next
we consider k(x, y) = −(x + y)1/β for 1 ≤ β ≤ ∞
which is cpd as we have shown and strictly negative
if we restrict k to {x ∈ R |x > 0} × {x ∈ R |x > 0}.
Then all conditions for lemma 3.2 are fulfilled, so that
k(x, y) = (x + y)−1/β is pd. But then also k(x, y) =
(x−β+y−β)−1/β is pd. Moreover k can be continuously
extended to 0 by k(x, y) = 0 for x = 0 or y = 0.
Multiplying the first part with (2(1/α−1/β) − 1)−1 and
the second one with (1 − 2(1/β−1/α))−1 and adding
them gives the result. �

4 Covariant Hilbertian Metrics on
M1

+(X )

In this section we define Hilbertian metrics on M1
+(X )

by comparing the densities pointwise with a Hilbertian
metric on R+ and integrating these distances over X .
Since densities can only be defined with respect to a
dominating measure5 our definition will at first de-
pend on the choice of the dominating measure. This
dependence would restrict the applicability of our ap-
proach. For example if we had X = Rn and chose µ
to be the Lebesgue measure, then we could not deal
with Dirac measures δx since they are not dominated
by the Lebesgue measure.
Therefore we construct the Hilbertian metric such that
it is independent of the dominating measure. This jus-
tifies the term ’covariant’ since independence from the
dominating measure also yields invariance from arbi-
trary one-to-one coordinate transformations. In turn
this also implies that all structural properties of the
probability space will be ignored so that the metric on
M1

+(X ) only depends on the probability measures. As
an example take the color histograms of images. Co-
variance here means that the choice of the underlying
color space say RGB, HSV or CIE Lab does not influ-
ence our metric, since these color spaces are all related
by one-to-one transformations. Note however that in
practice the results will usually slightly differ due to
different discretizations of the color space.
In order to simplify the notation we define p(x) to be
the Radon-Nikodym derivative (dP/dµ)(x) 6 of P with
respect to the dominating measure µ.

Proposition 4.1 Let P and Q be two probability mea-
sures on X , µ an arbitrary dominating measure7 of P
and Q and dR+ a 1/2-homogeneous Hilbertian metric
on R+. Then DM1

+(X ) defined as

D2
M1

+(X )(P,Q) :=
∫
X

d2
R+

(p(x), q(x))dµ(x) , (4)

is a Hilbertian metric on M1
+(X ). DM1

+(X ) is inde-
pendent of the dominating measure µ.

For a proof, see [5]. Note that if we use an arbitrary
metric on R+ in the above proposition, we also get
a Hilbertian metric. But this metric would only be
defined on the set of measures dominated by a certain
measure µ and not onM1

+(X ). Moreover it would also
depend on the choice of the dominating measure µ.

5A measure µ dominates a measure ν if µ(E) > 0 when-
ever ν(E) > 0 for all measurable sets E ⊂ X . In Rn the
dominating measure µ is usually the Lebesgue measure.

6In case of X = Rn and when µ is the Lebesgue measure
we can think of p(x) as the normal density function.

7Such a dominating measure always exists take e.g.
M = (P + Q)/2
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We can now apply this principle of building covariant
Hilbertian metrics on M1

+(X ) and use the family of
1/2-homogeneous Hilbertian metrics d2

α|β on R+ from
the previous section. This yields as special cases the
following well-known measures on M1

+(X ).

D2
1|−1(P,Q) =

∫
X

(p(x)− q(x))2

p(x) + q(x)
dµ(x),

D2
1
2 |1

(P,Q) =
∫
X

(
√

p(x)−
√

q(x))2dµ(x),

D2
1|1(P,Q) =

1
log(2)

∫
X

p(x) log
[

2p(x)
p(x) + q(x)

]
+ q(x) log

[
2q(x)

p(x) + q(x)

]
dµ(x),

D2
∞|1(P,Q) =

∫
X
|p(x)− q(x)|dµ(x). (5)

D2
1|−1 is the symmetric χ2-measure, D 1

2 |1
the Hellinger

distance, D2
1|1 the Jensen-Shannon divergence and

D2
∞|1 the total variation. The symmetric χ2-metric

was for some time wrongly assumed to be pd and is
new in this family due to our extension of d2

α|β to nega-
tive values of β. The Hellinger metric is well known in
the statistics community and was for example used in
[7]. The total variation was implicitly used in SVM’s
through a pd counterpart which we will give below.
Finally the Jensen-Shannon divergence is very inter-
esting since it is a symmetric and smoothed variant of
the Kullback-Leibler divergence. Instead of the work
in [9] where they have a heuristic approach to get from
the Kullback-Leibler divergence to a pd matrix, the
Jensen-Shannon divergence is a theoretically sound al-
ternative. Note that the family d2

α|β is designed in such
a way that the maximal distance of D2

α|β is 2,∀α, β.
For completeness we also give the corresponding pd
kernels on M1

+(X ), where we take in Lemma 2.1 the
zero measure as x0 in M1

+(X ). This choice seems
strange at first since we are dealing with probability
measures. But in fact the whole framework presented
in this paper can easily be extended to all finite, pos-
itive measures on X . For this set the zero measure is
a natural choice of the origin.

K1|−1(P,Q) =
∫
X

p(x)q(x)
p(x) + q(x)

dµ(x),

K 1
2 |1

(P,Q) =
∫
X

√
p(x)q(x)dµ(x),

K1|1(P,Q) =
−1

log(2)

∫
X

p(x) log
(

p(x)
p(x) + q(x)

)
+ q(x) log

(
q(x)

p(x) + q(x)

)
dµ(x),

K∞|1(P,Q) =
∫
X

min{p(x), q(x)}dµ(x). (6)

The astonishing fact is that we find the four (partially)
previously used Hilbertian metrics resp. pd kernels on
M1

+(X ) as special cases of a two-parameter family of
Hilbertian metrics resp. pd kernels on M1

+(X ). Due
to the symmetry of d2

α|β (which implies symmetry of
D2

α|β) we can even see all of them as special cases of
the family restricted to α = 1. This on the one hand
shows the close relation of these metrics among each
other and on the other hand gives us the opportunity
to do model selection in this one-parameter family of
Hilbertian metrics. Yielding an elegant way to handle
both the known similarity measures and intermediate
ones in the same framework.

5 Structural Positive Definite Kernels

The covariant Hilbertian metrics proposed in the last
section have the advantage that they only compare the
probability measures, thereby ignoring all structural
properties of the probability space. On the other hand
there exist cases where we have a reasonable similarity
measure on the space X , which we would like to be
incorporated into the metric. We will consider in this
section two ways of doing this.

5.1 Structural Kernel I

To incorporate structural information about the prob-
ability space X is helpful when we compare probability
measures with disjoint support. For the covariant met-
rics disjoint measures have always maximal distance,
irrespectively how ”close” or ”far” their support is.
Obviously if our training set consists only of disjoint
measures learning is not possible with covariant met-
rics. We have proposed in [5] a positive definite kernel
which incorporates a given similarity measure, namely
a pd kernel, on the probability space. The only disad-
vantage is that this kernel is not invariant with respect
to the dominating measure. That means we can only
define it for the subset M1

+(X , µ) ⊂ M1
+(X ) of mea-

sures dominated by µ. On the other hand in some
cases one has anyway a preferred measure like e.g. for
Riemannian manifolds where there exists a natural vol-
ume measure. Such a preferred measure is then a nat-
ural choice for the dominating measure, so that theo-
retically it does not seem to be a major restriction. For
our experiments it does not make any difference since
we anyway use only probabilities over finite, discrete
spaces, so that the uniform measure dominates all
other measures and therefore M1

+(X , µ) ≡M1
+(X ).

Theorem 5.1 (Structural Kernel I) Let k be a
bounded PD kernel on X and k̂ a bounded PD kernel
on R+. Then

KI(P,Q) =
∫
X

∫
X

k(x, y) k̂(p(x), q(y)) dµ(x) dµ(y)

(7)
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is a pd kernel on M1
+(X , µ)×M1

+(X , µ).

We refer to [5] for the proof. Note that this kernel can
easily be extended to all bounded, signed measures as
it is in general true for all metrics resp. kernels in
this paper. This structural kernel generalizes previous
work done by Suquet, see [12], where the special case
with k̂(p(x), q(y)) = p(x)q(y) has been considered.
The advantage of this choice for k̂ is that KI(P,Q)
becomes independent of the dominating measure. In
fact it is easy to see that among the family of struc-
tural kernels KI(P,Q) of the form (7) this choice of
k̂ yields the only structural kernel K(P,Q) which is
independent of the dominating measure. Indeed for
independence bilinearity of k̂ is required, which yields
k̂(x, y) = xy k̂(1, 1).
The structural kernel has the disadvantage that the
computational cost increases dramatically compared
to the covariant one, since one has to integrate twice
over X . An implementation seems therefore only to be
possible for either very localized probability measures
or a sharply concentrated similarity kernel k̂ e.g. a
compactly supported radial basis function on Rn.
The following equivalent representation of this kernel
will provide a better understanding and at the same
time will show a way to reduce the computational cost
considerably.

Proposition 5.1 The kernel KI(P,Q) can be equiva-
lently written as the inner product in L2(T ×S, ω⊗κ):

KI(P,Q) =
∫

T

∫
S

φP (t, λ)φQ(t, λ) dκ(λ) dω(t)

for some sets T, S with the feature map:

φ :M1
+(X , µ) → L2(T × S, ω ⊗ κ),

P → φP (t, λ) =
∫
X

Γ(x, t)Ψ(p(x), s)dµ(x).

where

k(x, y) =
∫

T

Γ(x, t)Γ(y, t)dω(t),

k̂(p(x), q(x)) =
∫

S

Ψ(p(x), s)Ψ(p(y), s)dκ(s).

Proof: First note that one can write every pd ker-
nel in the form : k(x, y) = 〈Γ(x, ·),Γ(y, ·)〉L2(T,ω) =∫

T
Γ(x, t)Γ(y, t)dω(t), where Γ(x, ·) ∈ L2(T, µ) for

each x ∈ X . In general the space T is very big, since
one can show that such a representation always ex-
ists in L2(RX , µ), see e.g. [6]. For the product of two
positive definite kernels we have such a representation
on the set T × S. Since for any finite measure space
(Y, µ) one has L2(Y, µ) ⊂ L1(Y, µ) we can apply Fu-
bini’s theorem and interchange the integration order.

The definition of the feature map ΦP (t, λ) then follows
easily. �

This representation has several advantages. First the
functions Γ(x, t) give us a better idea what proper-
ties of the measure P are used in the structural ker-
nel. Second in the case where S × T is of the same
or smaller size than X we can decrease the computa-
tion cost, since we now have to do only an integration
over T × S instead of an integration over X × X . Fi-
nally this representation is a good starting point if one
wants to approximate the structural kernel. Since any
discretization of T, S, or X or integration over smaller
subsets, will nevertheless give a pd kernel in the end.
We illustrate this result with a simple example. We
take X = Rn and k(x, y) = k(x−y) to be a translation
invariant kernel, furthermore we take k̂(p(x), q(y)) =
p(x)q(y). The characterization of translation invariant
kernels on Rn is a classical result due to Bochner:

Theorem 5.2 A continuous function k(x, y) = k(x−
y) is pd on Rn if and only if k(x − y) =∫

Rn ei〈t,x−y〉dω(t), where ω is a finite non-negative
measure on Rn.

Obviously we have in this case T = Rn. Then
the above proposition tells us that we are effectively
computing the following feature vector for each P ,
φP (t) =

∫
Rn ei〈x,t〉p(x)dµ(x) = EP ei〈x,t〉. Finally the

structural kernel can in this case be equivalently writ-
ten as KI(P,Q) =

∫
Rn EP ei〈x,t〉EQei〈x,t〉dω(t). That

means the kernel is in this case nothing else than the
inner product between the characteristic functions of
the measures in L2(Rn, ω)8. Moreover the computa-
tional cost has decreased dramatically, since we only
have to integrate over T = Rn instead of Rn × Rn.
Therefore in this case the kernel computation has the
same computational complexity as in the case of the
covariant kernels. The calculation of the features, here
the characteristic functions, can be done as a prepro-
cessing step for each measure.

5.2 Structural Kernel II

The second structural kernel we propose has almost
the opposite properties compared to the first one. It is
invariant with respect to the dominating measure and
therefore defined on the set of all probability measures
M1

+(X ). On the other hand it can also incorporate a
similarity function on X , but the distance of disjoint
measures will not correspond to their ’closeness’ in X .

Theorem 5.3 (Structural Kernel II) Let s : X ×
X → R be a non-negative function, k̂ a one-
homogeneous pd kernel on R+ and µ a dominating

8Note that ω is not the Lebesgue measure.
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measure of P and Q. Then

KII(P, Q) =

∫
X2

s(x, y)k̂(p(x), q(x))k̂(p(y), q(y))dµ(x) dµ(y),

(8)

is a pd kernel on M1
+(X ). KII is independent

of the dominating measure. Moreover KII(P,Q) ≥
0, ∀P,Q ∈ M1

+(X ) if s(x, y) is a bounded positive
definite kernel.

Proof: We first prove that KII is positive defi-
nite on M1

+(X ). Note that
∑n

i,j=1 cicjKII(Pi, Pj) =∫
X2

s(x, y)
n∑

i,j=1

cicj k̂(pi(x), pj(x))k̂(pi(y), pj(y))dµ(x)dµ(y)

The second term is a non-negative function in x and y,
since k̂2 positive definite on (R+ × R+)× (R+ × R+).
Since s(x, y) is also a non-negative function, the
integration over X ×X is positive. The independence
of KII(P,Q) of the dominating measure follows
from the one-homogeneity of k̂(x, y). Define now
f(x) = k̂(p(x), q(x)). Then f ∈ L1(X , µ) since∫
X |f(x)|dµ(x) ≤

∫
X

√
k̂(p(x), p(x))k̂(q(x), q(x))dµ(x)

= κ(R)2
∫
X

√
p(x)q(x)dµ(x) ≤ κ(R)2, where we

have used the representation of one-homogeneous
kernels. A bounded pd kernel s(x, y) defines a positive
definite integral operator I : L1(X , µ) → L∞(X , µ),
(Ig)(x) =

∫
X s(x, y)g(y)dµ(y). With the def-

inition of f(x) as above, KII is positive since
KII(P,Q) =

∫
X

∫
X s(x, y)f(x)f(y)dµ(x)µ(y) ≥ 0. �

Even if the kernel looks quite similar to the first one
it cannot be decomposed as the first one, since s(x, y)
need not be a positive definite kernel. We just give the
equivalent representation without proof:

Proposition 5.2 If s(x, y) is a positive definite kernel
on X , then KII(P,Q) can be equivalently written as:

KII(P,Q) =
∫

T

∣∣∣∣∫
X

Γ(x, t)k̂(p(x), q(x)dµ(x)
∣∣∣∣2 dω(t)

where s(x, y) =
∫

T
Γ(x, t)Γ(x, t)dω(t).

We illustrate this representation with a simple exam-
ple. Let s(x, y) be a translation-invariant kernel on
Rn. Then we can again use Bochner’s theorem for the
representation of s(x, y). The proposition then states
that the kernel KII(P,Q) is nothing else than the in-
tegrated power spectrum of the function k̂(p(x), q(x))
with respect to ω.

6 Experiments

We compared the performance of the proposed met-
rics/kernels in four classification tasks. All used data
sets consist of inherently positive data resp. counts of

terms, counts of pixels of a given color, intensity at a
given pixel. Also we will never encounter an infinite
number of counts in practice, so that the assumption
that the data consists of bounded, positive measures
seems reasonable. Moreover we normalize always so
that we get probability measures. For text data this is
one of the standard representations, also for the Corel
data this is quite natural, since all images have the
same size and therefore the same number of pixels.
This in turn implies that all images have the same
mass in color space. For the USPS dataset it might
seem at first a little bit odd to see digits as probabil-
ity measures. Still the results we get are comparable
to that of standard kernels without normalization, see
[10]. Nevertheless we don’t get state-of-the-art results
for USPS since we don’t implement invariance of the
digits with respect to translations and small rotations.
Details of the datasets and used similarity measures:

• Reuters text data set. The documents are rep-
resented as term histograms. Following [8] we
used the five most frequent classes earn, acq, mon-
eyFx, grain and crude. Documents which belong
to more than one of theses classes are excluded.
This results in a data set with 8085 examples of
dimension 18635.

• WebKB web pages data set. The documents are
also represented as term histograms. The four
most frequent classes student, faculty, course and
project are used. 4198 documents remain each of
dimension 24212, see [8]. For both structural ker-
nels we took for both text data sets the correlation
matrix in the bag of documents representation as
a pd kernel on the space of terms.

• Corel image data base. We chose the categories
Corel14 from the Corel image database as in [1].
The Corel14 has 14 classes each with 100 ex-
amples. As reported in [1] the classes are very
noisy, especially the bear and polar bear classes.
We performed a uniform quantization of each im-
age in the RGB color space, using 16 bins per
color, yielding 4096 dimensional histograms. For
both structural kernels we used as a similarity
measure on the RGB color space, the compactly
supported positive definite RBF kernel k(x, y) =
(1− ‖x− y‖ /dmax)2+, with dmax = 0.15, see [14].

• USPS data set. 7291 training and 2007 test
samples. For the first structural kernel we used
again the compactly supported RBF kernel with
dmax = 2.2, where we take the euclidean distance
on the pixel space such that the smallest distance
between two pixels is 1. For the second struc-
tural kernel we used as the similarity function
s(x, y) = 1‖x−y‖≤2.2.
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All data sets were split into a training (80%) and a
test (20%) set. The multi-class problem was solved by
one-vs-all with SVM’s. For all experiments we used
the one-parameter family d2

α|1 of Hilbertian metrics
resp. their positive definite kernel counterparts kα|1
as basic metrics resp. kernels on R+, in order to build
the covariant Hilbertian metrics and both structural
kernels. In the table they are denoted as dir. Then a
second run was done by plugging the metric Dα|1(P,Q)
on M1

+(X ) induced by the covariant resp. structural
kernels into a Gaussian9:

Kα|1,λ(P,Q) = e−D2
α,1(P,Q)/λ (9)

They are denoted in the table as exp. As a com-
parison we show the results if one takes the linear
kernel on R+, k(x, y) = xy as a basis kernel. Note
that this kernel is 2-homogeneous compared to the 1-
homogeneous kernels kα|1. Therefore the linear kernel
will not yield a covariant kernel. As mentioned ear-
lier the first structural kernel becomes independent of
the dominating measure with this choice of k̂. Also in
this case we plugged the resulting metric on M1

+(X )
into a Gaussian for a second series of experiments.
In the simplest case this gives the Gaussian kernel
k(x, y) = exp(−‖x− y‖2 /λ).
For the penalty constant we chose from C =
{10k, k = −1, 0, 1, 2, 3, 4} and for α from α =
{1/2,±1,±2,±4,±16,∞} (α = −∞ coincides with
α = ∞). For the Gaussian (9) we chose additionally
from λ = 0.2∗σ∗{3, 4, 5, 6, 7, 8, 9, 10, 11, 12, 13}, where
σ = 1

n

∑n
m=1 K(Pm, Pm). In order to find the best pa-

rameters for C,α resp. C,α, λ we performed 10-folds
cross validation. For the best parameters among α, C
resp. α, C, λ we evaluated the test error. Since the
Hilbertian metrics of (5) were not yet compared or
even used in kernel methods we also give the test er-
rors for the kernels corresponding to α = −1, 1/2, 1,∞.
The results are shown in table 1.

6.1 Interpretation

• The test error for the best α among the family
kα|1 selected by cross-validation gives for all three
types of kernels and their Gaussian transform al-
ways optimal or close to optimal results.

• For the text classification the covariant kernels
were always better than the structured ones. We
think that by using a better similarity measure on
terms the structural kernels should improve. For
the two image classification tasks the test errors
of the best structural kernel is roughly 10% better
than the best covariant one.

9It is well-known that this transform yields a positive
definite kernel iff D is a Hilbertian metric, see e.g. [2].

• The linear resp. Gaussian kernel were for the first
three data-sets always worse than the correspond-
ing covariant ones. This remains valid even if one
only compares the direct covariant ones with the
Gaussian kernel (so that one has in both cases
only a one-parameter family of kernels). For the
USPS dataset the results are comparable. Future
experiments have to show whether this remains
true if one considers unnormalized data.

7 Conclusion

We went on with the work started in [5] on Hilbertian
metrics resp. pd kernels on M1

+(X ). We extended
a family of Hilbertian metrics proposed by Topsøe,
so that now all previously used measures on proba-
bilities are now included in this family. Moreover we
studied further structural kernels on probability mea-
sures. We gave an equivalent representation for our
first structural kernel on M1

+(X ), which on the one
hand provides a better understanding how it captures
structure of the probability measures and on the other
hand gives in some cases a more efficient way to com-
pute it. Further we proposed a second structural ker-
nel which is independent of the dominating measure,
therefore yielding a structural kernel on all probability
measures. Finally we could show that doing model se-
lection in d2

α|1 resp. kα|1 gives almost optimal results
for covariant and structural kernels. Also the covariant
kernels and their Gaussian transform are almost al-
ways superior to the linear resp. the Gaussian kernel,
which suggests that the considered family of kernels
is a serious alternative whenever one has data which
is generically positive. It remains an open problem if
one can improve the structural kernels for text clas-
sification by using a better similarity function/kernel.
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Abstract

Given i.i.d. data from an unknown distribu-
tion, we consider the problem of predicting
future items. An adaptive way to estimate
the probability density is to recursively sub-
divide the domain to an appropriate data-
dependent granularity. A Bayesian would as-
sign a data-independent prior probability to
“subdivide”, which leads to a prior over in-
finite(ly many) trees. We derive an exact,
fast, and simple inference algorithm for such
a prior, for the data evidence, the predictive
distribution, the effective model dimension,
and other quantities.

1 INTRODUCTION

Inference. We consider the problem of inference from
i.i.d. data D, in particular of the unknown distribution
q the data is sampled from. In case of a continuous
domain this means inferring a probability density from
data. Without structural assumption on q, this is hard
to impossible, since a finite amount of data is never
sufficient to uniquely select a density (model) from an
infinite-dimensional space of densities (model class).

Methods. In parametric estimation one assumes
that q belongs to a finite-dimensional family. The
two-dimensional family of Gaussians characterized by
mean and variance is prototypical. The maximum
likelihood (ML) estimate of q is the distribution that
maximizes the data likelihood. Maximum likelihood
overfits if the family is too large and especially if it is
infinite-dimensional. A remedy is to penalize complex
distributions by assigning a prior (2nd order) probabil-
ity to the densities q. Maximizing the model posterior
(MAP), which is proportional to likelihood times the
prior, prevents overfitting. Bayesians keep the com-
plete posterior for inference. Typically, summaries like
the mean and variance of the posterior are reported.

How to choose the prior? In finite or small
compact low-dimensional spaces a uniform prior of-
ten works (MAP reduces to ML). In the non-
parametric case one typically devises a hierarchy of
finite-dimensional model classes of increasing dimen-
sion. Selecting the dimension with maximal posterior
often works well due to the Bayes factor phenomenon
[Goo83, Jay03, Mac03]: In case the true model is
low-dimensional, higher-dimensional (complex) model
classes are automatically penalized, since they contain
fewer “good” models. Full Bayesians would assign a
prior probability (e.g. 1

d2 ) to dimension d and mix over
dimension.

Interval Bins. The probably simplest and oldest
model for an interval domain is to divide the interval
(uniformly) into bins, assume a constant distribution
within each bin, and take a frequency estimate for the
probability in each bin, or a Dirichlet posterior if you
are a Bayesian. There are heuristics for choosing the
number of bins as a function of the data size. The
simplicity and easy computability of the bin model is
very appealing to practitioners. Drawbacks are that
distributions are discontinuous, its restriction to one
dimension (or at most low dimension: curse of dimen-
sionality), the uniform (or more generally fixed) dis-
cretization, and the heuristic choice of the number of
bins. We present a full Bayesian solution to these prob-
lems, except for the non-continuity problem. Polya
trees [Lav94] inspired our model.

More advanced model classes. There are plenty
of alternative Bayesian models that overcome some
or all of the limitations. Examples are continuous
Dirichlet process (mixtures) [Fer73], Bernstein polyno-
mials [PW02], Bayesian field theory [Lem03], Bayesian
kernel density estimation or other mixture models
[EW95], or universal priors [Hut04b], but analyti-
cal solutions are infeasible. Markov Chain Monte
Carlo sampling or Expectation Maximization algo-
rithms [DLR77] or variational methods can often be
used to obtain approximate numerical solutions, but
computation time and global convergence remain crit-
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ical issues. Practitioners usually use (with success)
efficient MAP or M(D)L or heuristic methods, e.g. ker-
nel density estimation [GM03], but note that MAP or
MDL can fail, while Bayes works [PH04].

Our tree mixture model. The idea of the model
class discussed in this paper is very simple: With
equal probability, we chose q either uniform or split
the domain in two parts (of equal volume), and as-
sign a prior to each part, recursively, i.e. in each part
again either uniform or split. For finitely many splits,
q is a piecewise constant function, for infinitely many
splits it is virtually any distribution. While the prior
over q is neutral about uniform versus split, we will
see that the posterior favors a split if and only if the
data clearly indicates non-uniformity. The method is a
full Bayesian non-heuristic tree approach to adaptive
binning for which we present a very simple and fast
algorithm for computing all(?) quantities of interest.

Contents. In Section 2 we introduce our model and
compare it to Polya trees. We also discuss some ex-
ample domains, like intervals, strings, volumes, and
classification tasks. In Section 3 we present recursions
for various quantities of interest, including the data ev-
idence, the predictive distribution, the effective model
dimension, the tree size and height, and cell volume.
We discuss the qualitative behavior and state conver-
gence of the posterior for finite trees. The proper case
of infinite trees is discussed in Section 4, where we an-
alytically solve the infinite recursion at the data sepa-
ration level. Section 5 collects everything together and
presents the algorithm. We also numerically illustrate
the behavior of our model on one example distribu-
tion. Section 6 contains a brief summary, conclusions,
and outlook, including natural generalizations of our
model. See [Hut04a] for derivations, proofs, program
code, extensions, and more details.

2 THE TREE MIXTURE MODEL

Setup and basic quantities of interest. We are
given i.i.d. data D = (x1,...,xn) ∈ Γn of size n from
domain Γ, e.g. Γ⊆ IRd sampled from some unknown
probability density q : Γ → IR. Standard inference
problems are to estimate q from D or to predict the
next data item xn+1 ∈ Γ. By definition, the (objec-
tive or aleatoric) data likelihood density under model
q is p(D|q)≡ q(x1) · ... ·q(xn). Note that we consider
sorted data, which avoids annoying multinomial co-
efficients. Otherwise this has no consequences. Re-
sults are independent of the order and depend on the
counts only, as they should. A Bayesian assumes a
(belief or 2nd-order or epistemic or subjective) prior
p(q) over models q in some model class Q. The data
evidence is p(D) =

∫
Q

p(D|q)p(q)dq. Having the evi-
dence, Bayes’ famous rule allows to compute the (be-

lief or 2nd-order or epistemic or subjective) posterior
p(q|D)=p(D|q)p(q)/p(D) of q. The predictive or pos-
terior distribution of x is p(x|D) = p(D,x)/p(D), i.e.
the conditional probability that the next data item is
x=xn+1, given D, follows from the evidences of D and
(D,x). Since the posterior of q is a complex object,
we need summaries like the expected q-probability of
x and (co)variances. Fortunately they can also be
reduced to computation of evidences: E[q(x)|D] :=∫

q(x)p(q|D)dq =p(x|D). In the last equality we used
the formulas for the posterior, the likelihood, the ev-
idence, and the predictive distribution, in this order.
Similarly for the covariance. We derive and discuss
further summaries of q for our particular tree model,
like the model complexity or effective dimension, and
the tree height or cell size, later.

Hierarchical tree partitioning. Up to now every-
thing has been fairly general. We now introduce the
tree representation of domain Γ. We partition Γ into
Γ0 and Γ1, i.e. Γ=Γ0∪Γ1 and Γ0∩Γ1=φ. Recursively
we (sub)partition Γz = Γz0∪̇Γz1 for z ∈ IBm

0 , where
IBm

k =
⋃m

i=k{0,1}i is the set of all binary strings of
length between k and m, and Γε =Γ, where ε={0,1}0
is the empty string. We are interested in an infinite
recursion, but for convenience we assume a finite tree
height m <∞ and consider m→∞ later. Also let
l := `(z) be the length of string z = z1...zl =: z1:l, and
|Γz| the volume or length or cardinality of Γz.

Example spaces. Intervals: Assume Γ=[0,1) is the
unit interval, recursively bisected into intervals Γz =
[0.z,0.z+2−l) of length |Γz|=2−l, where 0.z is the real
number in [0,1) with binary expansion z1...zl.

Strings: Assume Γz = {zy : y∈{0,1}m−l} is the set of
strings of length m starting with z. Then Γ={0,1}m

and |Γz|=2m−l. For m=∞ this set is continuous, for
m<∞ finite.

Trees: Let Γ be a complete binary tree of height m
and Γz0 (Γz1) be the left (right) subtree of Γz. If |Γz|
is defined as one more than the number of nodes in Γz,
then |Γz|=2m+1−l.

Volumes: Consider Γ ⊂ IRd, e.g. the hypercube Γ =
[0,1)d. We recursively halve Γz with a hyperplane
orthogonal to dimension (l mod d)+1, i.e. we sweep
through all orthogonal directions. |Γz|=2−l|Γ|.
Compactification: We can compactify Γ⊆ (1,∞] (this
includes Γ=IN \{1}) to the unit interval Γ′ :={ 1

x :x∈
Γ}⊆ [0,1), and similarly Γ⊆ IR (this includes Γ=ZZ)
to Γ′ := {x∈ [0,1) : 2x−1

x(1−x) ∈Γ}. All reasonable spaces
can be reduced to one of the spaces described above.

Classification: Consider an observation o ∈ Γ′ (e.g.
email) that is classified as c∈{0,1} (e.g. good versus
spam), where Γ′ could be one of the spaces above (e.g.
o is a sequence of binary features in decreasing order
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of importance). Then x := (o,c)∈ Γ := Γ′×{0,1} and
Γ0z =Γ′z×{0} and Γ1z =Γ′z×{1}. Given D (e.g. pre-
classified emails), a new observation o is classified as
c with probability p(c|D,o)∝p(D,x). Similar for more
than two classes.

In all these examples (we have chosen) |Γz0|= |Γz1|=
1
2 |Γz| ∀z∈IBm−1

0 , and this is the only property we need
and henceforth assume. W.l.g. we assume/define/
rescale |Γ|=1. Generalizations to non-binary and non-
symmetric partitions are straightforward and briefly
discussed at the end.

Identification. We assume that {Γz : z ∈ IBm
0 } are

(basis) events that generate our σ-algebra. For ev-
ery x∈Γ let x′ be the string of length `(x′)=m such
that x ∈ Γx′ . We assume that distributions q are σ-
measurable, i.e. to be constant on Γx′ ∀x′∈IBm. For
m =∞ this assumption is vacuous; we get all Borel
measures. Hence, we can identify the continuous sam-
ple space Γ with the (for m<∞ discrete) space IBm of
binary sequences of length m, i.e. in a sense all exam-
ple spaces are isomorphic. While we have the volume
model in mind for real-world applications, the string
model will be convenient for mathematical notation,
the tree metaphor will be convenient in discussion, and
the interval model will be easiest to implement and to
present graphically.

Notation. As described above, Γ may also be a tree.
This interpretation suggests the following scheme for
defining the probability of q on the leaves x′. The
probability of the left child node z0, given we are in
the parent node z, is P [Γz0|Γz,q], so we have

p(x|Γz, q) = p(x|Γz0, q)·P [Γz0|Γz, q] if x ∈ Γz0

and similarly for the right child. In the following we
often have to consider distributions conditioned to and
in the subtree Γz, so the following notation will turn
out convenient

qz0 := P [Γz0|Γz, q], pz(x|...) := 2−lp(x|Γz...) (1)

⇒ pz(x|q)= 2qzxl+1pzxl+1(x|q) = ... =
m∏

i=l+1

2qx1:i if x∈Γz

where we have used that p(x|Γx′ ,q) = |Γx′ |−1 = 2m is
uniform. Note that qz0+qz1 = 1. Finally, let ~qz∗ :=
(qzy :y∈IBm−l

1 ) be the (2m−l+1−2)-dimensional vector
or ordered set or tree of all reals qzy ∈ [0,1] in subtree
Γz. Note that qz 6∈ ~qz∗. The (non)density qz(x) :=
pz(x|q) depends on all and only these qzy. For z 6= ε,
qz() and pz() are only proportional to a density due
to the factor 2−l, which has been introduced to make
px′(x|...)≡1. (They are densities w.r.t. 2lλ|Γz

, where
λ is the Lebesgue measure.) We have to keep this in
mind in our derivations, but can ignore this widely in
our discussion.

Polya trees. In the Polya tree model one assumes
that the qz0≡1−qz1 are independent and Beta(·,·) dis-
tributed, which defines the prior over q. Polya trees
form a conjugate prior class, since the posterior is also
a Polya tree, with empirical counts added to the Beta
parameters. If the same Beta is chosen in each node,
the posterior of x is pathological for m→∞: The dis-
tribution is everywhere discontinuous with probability
1. A cure is to increase the Beta parameters with l,
e.g. quadratically, but this results in “underfitting” for
large sample sizes, since Beta(large,large) is too infor-
mative and strongly favors qz0 near 1

2 . It also violates
scale invariance, which should hold in the absence of
prior knowledge. That is, the p(oste)rior in Γ0 =[0, 12 )
should be the same as for Γ=[0,1) (after rescaling all
x;x/2 in D).

The new tree mixture model. The prior P [q]
follows from specifying a prior over ~q∗, since q(x)∝
qx1 · ... ·qx1:m by (1). The distribution in each subset
Γz⊆Γ shall be either uniform or non-uniform. A nec-
essary (but not sufficient) condition for uniformity is
qz0 =qz1 = 1

2 .

pu(qz0, qz1) := δ(qz0 − 1
2 )δ(qz1 − 1

2 ), (2)

where δ() is the Dirac delta. To get uniformity on Γz

we have to recurse the tree down in this way.

pu(~qz∗) := pu(qz0, qz1)pu(~qz0∗)pu(~qz1∗) (3)

with the natural recursion termination pu(~qz∗) = 1
when `(z)=m, since then ~qz∗=φ. For a non-uniform
distribution on Γz we allow any probability split
q(Γz) = q(Γz0)+q(Γz0), or equivalently 1 = qz0+qz1.
We assume a uniform prior on the split, i.e.

ps(qz0, qz1) := δ(qz0 + qz1 − 1) (4)

We now recurse down the tree

ps(~qz∗) := ps(qz0, qz1)p(~qz0∗)p(~qz1∗) (5)

again with the natural recursion termination p(~qz∗)=
p(φ) = 1 when `(z) = m. Finally we have to mix the
uniform with the non-uniform case.

p(~qz∗) := p(u)pu(~qz∗) + p(s)ps(~qz∗) (6)

We choose a 50/50 mixture p(u)=p(s)= 1
2 . This com-

pletes the specification of the prior P [q]=p(~q∗).

For example, if the first bit in x is a class label and
the remaining are binary features in decreasing order
of importance, then given class and features z = x1:l,
further features xl+1:m could be relevant for classifi-
cation (qz(x) is non-uniform) or irrelevant (qz(x) is
uniform).

Comparison to the Polya tree. Note the important
difference in the recursions (3) and (5). Once we de-
cided on a uniform distribution (2) we have to equally
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split probabilities down the recursion to the end, i.e.
we recurse in (3) with pu, rather than the mixture p
(this actually allows to solve the recursion). On the
other hand if we decided on a non-uniform split (4),
the left and right partition each itself may be uniform
or not, i.e. we recurse in (5) with the mixture p, rather
than ps. Inserting (4) in (5) in (6) and recursively (2)
in (3) in (6) we get

p(~qz∗) = 1
2

∏

y∈IBm−l
1

δ(qzy− 1
2 ) + 1

2δ(qz0+qz1−1)p(~qz0∗)p(~qz1∗)
(7)

Choosing p(u)=0 would lead to the Polya tree model
(and its problems) with qz0∼ Beta(1,1). For our choice
(p(u)= 1

2 ), but with p instead of pu on the r.h.s. of (3)
we would get a quasi-Polya model (same problems)
with qz0∼ 1

2 [Beta(∞,∞)+Beta(1,1)].

For m→∞, our model is scale invariant and leads to
continuous distributions for n→∞, unlike the Polya
tree model. We also don’t have to tune Beta pa-
rameters; the model tunes itself by suitably assign-
ing high/low posterior probability to subdividing cells.
While Polya trees form a natural conjugate prior class,
our prior does not directly, but can be generalized to
do so [Hut04a]. The computational complexity for
the quantities of interest will be the same (essentially
O(n)), i.e. as good as it could be.

Formal and effective dimension. Formally our
model is 2·(2m−1)-dimensional, but the effective di-
mension can by much smaller, since ~q∗ is forced with
a non-zero probability to a much smaller polytope, for
instance with probability 1

2 to the zero-dimensional
globally uniform distribution. We will compute the
effective p(oste)rior dimension.

3 QUANTITIES OF INTEREST

The evidence recursion. At the end of Section 2 we
defined our tree mixture model. The next step is to
compute the standard quantities of interest defined at
the beginning of Section 2. The evidence p(D) is key,
the other quantities (posterior, predictive distribution,
expected q(x) and its variance) follow then immedi-
ately. Let Dz :={x∈D :x∈Γz} be the nz := |Dz| data
points that lie in subtree Γz. We compute pz(Dz) re-
cursively for all z∈IBm−1

0 , which gives p(D)=pε(Dε).
Inserting (1) and (7) into

pz(Dz) =
∫

pz(Dz|~qz∗)p(~qz∗)d~qz∗ (8)

one can derive the following recursion [Hut04a]:

pz(Dz) = 1
2

[
1 +

pz0(Dz0)pz1(Dz1)
w(nz0, nz1)

]
(9)

w(nz0, nz1) := 2−nz
(nz+1)!
nz0!nz1!

=: wnz
(∆z)

nz = nz0 + nz1, ∆z :=
nz0

nz
− 1

2

The recursion terminates with pz(Dz)=1 when `(z)=
m. Recall (1) if you insist on a formal proof: For
`(z)=m and x∈Γz we have Γx′ =Γz ⇒ pz(x|q)=1 ⇒
pz(Dz|q)=1 ⇒ pz(Dz)=1.

Interpretation of (9): With probability 1
2 , the evidence

is uniform in Γz. Otherwise data Dz is split into two
partitions of size nz0 and nz1 =nz−nz0. First, choose
nz0 uniformly in {0,...,nz}. Second, given nz, choose
uniformly among the ( nz

nz0
) possibilities of selecting

nz0 out of nz data points for Γz0 (the remaining nz1

are then in Γz1). Third, distribute Dz0 according to
pz0(Dz0) and Dz1 according to pz1(Dz1). Then, the
evidence in case of a split is the second term in (9).
The factor 2nz is due to our normalization convention
(1). This also verifies that the r.h.s. yields the l.h.s. if
integrated over all Dz, as it should be.

Discussing the weight. The relative probability of
splitting (second term on r.h.s. of (9)) to the uniform
case (first term in r.h.s. of (9)) is controlled by the
weight w. Large (small) weight indicates a (non) uni-
form distribution, provided pz0 and pz1 are O(1). Bal-
ance ∆z ≈ 0 ( 6≈ 0) indicates a (non) symmetric parti-
tioning of the data among the left and right branch
of Γz. Asymptotically for large nz (keeping ∆z fixed),
we have

wnz
(∆z) ∼

√
2nz

π e−2nz∆2
z

Assume that data D is sampled from the true distri-
bution q̇. The probability of the left branch Γz0 of Γz

is q̇z0≡P [Γz0|Γz,q̇]=2lq̇z(Γz0). The relative frequen-
cies nz0

nz
asymptotically converge to q̇z0. More precisely

nz0
nz

= q̇z0±O(n−1/2
z ) with probability 1 (w.p.1). Sim-

ilarly for the right branch. Assume the probabilities
are equal (q̇z0 = q̇z1 = 1

2 ), possibly but not necessarily
due to a uniform q̇z() on Γz. Then ∆z = O(n−1/2

z ),
which implies

wnz (∆z) ∼ Θ(
√

nz)
nz→∞−→
w.p.1

∞ if q̇z0 = q̇z1 = 1
2 ,

consistent with our anticipation. Conversely, for q̇z0 6=
q̇z1 (which implies non-uniformity of q̇z()) we have
∆z→c := q̇z0− 1

2 6=0, which implies

wnz (∆z) ∼
√

2nz

π e−2nzc2 nz→∞−→
w.p.1

0 if q̇z0 6= q̇z1,

again, consistent with our anticipation.

Asymptotic convergence/consistency (n→∞).
For fixed m<∞, one can show that almost surely the
posterior pz(~qz∗|D) concentrates around the true dis-
tribution ~̇qz∗ for n→∞. This implies that the poste-
rior pz(x|Dz)→ q̇z(x) for all x∈Γz. One can also show
that the evidence pz(Dz)→ 1

2 or 1 for uniform q̇z(),
and increases exponentially with nz for non-uniform
q̇z() (see [Hut04a] for proofs).

Model dimension and cell number. As discussed
in Section 2, the effective dimension of ~q∗ is the number
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of components that are not forced to 1
2 by (2). Note

that a component may be “accidentally” 1
2 in (4), but

since this is an event of probability 0, we don’t have
to care about this subtlety. So the effective dimension
N~qz∗=#{q∈~qz∗ :q 6= 1

2} of ~qz∗ can be given recursively
as

N~qz∗ =
{

0 if `(z) = m or qz0 = 1
2

1 + N~qz0∗ + N~qz1∗ else
(10)

The effective dimension is zero if qz = 1
2 , since this im-

plies that the whole tree Γz has qzy = 1
2 due to (7). If

qz 6= 1
2 , we add the effective dimensions of subtrees Γz0

and Γz1 to the root degree of freedom qz0 = qz−qz1.
Bayes’ rule allows to represent the posterior probabil-
ity that N~qz∗ =k as

Pz[N~qz∗ = k|Dz]·pz(Dz)=
∫

δN~qz∗kpz(Dz|~qz∗)p(~qz∗)d~qz∗

where Pz[...|...]:=P [...|Γz...], and δab=1 for a=b and 0
else. The r.h.s. coincides with (8) except for the extra
factor δN~qz∗k. Analogous to the evidence (8), using
(10) we can prove the following recursion:

Pz[N~qz∗ = 0|Dz] = 1− gz(Dz), for l < m,

Pz[N~qz∗ = k + 1|Dz] = (11)

gz(Dz)·
k∑

i=0

Pz0[N~qz0∗ = i|Dz0] · Pz1[N~qz1∗ =k−i|Dz1],

Pz[N~qz∗ = k|Dz] = δk0 :=
{

1 if k=0
0 if k>0

}
for l = m.

gz(Dz) := 1
2

pz0(Dz0)pz1(Dz1)
pz(Dz)w(nz0, nz1)

(9)
= 1− 1

2pz(Dz)
(12)

Read: The probability that tree Γz has dimension k+1
equals the posterior probability gz(Dz) of splitting Γz,
times the probability that left subtree has dimension i,
times the probability that right subtree has dimension
k−i, summed over all possible i.

Let us define a cell or bin as a maximal volume on
which q() is constant. Then the model dimension is 1
less than the number of bins (due to the probability
constraint). Hence we also have a recursion for the
distribution of the number of cells.

Tree height and cell size. The effective height of
tree ~qz∗ at x ∈ Γz is also an interesting property. If
qz0 = 1

2 or `(z)=m, then the height h~qz∗(x) of tree ~qz∗
at x is obviously zero. If qz0 6= 1

2 , we take the height of
the subtree ~qzxl+1∗ that contains x and add 1:

h~qz∗(x) =

{
0

1 + h~qzxl+1∗
(x)
if `(z) = m or qz0 = 1

2

else

One can show that the tree height at x averaged over
all trees ~qz∗ is

Ez[h~qz∗(x)|Dz] = gz(Dz)
[
1+Ezxl+1[h~qzxl+1∗

(x)|Dzxl+1 ]
]

where Ez[f~qz∗ |...] =
∫

Pz[f~qz∗ |...]p(~qz∗)d~qz∗. We may
also want to compute the tree height averaged over
all x∈Γz. For `(z)<m and qz0 6= 1

2 we get

h̄~qz∗ :=
∫

h~qz∗(x)q(x|Γz)dx = 1+qz0·̄h~qz0∗ +qz1·̄h~qz1∗

Ez[h̄~qz∗ |Dz] = gz(Dz)
[
1 +

nz0+ 1
nz + 2

Ez0[h̄~qz0∗ |Dz0]

+
nz1+ 1
nz + 2

Ez1[h̄~qz1∗ |Dz1]
]

with obvious interpretation: The expected height of a
subtree is weighted by its relative importance, that is
(an estimate of) its probability. The recursion termi-
nates with Ez[h~qz∗ |Dz]=0 when `(z)=m. We can also
compute intra and inter tree height variances.

Finally consider the average cell size or volume v.
Maybe more useful is to consider the logarithm
−log2|Γz| = `(z), since otherwise small volumes can
get swamped in the expectation by a single large one.
Log-volume v~qz∗=`(z) if `(z)=m or qz = 1

2 , and else re-
cursively v~qz∗ =qz0v~qz0∗+qz1v~qz1∗ . We can reduce this
to the tree height, since v~qz∗= h̄~qz∗+`(z), in particular
v~q∗ = h̄~q∗

4 INFINITE TREES (m→∞)

Motivation. We have chosen an (arbitrary) finite tree
height m in our setup, needed to have a well-defined
recursion start at the leaves of the trees. What we are
really interested in are infinite trees (m=∞). Why not
feel lucky with finite m? First, for continuous domain
Γ (e.g. interval [0,1)), our tree model contains only
piecewise constant models. The true distribution q̇() is
typically non-constant and continuous (Beta, normal,
...). Such distributions are outside a finite tree model
class (but inside the infinite model), and the posterior
p(x|D) cannot converge to the true distribution, since
it is also piecewise constant. Hence all other estimators
based on the posterior are also not consistent. Second,
a finite m violates scale invariance (a non-informative
prior on Γz should be the same for all z, apart from
scaling). Finally, having to choose the “right” m may
be worrisome.

For increasing m, the cells Γx become smaller and will
(normally) eventually contain either only a single data
item, or be empty. It should not matter whether we
further subdivide empty or singleton cells. So we ex-
pect inferences to be independent of m for sufficiently
large m, or at least the limit m→∞ to exist. In this
section we show that this is essentially true.

Prior inferences (D = φ). We first consider the
prior (zero data) case D = φ. Recall that z ∈ IBm

0 is
some node and x ∈ IBm a leaf node. Normalization
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implies pz(φ)=1 for all z, which is independent of m,
hence the prior evidence exists for m→∞. This is
nice, but hardly surprising.

The prior effective model dimension N~q∗ is more in-
teresting. D=φ implies Dz =φ implies nz =0 implies
w(nz0,nz1)=1 implies a 50/50 prior chance gz(φ)= 1

2
for a split (see (12)). Recursion (11) reads

Pz[N~qz∗ = k +1] = 1
2

k∑

i=0

Pz0[N~qz0∗=i] ·Pz1[N~qz1∗=k−i]

with Pz[N~qz∗ =k]= δk0 for l=m and Pz[N~qz∗ =0]= 1
2

for l < m. So the recursion terminates in recursion
depth min{k+1,m−l}. Hence Pz[N~qz∗ = k+1] is the
same for all m > l+k, which implies that the limit
m→∞ exists. Furthermore, recursion and termination
are independent of z, hence also ak :=Pz[N~qz∗=k]. So
we have to solve the recursion

ak+1 = 1
2

k∑

i=0

ai ·ak−i with a0 = 1
2 (13)

The first few coefficients can be bootstrapped by hand:
( 1
2 , 18 , 1

16 , 5
128 , 7

256 , 21
1024 , 33

2048 ,...). A closed form can also
be obtained: Inserting (13) into f(x) :=

∑∞
k=0akxk+1

we get f(x) = 1
2 [x+f2(x)] with solution f(x) = 1−√

1−x, which has Taylor expansion coefficients

ak = (−)k

(
1/2

k + 1

)
=

1
2(k+1)4k

(
2k

k

)
∼ 1

2
√

π
k−3/2

(ak)k∈IN0 is a well-behaved distribution. It decreases
fast enough to be a proper measure (

∑
kak = f(1) =

1 < ∞), but too slow for the expectation E[N~q∗ ] =∑
kk·ak=∞ to exist. This is exactly how a proper non-

informative prior on IN should look like: as uniform
as possible, i.e. slowly decreasing. Further, P [N~q∗ <
∞]=

∑
kak =1 implies P [N~q∗<∞|D]=1, which shows

that the effective dimension is almost surely finite, i.e.
infinite (Polya) trees have probability zero.

For the tree height we have Ez[h~qz∗(x)]=0 if l=m and
otherwise

Ez[h~qz∗(x)] = 1
2 [1 + Ezxl+1 [h~qzxl+1∗

(x)]]

= ... = 1− ( 1
2 )m−l → 1 for m →∞

This also implies that the expected average height
Ez[h̄~qz∗ ]=1−( 1

2 )m−l→1. This is the first case where
the result is not independent of m for large finite m,
but it converges for m→∞, what is enough for our
purpose.

Single data item D =(x). Since p(x)≡1 (by sym-
metry and normalization) and w1 =1 are the same as
for the n = 0 case, all prior n = 0, m→∞ results re-
main valid for n=1: g(x)= 1

2 , P [N~q∗ =k|x]=ak, and
E[h~q∗(x)|x]→1.

General D. We now consider general D. For con-
tinuous spaces Γ and non-singular distribution q̇, the
probability of observing the same point more than once
(multi-points) is zero and hence can, to a certain ex-
tend, be ignored. See [Hut04a] for a thorough workout
of this case. In order to compute p(D) and other quan-
tities, we recurse (9) down the tree until Dz is either
empty or a singleton Dz =(x)∈Γz. We call the depth
mx :=`(z) at which this happens, the separation level.
In this way, the recursion always terminates. For in-
stance, for Γ= [0,1), if ε :=min{|xi−xj | :xi 6=xj with
xi,xj∈D} is the shortest distance, then mx < log2

2
ε =:

m0 <∞, since ε > 0. At the separation level we can
insert the derived formulas for evidence, posterior, di-
mension, and height. Note, there is no approximation
here. The procedure is exact, since we analytically
computed the infinite recursion for empty and single-
ton D.

So we have devised a finite procedure, linear in the
data size n, for exactly computing all quantities of in-
terest in the infinite Bayes tree. In the worst case,
we have to recurse down to level m0 for each data
point, hence our procedure has computational com-
plexity O(n·m0). For non-singular prior, the time is
actually O(n) with probability 1. So, inference in our
mixture tree model is very fast. Posterior (weak) con-
vergence/consistency for m=∞ can be shown similarly
to the m<∞ case [Hut04a].

5 THE ALGORITHM

What it computes. In the last two sections we
derived all necessary formulas for making inferences
with our tree model. Collecting pieces together we
get the exact algorithm for infinite tree mixtures be-
low. It computes the evidence p(D), the expected tree
height E[h~q∗(x)|D] at x, the average expected tree
height E[h̄~q∗ |D], and the model dimension distribu-
tion P [N~q∗ |D]. It also returns the number of recursive
function calls, i.e. the size of the explicitly generated
tree. The size is proportional to n for regular distri-
butions q̇.

The BayesTree algorithm (in pseudo C code)
takes arguments (D[],n,x,N); data array D[0..n−1]∈
[0,1)n, a point x ∈ IR, and an integer N . It returns
(p,h,h̄,p̃[],r); the logarithmic data evidence p=̂lnp(D),
the expected tree height h=̂E[h~q∗(x)|D] at x, the av-
erage expected tree height h̄=̂E[h̄~q∗ |D], the model di-
mension distribution p̃[0..N−1]=̂P [N~q∗ = ..|D], and
the number of recursive function calls r i.e. the size
of the generated tree. Computation time is about
N2nlogn nano-seconds on a 1GHz P4 laptop.
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BayesTree(D[],n,x,N)
d if (n≤1 and (n==0 or D[0]==x or x 6∈ [0,1)))
d if (x∈ [0,1)) then h=1; else h=0;

h̄=1; p=ln(1); r=1;
b for(k=0,..,N−1) p̃[k]=ak; /* see (13) */
else
d n0 =n1 =0;

for(i=0,..,n−1)
d if (D[i]< 1

2 ) then[D0[n0]=2D[i]; n0 =n0+1;]
b else [D1[n1]=2D[i]−1; n1 =n1+1;]
(p0,h0,h̄0,p̃0[],r0)=BayesTree(D0[],n0,2x,N−1);
(p1,h1,h̄1,p̃1[],r1)=BayesTree(D1[],n1,2x−1,N−1);
t=p0+p1−lnw(n0,n1);
if (t<100) then p=ln( 1

2 (1+exp(t));
else p= t−ln(2);

g=1− 1
2exp(−p);

if (x∈ [0,1)) then h=g ·(1+h0+h1); else h=0;
h̄=g ·(1+ n0+1

n+2 h̄0+ n1+1
n+2 h̄1);

p̃[0]=1−g;
for(k=0,..,N−1) p̃[k+1]=g ·∑k

i=0p̃0[i]·p̃1[k−i];
b r=1+r0+r1;

b return (p,h,h̄,p̃[],r);

How algorithm BayesTree() works. Since evi-
dence p(D) and weight 1/wn can grow exponentially
with n, we have to store and use their logarithms.
So the algorithm returns p=̂lnp(D). In the n ≤ 1
branch, the closed form solutions p=̂lnp(φ) = ln(1),
h=̂E[h~q∗(x)|φ or x]=1, h̄=̂E[h̄~q∗ |D]=1, and p̃[k]=ak

have been used to truncate the recursion. If D=(x1) 6=
x, we have to recurse further until x falls in an empty
interval. In this case or if n > 1 we partition D into
points left and right of 1

2 . Then we rescale the points
to [0,1) and store them in D0 and D1, respectively.
Array D could have been reused (like in quick sort)
without allocating two new arrays. Then, algorithm
BayesTree() is recursively called for each partition.
The results are combined according to the recursions
derived in Section 2. lnw can be computed from (9) via
lnn! =

∑n
k=1lnk. (Practically, pre-tabulating ak or n!

does not improve overall performance). For comput-
ing p we need to use ln( 1

2 (1+et))=̇t−ln2 to machine
precision for large t in order to avoid numerical over-
flow.

Remarks. Strictly speaking, the algorithm has run-
time O(nlogn), since the sorting effectively runs once
through all data at each level. If we assume that the
data are presorted or the counts nz are given, then
the algorithm is O(n) [Hut04a]. The complete C code,
available from [Hut04a], also handles multi-points.

Note that x passed to BayesTree() is not and cannot
be used to compute p(x|D). For this, one has to call

BayesTree() twice, with D and (D,x), respectively.
The quadratic order in N is due to the convolution,
which could be reduced to O(N logN) by transforming
it to a scalar product in Fourier space with FFT.

Multiply calling BayesTree(), e.g. for computing the
predictive density function p(x|D) on a fine x-grid,
is inefficient. But it is easy to see that if we once
pre-compute the evidence pz(Dz) for all z up to the
separation level in time O(n), we can compute “lo-
cal” quantities like p(x|D) at x in time O(logn). This
is because only the branch containing x needs to be
recursed, the other branch is immediately available,
since it involves the already pre-computed evidence
only. The predictive density p(x|D) = E[q(x)|D] and
higher moments, the distribution function P [x≤a|D],
updating D by adding or removing one data item, and
most other local quantities can be computed in time
O(logn) by such a linear recursion.

A good way of checking correctness of the implemen-
tation and of the derived formulas, is to force some
minimal recursion depth m′. The results must be in-
dependent of m′, since the closed-form speedups are
exact and applicable anywhere beyond the separation
level.

Numerical example. To get further insight into the
behavior of our model, we numerically investigated
some example distributions q̇(). We have chosen el-
ementary functions, which can be regarded as proto-
types for more realistic functions. They include the
Beta, linear, a singular, piecewise constant distribu-
tions with finite and infinite Bayes trees, and oth-
ers. These examples on [0,1) also shed light on the
other spaces discussed in Section 2, since they are iso-
morphic. The posteriors, model dimensions, and tree
heights, of the singular distribution q̇(x) = 2/

√
1−x

are plotted in Figure 1 for random samples D of sizes
n=100,...,105. The posterior p(x|D) clearly converges
for n→∞ to the true distribution q̇(), accompanied
by a (necessary) moderate growth of the effective di-
mension. For n = 10 we show the data points. It is
visible how each data point pulls the posterior up, as
it should be (“one sample seldom comes alone”). The
expected tree height E[h(x)|D] correctly reflects the
local needs for (non)splits, i.e. is larger near the singu-
larity at x=1. The other examples display a similar
behavior (see [Hut04a]).

6 DISCUSSION

We presented a Bayesian model on infinite trees, where
we split a node into two subtrees with prior probabil-
ity 1

2 , and uniform choice of the probability assigned
to each subtree. We devised closed form expressions
for various inferential quantities of interest at the data
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Figure 1: BayesTree() results for a prototypical proper singular distribution q̇(x)=2/
√

1−x.

separation level, which led to an exact algorithm with
runtime essentially linear in the data size. The theo-
retical and numerical model behavior was very reason-
able, e.g. consistency (no underfitting) and low finite
effective dimension (no overfitting).

There are various natural generalizations of our model.
The splitting probability p(s) could be chosen differ-
ent from 1

2 , k-ary trees could be allowed, and the
uniform prior over subtrees could be generalized to
Beta/Dirichlet distributions. We were primarily in-
terested in the case of zero prior knowledge, hence
zero model (hyper)parameters, but the generalizations
above make the model flexible enough, in case prior
knowledge needs to be incorporated. The dependency
on p(s) is particularly interesting [Hut04a]. The ex-
pected entropy can also be computed by allowing frac-
tional counts nz and noting that xlnx = d

dxxα|α=1

[Hut02]. A sort of maximum a posteriori (MAP) tree
skeleton can also easily be read off from (9). A node
Γz in the MAP-like tree is a leaf iff pz0(Dz0)pz1(Dz1)

w(nz0,nz1)
<1.

A challenge is to generalize the model from piecewise
constant to piecewise linear continuous functions, at
least for Γ=[0,1). Independence of subtrees no longer
holds, which was key in our analysis.
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Abstract

In this paper we introduce restricted concen-
tration models (RCMs) as a class of graphical
models for the multivariate Gaussian distri-
bution in which some elements of the concen-
tration matrix are restricted to being identi-
cal is introduced. An estimation algorithm
for RCMs, which is guaranteed to converge
to the maximum likelihood estimate, is pre-
sented. Model selection is briefly discussed
and a practical example is given.

1 Introduction

This paper introduces a class of graphical Gaus-
sian models, Lauritzen (1996), (hereafter abbreviated
GGMs) also known as covariance selection models,
Dempster (1972), in which elements of the concen-
tration matrix are restricted to being identical. Such
models are denoted restricted concentration models
and abbreviated RCMs. These models are linear in
the inverse covariance matrix and can therefore be seen
as instances of models discussed by Anderson (1970).
Besag (1974) also studies instances of such models.

RCMs can be of relevance in a variety of different prob-
lems. An example could be gene expression data where
the expression of many genes are measured. From a
biological point of view it may be of interest to embody
in the model that the conditional covariance between
genes i and j should be the same as the conditional
covariance between genes k and l. It may also be of
interest (and in some cases a necessity) to impose such
restrictions simply in order to reduce the dimensional-
ity of the problem.

Models with equal conditional correlations can be con-
structed within RCMs but this requires restrictions on
both the conditional covariances and the conditional
variances. An interesting extension of RCMs would

therefore be models with equal conditional correlations
and no other restraints.

Finally we mention that the restrictions in RCMs can
lead to some regression functions being constrained to
equality as illustrated in Section 3.

2 Background and notation

The setting in GGMs is i.i.d. samples of a random vec-
tor y = (y1, . . . , yd)

⊤ following a Nd(µ, Σ) distribution.
Let K = Σ−1 denote the inverse covariance matrix,
also known as the concentration matrix with elements
(kαβ). It is then well known, Lauritzen (1996), p. 130,
that the partial correlation between y1 and y2 given
all other variables is

ρ12|3...d = −k12/
√

k11k22 (1)

Thus k12 = 0 if and only if y1 and y2 are independent
given all other variables, and this is the traditional
focus of graphical Gaussian modeling.

A GGM is often represented by an undirected graph
G = (Γ, E) where Γ is the set of nodes representing the
d variables and E is the set of undirected edges rep-
resenting the concentration parameters kαβ which are
not restricted to being zero. For additional properties
of GGMs we refer to Lauritzen (1996), Chapter 5. In
the following we use Greek letters to refer to variables
and Latin letters to refer to sets of variables.

3 The problem to be solved

The issue addressed in this paper is to estimate K
when some entries kαβ are restricted to being equal.
Such restrictions can be imposed both on the diagonal
and the off–diagonal elements of K.

Example To illustrate possible implications of such
restrictions, consider the model in Figure 1. The as-
terisks indicate the restrictions that k13 = k14 = c1,
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k23 = k24 = c2 and k33 = k44 = c3, i.e.

K =









k11 k12 c1 c1

k12 k22 c2 c2

c1 c2 c3 0
c1 c2 0 c3









If we let a = {1, 2} and b = {3, 4}, then the regres-
sion parameters when regressing b on a are given as
−(Kbb)−1Kba. Thus the slope parameters for y3 and
y4 become identical,

E(yi|y1, y2) = ai + (c1/c3)y1 + (c2/c3)y2 for i = 3, 4,

meaning that the regression lines are parallel.

Another property of this model is that some partial
correlations are restricted to being equal. For example
it follows directly from (1) that

ρ31|24 = ρ41|23 = −c3/
√

k11c1 and

ρ32|14 = ρ42|13 = −c3/
√

k11c2.

1

2

3

4

*

*

**

**

***

***

Figure 1: Graphical Gaussian model with the ad-
ditional restrictions that (*) k13 = k14 = c1, (**)
k23 = k24 = c2 and (***) k33 = k44 = c3.

4 Restricted concentration models

To formalize the restrictions on the elements of K, let
the edge set E be partitioned into non–empty disjoint
subsets E1, . . . , ES each containing one or more edges.
Let E1, . . . , Es denote those subsets containing more
than one edge (those edges are said to be marked), and
Es+1, . . . , ES be those containing only one edge (those
edges are unmarked). Let Γ1, . . . ,ΓT be a similar par-
titioning of Γ into sets of nodes, some of which are
marked and some unmarked. A natural way to rep-
resent this situation graphically is to colour the edges
(vertices) in the graph such that all edges (vertices) in
the same edge (vertex) set have the same colour.

Let R = {E1, . . . ES , Γ1, . . . ,ΓT } be the collection
of such restrictions on K. The elements of R are
in 1–1 correspondence with the parameters θ =
(θ1, . . . , θS+T ) in K = K(θ). The edge sets E1, . . . ES

and vertex sets Γ1, . . . ,ΓT define a RCM.

5 The NIPS (Newton+IPS) algorithm

The algorithm is a combination of the classical IPS
algorithm for graphical Gaussian models, Lauritzen
(1996), p. 134 and the modified Newton procedure
of Jensen, Johansen and Lauritzen (1991) (hereafter
JJL91), see also Lauritzen (1996), p. 269.

Let Σ̂ = K̂−1 denote the current estimate of Σ at any
time during the iteration, and let f = n−1 where n is
the number of observations, SSD =

∑n

s=1(ys−ȳ)(ys−
ȳ)⊤ and S = SSD/f .

5.1 Newton algorithm

The simplest version of the algorithm (which is just a
specific version of the modified Newton algorithm of
JJL91) is as follows:

Repeatedly loop through R until convergence doing
the following: For each s ∈ R define the d× d matrix
Ks as follows: 1) If s is an edge set, then Ks has entries
Ks

αβ = 1 if {α, β} ∈ s and 0 otherwise. Thus Ks is the
incidence matrix for the graph (Γ, s). 2) If s is a vertex
set then Ks is a diagonal matrix with entries Ks

αα = 1
if α ∈ s and 0 otherwise. For convenience we shall
identify a vertex α with a set {α, α} such that vertex
sets and edge sets can be treated simultaneously in the
following.

Define the discrepancy ∆ = tr(KsΣ̂) − tr(KsS). For
each element s do a sequence of Newton steps

θn+1
s ← θn

s +
∆

tr(KsΣ̂KsΣ̂) + f∆2/2
,

kαβ ← θn+1
s for all {α, β} ∈ s. (2)

The substitution (2) is repeated until convergence for
the set s before moving on to the next set in R. Thus
the algorithm consists of two nested loops: 1) An outer
loop running over the elements of R and 2) an inner
loop maximizing L with respect to θs while keeping
all other parameters fixed. Below it is shown that this
algorithm in some cases can be speeded up by replacing
the inner loop by a direct line search.

The likelihood equations are obtained as follows: With
the definition of the matrices Ks for all s ∈ R given
above, the concentration matrix can be written K =
∑

s θsK
s. Let SS denote the sums–of–squares ma-

trix. Then tr(KSS) =
∑

s θstr(K
sSS). Let ts =

∑

s tr(KsSS). Hence (−t1/2, . . . ,−tS+T /2, ȳ) is a set
of canonical statistics, and these are to be equated with
their expectation.

To do so, we exploit the following: The multivariate
normal distribution is a regular k–dimensional expo-
nential family. Therefore the maximum likelihood es-
timate (MLE) exists and is unique, provided that the
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sufficient statistic is contained in its convex support.
By Theorem 2 in Jensen et al. (1991), the MLE can
be found by iteratively maximizing over each canonical
parameter, keeping the others fixed. Note that when
keeping all parameters but one at fixed values we get a
regular one–dimensional exponential family. By The-
orem 1 in JJL91, their modified Newton algorithm ap-
plied to a one–dimensional regular exponential family
converges to the MLE for any starting value.

Following Lauritzen (1996), p. 133, µ̂ = ȳ so what
remains is to maximize L(θ, µ̂) over Θ which is an S+T
dimensional space restricted only by the requirement
that K(θ) must be positive definite for all θ ∈ Θ. For
any θ∗ ∈ Θ and any s ∈ R, define

Θs(θ
∗) = {θ ∈ Θ|θr = θ∗r for r 6= s}.

Then L is maximized by cyclically maximizing L over
Θs(θ

∗), Lauritzen (1996), p. 270. For practical reasons
we have chosen to fit the model on S rather than on
SS. Following Lauritzen (1996) p. 259, τs = E(ts) =
− 1

2 tr(KsΣ) and vs = V ar(ts) = 1
2 tr(KsΣKsΣ). The

modified Newton algorithm of JJL91 consists in up-
dating θ as

θn+1 = θn +
ts − τs

vs + (ts − τs)2

which specializes to (2) in this context.

Convergence The parameter space Θ is restricted
by K(θ) having to be positive definite. We have not
shown that the Newton steps are guaranteed to keep
K positive definite and this should therefore strictly
speaking be checked at each Newton step, decreasing
the step length appropriately if the condition is no
longer satisfied, see JJL91. Empirical evidence sug-
gests however, that K indeed remains positive definite.

5.2 IPS algorithm

For a GGM (without restrictions of the kind discussed
in this paper) let a = {α, β} be an edge in the graph
and let b denote the complement to a. Then in the
IPS algorithm, see e.g. Lauritzen (1996) p. 134 ff, can
be used for updating the parameters kαα, kββ and kαβ

by updating the 2× 2 submatrix Kaa of K as

Kaa ← (Saa)−1 + Kab(Kbb)−1Kba. (3)

Note that in this step both the conditional variances
and conditional covariances are updated. This IPS
step maximizes the likelihood over the particular sec-
tion of the parameter space given by kαα, kββ and kαβ

and thus no iteration is needed. This operation can
also be performed on a single vertex α, which gives an
update of the 1× 1 submatrix Kαα.

5.3 NIPS algorithm

Considerable computational savings can be achieved
by combining the Newton sequence (2) with the
IPS step (3) and this combination constitutes the
NIPS (=Newton+IPS) algorithm. The combina-
tion is straight forward and most easily explained
by an example: The graph in Figure 2 has cliques
[12][23][34][45]. The asterisks indicate that the edges
[12] and [23] and the vertices 2 and 3 are marked, i.e.
the restrictions k12 = k23 and k22 = k33.

1 2 3 4 5

** **
* *

Figure 2: RCM with the additional restrictions that
(*) k12 = k23 and (**) k22 = k33.

The marked entries can be updated using the Newton
sequence while k11 is unrestricted and can be updated
using an IPS step on a 1 × 1 matrix. The edge [45]
(comprising the parameters k44, k45 and k55 can also
be updated in a single IPS step on a 2 × 2 matrix.
Left to consider is therefore only k34. Even though no
restriction is put onto this parameter it can not im-
mediately be updated using an IPS step (3) because
that would also update k33 (and k44) which is con-
strained. Therefore this parameter is updated using
a Newton sequence. This constitutes one full cycle of
the inner loop of the NIPS algorithm. Note that it is
easy to keep track of such restrictions: Whenever an
edge {α, β} contains a marked vertex, the edge must
itself be marked.

Computational Savings The following considera-
tions can lead to substantial computational savings:

1. Computational savings can be achieved when cal-
culating ∆ = tr(KsΣ̂) − tr(KsS). The incidence
matrix Ks serves to pick out (and sum the correct
way) the relevant entries of S and Σ̂. For a fixed
edge set s ∈ R, let a denote the set of vertices
in s and let b be the complement of a. Let Ãs

be the incidence matrix for the graph (a, s) and
let finally Σ̂aa and Saa denote the corresponding
submatrices of Σ̂ and S. It it then straight for-
ward to see that tr(KsS) = tr(ÃsSaa) and hence
∆ = tr(ÃsΣ̂aa) − tr(ÃsSaa). The modification
when s is a vertex set is straight forward.

2. After updating entries of K in a NR step, one need
not find Σ = K−1. The relevant part Σaa can be
found as (Kaa−Kab(Kbb)−1Kba)−1, and here it is
noted that 1) Kab(Kbb)−1Kba is fixed throughout
the whole Newton sequence and 2) the dimension
of Σaa is often much smaller than the dimension
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of Σ. A similar construct can be used when cal-
culating the value of the likelihood function.

3. Convergence is sometimes speeded up when re-
placing the Newton steps in (2) by an alternative
line search algorithm of the form

θn+1
s ← θn

s + α · p,

kαβ ← θn+1
s for all {α, β} ∈ s (4)

where p = ∆
tr(AsΣ̂AsΣ̂)+f∆2/2

and α is chosen to

maximize L in the direction defined by θn
s + tp.

4. If a clique consists exclusively of unmarked
edges/vertices, then it is more computationally
efficient to update the entire clique using IPS at
one time rather than working the way through the
edges one at the time.

6 Implementation

The algorithm has been implemented in the gen-
eral statistical package R, R Development Core Team
(2004).

7 Model selection issues

The number of different models which can be formed
by colouring edges/vertices in a given graph is enor-
mous. To illustrate the complexity, consider graphs
with vertices, 1,2 and 3 (for which there are 8 dif-
ferent graphs). There are 5 possible vertex sets:
{123}, {12, 3}, {1, 23}, {13, 2} and {1, 2, 3}. A tedious
calculation shows that there are in total (over all 8
graphs) 15 possible vertex sets giving 5× 15 = 75 dif-
ferent models! Therefore, good model selection strate-
gies become important. Here we shall just outline some
ideas:

Often in model selection in graphical models one con-
sider the operations dropEdge and addEdge. For
RCMs there are four additional operations which are
natural to consider: joinEdgeSet and splitEdgeSet

(and similarly for vertices). In connection with a back-
ward model search where edges are successively deleted
it is tempting to supplement with the possibility of
joining two edge sets. If there are p edge sets then
there are p(p − 1)/2 pairwise comparisons of the cor-
responding parameters and this can be done by e.g.
calculating Wald statistics (which requires V ar(θ̂) to
be computed).

A more brute force approach is to search for a graph-
ical model and then apply a clustering algorithm to
the diagonal of K and to the non–zero off–diagonal
elements of K.

One motivation for considering RCMs is applications
where data is sparse, i.e. where n < d. In this case S
is singular and hence K = S−1 does not exist. One
option in this case is to start from the independence
model and do a forward selection possibly supplied
with joining operations as discussed above.

8 Example: measurements on pig

carcasses

To illustrate the developments in this paper we con-
sider a prediction problem: In slaughter pig produc-
tion, prediction of the lean meat content is important
1) to ensure fair payment to the producers and 2) to en-
sure an appropriate processing of the meat afterwards.
The task is to predict the lean meat percentage y on
the basis of a set of predictor variables denoted by x.
In modern carcass grading, the predictor variables are
often obtained e.g. by ultra sound measurements on
the carcass and hence the number of predictor vari-
ables can be very large – and much larger than the
sample size.

For simplicity, we here consider the carcass data set
contained in the mimR package in R, see Højsgaard
(2004). This data set contains measurements of the
thickness of the meat and fat layer at three locations on
the back of 340 carcasses. The data also contains the
lean meat percentage determined by dissection. The
response variable is the meat percentage, y = MP
while x denotes the measurements of thickness of meat
and fat layers. The regression coefficients for the pre-
diction are ΣyxΣ−1

xx = −(Kyy)−1Kyx. The problem in
such prediction problems is that either Σxx is singu-
lar or it is very ill–conditioned because the predictor
variables often are very correlated.

To accommodate for this, one often make a principal
component regression or a partial least squares regres-
sion to obtain the regression coefficients. Other al-
ternatives are ridge regression and the lasso, see e.g.
Hastie, Tibshirani and Friedman (2001), pp. 59 for a
description of these methods.

8.1 Selection of different models

The saturated model (which has Table 1 as concen-
tration matrix) is in the following denoted M1. Ta-
ble 1 shows that the fat–concentration parameters all
tend to be of the same size (conditional variances as
well as covariances) and so do the meat concentration
parameters. Similarly, the concentration parameters
between the fat measurements and the lean meat per-
centage appear identical and so do (to a lesser extent)
the concentration parameters between the meat mea-
surements and the lean meat percentage. The model
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with these constraints is denoted M1r and the esti-
mated concentration matrix is shown in Table 2.

Table 1: Empirical concentration matrix for the car-
cass data (multiplied by 10).

F1 F2 F3 M1 M2 M3 MP
F1 4.36 -1.99 -1.58 0.28 -0.73 0.41 0.99
F2 -1.99 5.35 -2.09 -0.26 0.64 -0.53 0.88
F3 -1.58 -2.09 5.57 -0.56 -0.06 0.26 0.71
M1 0.28 -0.26 -0.56 1.58 -0.60 -0.56 -0.33
M2 -0.73 0.64 -0.06 -0.60 1.35 -0.88 -0.04
M3 0.41 -0.53 0.26 -0.56 -0.88 1.57 -0.14
MP 0.99 0.88 0.71 -0.33 -0.04 -0.14 2.63

Table 2: Estimated concentration matrix for the car-
cass data (multiplied by 10) under the model M1r
with parameters restricted to being equal.

F1 F2 F3 M1 M2 M3 MP
F1 4.83 -1.77 -1.77 0.30 -0.86 0.42 0.88
F2 -1.77 4.83 -1.77 -0.27 0.58 -0.37 0.88
F3 -1.77 -1.77 4.83 -0.30 -0.04 0.04 0.88
M1 0.30 -0.27 -0.30 1.40 -0.64 -0.64 -0.16
M2 -0.86 0.58 -0.04 -0.64 1.40 -0.64 -0.16
M3 0.42 -0.37 0.04 -0.64 -0.64 1.40 -0.16
MP 0.88 0.88 0.88 -0.16 -0.16 -0.16 2.64

Starting with the independence model and doing a for-
ward selection we get the model M2 with concentra-
tion matrix in Table 3. Then we applied a clustering
algorithm to the diagonal and to the off–diagonals to
identify possible edge sets and vertex sets. Inspired by
Table 1, we asked for 3 clusters on the diagonal and
5 clusters on the off–diagonal. The model with these
restrictions is M2r and the estimated concentrations
are presented in Table 4.

This scheme was repeated with a backward selec-
tion starting from the saturated model giving model
M3. Clustering the entries as described above gave
M3r. (The estimated concentration matrices have
been omitted).

Table 3: Estimated concentration matrix for the car-
cass data (multiplied by 10) forM2.

F1 F2 F3 M1 M2 M3 MP
F1 4.06 -1.68 -1.53 0.00 -0.18 0.00 1.08
F2 -1.68 5.04 -2.12 0.00 0.00 0.00 0.78
F3 -1.53 -2.12 5.54 -0.39 0.00 0.00 0.75
M1 0.00 0.00 -0.39 1.52 -0.56 -0.56 -0.27
M2 -0.18 0.00 0.00 -0.56 1.22 -0.79 0.00
M3 0.00 0.00 0.00 -0.56 -0.79 1.51 -0.26
MP 1.08 0.78 0.75 -0.27 0.00 -0.26 2.68

8.2 Model comparisons – predictive
performance

To evaluate the feasibility of the various models, we
took a cross validation approach as follows: Out of
the 340 carcasses we took a random sample of size

Table 4: Estimated concentration matrix for the car-
cass data (multiplied by 10) forM2r.

F1 F2 F3 M1 M2 M3 MP
F1 4.60 -2.00 -2.00 0.00 -0.20 0.00 0.77
F2 -2.00 4.60 -1.11 0.00 0.00 0.00 0.77
F3 -2.00 -1.11 4.60 -0.20 0.00 0.00 0.77
M1 0.00 0.00 -0.20 1.06 -0.47 -0.47 -0.20
M2 -0.20 0.00 0.00 -0.47 1.06 -0.47 0.00
M3 0.00 0.00 0.00 -0.47 -0.47 1.06 -0.20
MP 0.77 0.77 0.77 -0.20 0.00 -0.20 2.39

N = 8, 10, 15, 20, 30 and fitted the models to these
training data. Then we predicted MP for the valida-
tion data consisting of 340–N carcasses and calculated
the mean squared prediction error (MSPE) defined as

1
340−N

∑

i(yi− ŷi)
2 . This scheme was repeated M = 5

times and at the end average MSPE was calculated. To
provide a benchmark for comparison we also made a
principal component regression (PCR) and a partial
least squares regression (PLS). Højsgaard, Jørgensen,
Olsen and Busk (2004) have found that 3 components
were optimal in PLS and PCR for predictions of these
data, and therefore 3 components have been used here.
To ease the comparison the MSPEs were all calculated
relative to the MSPE for the PCR model.

8.3 Results

The relative MSPEs are presented in Table 5. Within
each sample size, we find the following: It is always
beneficial to reduce the saturated model M1 to the
restricted model M1r, and for small samples (N =
8, 10) the improvement is quite dramatic. (Note that
when N = 8 the saturated model is just identifiable as
there are 7 variables in the model).

A comparison of models Mi and Mir for i = 2, 3
yields no clear picture, but it suggests that there is a
place for refinement of the brute force clustering ap-
proach used in getting from Mi and Mir. For each
sample size, one of the RCMs always performs at least
as well or better than the traditional regression meth-
ods PLS and PCR. Finally it is noted that when sam-
ple size increases the models perform more and more
similarly, which was to be expected.

8.4 Computing time

Compared with the IPS algorithm used for GGMs
the NIPS algorithm presented here is somewhat more
time consuming. For example, fitting M3 (which is a
GGM) took 1.27 seconds while fitting the RCMM3r
took 4.87 seconds.
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Table 5: Relative mean squared prediction error
(MSPE) (calculated relative to MSPE for principal
component regression) for different models and differ-
ent sizes of the training data sets.

Sample size
8 10 15 20 30

M1 4.53 1.08 1.10 1.06 1.01
M1r 0.99 0.92 0.99 0.99 0.99
M2 1.11 1.03 1.04 1.03 1.01
M2r 1.18 0.99 1.03 0.99 1.00
M3 1.20 1.04 1.04 1.07 1.00
M3r 1.20 0.95 1.01 1.00 1.01
PLS 1.16 1.01 1.03 1.04 1.01
PCR 1.00 1.00 1.00 1.00 1.00

9 Discussion and directions for future

work

This paper has presented an estimation algorithm for
restricted concentration models (RCMs), and it has
been proven empirically that important gains in terms
of prediction precisions can be achieved from such
models.

It is emphasized, that to use the result in JJL91 we
should strictly speaking check that the concentration
matrix stays positive definite in each step (2) and, if
not, only move half of the distance to the associated
boundary point of the parameter space. We have not
seen an example where the positive definiteness has
been violated, but we have not been able to prove
theoretically that this cannot happen. For practical
purposes we therefore suggest that this check is only
performed occasionally.

To make RCMs of practical importance, it is important
to investigate possible model selection strategies for
RCMs, and this is a subject of future work. In this
connection it will become important to make a fast
implementation of the NIPS algorithm.
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Abstract

Many important algorithms for statistical in-
ference can be expressed as a weighted max-
kernel search problem. This is the case
with the Viterbi algorithm for HMMs, mes-
sage construction in maximum a posteriori
BP (max-BP), as well as certain particle-
smoothing algorithms. Previous work has
focused on reducing the cost of this proce-
dure in discrete regular grids [4]. Monte-
Carlo state spaces, which are vital for high-
dimensional inference, cannot be handled by
these techniques. We present a novel dual-
tree based algorithm that is appliable to a
wide range of kernels and shows substantial
performance gains over näıve computation.

Introduction

Max-kernel problems arise at the heart of many pow-
erful and widely-used statistical inference algorithms.
Examples include the message computation in max
belief propagation, sequence recursion in the Viterbi
algorithm, and classes of maximum a posteriori se-
quence estimation algorithms based on particle meth-
ods. This operation is expensive—requiringO(N2) op-
erations, where N is the size of the state space of a ran-
dom variable. As a result, applications with large state
spaces either must artificially coarsen the state space
or simply choose to use less powerful inference tech-
niques. Recent work by Felzenszwalb et al. addresses
the computational burden when the state space can be
embedded in a regular discrete grid [4, 5]. This tech-
nique, based on the distance transform, is extremely
powerful in its domain, but has two major limitations:

• It is limited to kernels of the form K(x, y) =
exp

{
1

σ2 ‖x− y‖
}

or exp
{

1
σ2 ‖x− y‖2

}

• It is only applicable to state spaces embedded in
a regular grid of parameters.

Monte Carlo methods, such as MCMC and particle
filters, have been shown to effectively adapt to ex-
amine interesting regions of the state space, and can
achieve better results than regular discretizations us-
ing fewer support points [1, 13]. Problems requir-
ing high-dimensional inference are ubiquitous in ma-
chine learning, and are best attacked with Monte Carlo
techniques as regular discretizations grow exponen-
tially and quickly become intractable. In this pa-
per, we address the need of fast algorithms for com-
puting weighted max-kernel on Monte Carlo grids by
demonstrating how the quadratic cost can be reduced
to N logN by adopting and extending powerful algo-
rithms proposed for N -body simulation [7, 8].1

In particular, we develop a new efficient dual-tree re-
cursion to exactly solve the max-kernel problem. We
derive the method in the context of kernels parameter-
ized by a distance function,2 which represent a broad
class of frequently used kernel functions, including
Gaussians, Epanechnikov, spherical, and linear ker-
nels, as well as thresholded versions of the same. Our
method can also be used to accelerate other spatial-
based kernels (such as K(x, y) = x · y), and problems
that have multiple kernels over different regions of the
state space, but we restrict our attention to the simpler
and more common case in this paper.

Our empirical results show that our algorithm provides
a speedup of several orders of magnitude over the näıve
method, becoming more efficient after as little as 10ms
of compute time. The dual-tree algorithm still com-
pares favorably to näıve computation on discrete grids
where the distance transform can be applied, but we

1We note that there are techniques for dealing with
KDE on Monte Carlo grids (fast Gauss Transform), but
these are inapplicable in the max-kernel setting.

2By distance functions we mean functions that are sim-
ilar to a metric but need not obey the triangle inequality.
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find that the latter algorithm is superior in this case.

The performance of algorithms based on dual-tree re-
cursion as N grows is relatively well-understood; see
Gray and Moore [8] and Ihler [9]. However, we have
found that the performance of this family of techniques
also depends heavily on other variables, such as the
data distribution, the dimensionality of the problem,
and the choice of spatial index and kernel. We present
several experiments to investigate these effects, and
we believe that the conclusions can be generalized to
other pruning-based dual-tree algorithms.

1 Problem setting

The algorithms we discuss in this paper are designed
to solve the following problem: We are given points
(which we will call particles) X , {xj} and Y , {yi},
and weights {wj} corresponding to the X particles.
The source (X) particles exert an influence on the tar-
get (Y ) particles given by infl(xj , yi) = wjK(xj , yi),
where K(·) is an affinity kernel. We wish to compute,
for each y, the maximum influence attained and the x
particle corresponding to it,3 ie.

fi =
N

max
j=1

wjK(yi, xj) i = 1, 2, . . . ,M (1)

This procedure’s O(MN) cost dominates the runtime
of many important algorithms such as max-BP and
MAP sequence estimation, which limits their use to
settings of small order (correponding to a coarse dis-
cretization of a continuous state space or choosing a
small number of particles).

In the following section, we detail how the max-kernel
algorithm arises in common inference methods.

1.1 Maximum a posteriori belief propagation

Given a graphical model with latent variables u1:n
4,

observations z1:n, and potentials ψkl, φk, a joint prob-
ability distribution is admitted:

p(u1:n, z1:n) =
1
Z

∏
k,l

ψkl(uk,ul)
∏
k

φk(uk, zk)

We are interested in computing the maximum a poste-
riori estimate, uMAP

1:n = arg maxu1:n p(u1:n|z1:n). We
can use the standard max-product belief propagation
equations for message passing and marginal (belief)

3We will subsequently refer to this procedure as
weighted maximum-kernel, or simply max-kernel.

4In describing these algorithms, we use u and z rather
than the traditional x and y to highlight the distinction
between the variables in the inference algorithms and the
variables in the max-kernel computation.

computation [12]. The message from node l to node k
is given by:

mlk(uki) =
|ul|
max
j=1

φ(ulj , zl)ψ(uki, ulj)
∏

r∈N (l)−k

mrl(ulj)

(2)
whereN (l)−k denotes the neighbours of node l exclud-
ing k. We can re-write equation (2) as a max-kernel
problem by setting

{xj} = {ulj},
{yi} = {uki},

wj = φ(ulj , zl)
∏

r∈N (l)−k

mrl(ulj),

K(yi, xj) = ψ(uki, ulj)

1.2 MAP sequence estimation using particle
methods

Consider the Markovian time-series model with latent
state ut and observations zt given by

ut ∼ p(ut|ut−1)
zt ∼ p(zt|ut)

In standard particle filtering [3], we draw a

set of samples
{
u

(i)
1:n

}N

i=1
using sequential impor-

tance sampling in order to approximate the fil-
tering distribution with a Monte Carlo estimator
p̂(un|z1:n) = 1

N

∑N
i=1 δu(i)

n
(dun), where δ

u
(i)
n

(dun) de-
notes the delta Dirac function. This is typically done
in a chain (or tree) with n nodes, at a cost of O(nN).
However, our goal is to obtain an estimate of the max-
imum a posteriori sequence

uMAP
1:n (n) , arg max

u1:n
p(u1:n|z1:n). (3)

As introduced by Godsill et al. in [6], equation (3) can
be estimated by performing a Viterbi-like algorithm
on the Monte Carlo state space induced by the filtered
particles at time t. At the heart of this algorithm lies
the following recursion:

δk(j) = log p
(
zk|u(j)

k

)
+ max

i

[
δk−1(i) + log p

(
u

(j)
k |u(i)

k

)]
(4)

This must be computed for each particle, thus incur-
ring a O(N2) cost. It is straightforward to show that
the maximization in (4) is equivalent to the max-kernel
problem in equation (1) transformed to log space.
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Figure 1: Example of pruning the max-kernel algo-
rithm (for a single y particle). The candidate (dark)
and non-candidate (light) nodes are shown. In the
bottom-right plot, a close-up of the six final candidate
nodes is shown (dashed). The single box whose par-
ticles are examined is shown in black. The subset of
the particles that are examined individually is shown
in black. There were 2000 particles in X, of which six
nodes (containing 94 particles total) were candidate
leaf nodes. Of these, only six particles from the first
node were examined individually.

2 Fast methods for computing
max-kernel

2.1 The distance transform

In [4], Felzenszwalb and Huttenlocher derive a fast
algorithm for a class of max-kernel problems by ob-
serving that the maximization in equation (1) is solv-
able by applying the distance transform. This achieves
O(N) cost and is very efficient in practice. Addition-
ally, the problem is separable in dimensionality, so a
d-dimensional transform of Nd points costs O(dNd).

2.1.1 Extension to Monte Carlo grids in 1-D

While the distance transform was designed to work ex-
clusively on regular grids, it is easily extended to irreg-
ular grids in the one-dimensional case, for a small in-
crease in cost. This observation is novel, to our knowl-
edge, although it represents a rather direct extension
to the original algorithm.

Assume we are given source particles {x1, . . . , xN} and
target particles {y1, . . . , yM}. The first step of the
algorithm is to compute the lower envelope of the
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Figure 2: Dual-tree max-kernel example. Top: the in-
fluence bounds for the nodes shown in figure 1. The
pruning threshold at each level is shown (dashed line),
along with the bounds for each candidate node. Bot-
tom: pruning at the leaf level: in the example, six
leaf nodes are candidates. We begin examining parti-
cles in the first box. As it happens, the first particle
we examine is the best particle (the correct answer).
Pruning by particle weight (the upper marker) allows
us to ignore all but the first six particles. The pruning
threshold is then sufficiently high that we can prune
the remaining candidate nodes without having to ex-
amine any of their particles.

parabolas anchored at {xi}. This step is unchanged,
save that the x particles need to be pre-sorted at a cost
of O(N logN). The second step is to calculate the
value of the lower envelope at each y particle. This
can be done by either pre-sorting the y particles, or
employing binary search on the lower-envelope, which
costs O(M logM) or O(M logN) respectively.

Unfortunately, this extension only applies to the one-
dimensional case. Other means must be used to
compute higher-dimensional max-kernel problems on
Monte Carlo grids.
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inputs: root nodes of X and Y trees: Xr, Yr.
algorithm:

leaves = {}, candidates = {Xr}
max recursive(Yr, leaves, candidates,−∞)

function max recursive(Y, leaves, candidates, τ)
if (leaf (Y ) and candidates = {})

// Base Case: reached leaves (see figure 4).
max base case(Y, leaves)

else // Recursive case: recurse on each Y child.
foreach y ∈ children∗(Y )

τy = τ, valid = {}
foreach p ∈ candidates

// Check if we can prune parent node p.
if

`
w (p) K

`
dl (p, y)

´
< τy

´
continue

foreach x ∈ children (p)
// Compute child bounds.

f{u,l} (x) = w (x) K
“
d{l,u} (x, y)

”
// Set pruning threshold.

τy = max
“
τy , max

x

“
f l(x)

””
valid = valid ∪ {x ∈ children (p) : fu (x) ≥ τy}

valid = {x ∈ valid : fu (x) ≥ τy}
leavesy = {x ∈ valid : leaf (x)}
candidatesy = {x ∈ valid : not (leaf (x))}
sort(leavesy by f l)
max recursive (y, leavesy, candidatesy, τy)

Figure 3: Dual-tree max-kernel algorithm, part 1.

2.2 Dual-tree max-kernel

In this section we present a novel dual-tree algorithm
for solving the weighted max-kernel problem. Our al-
gorithm is based on bounding the distance and weight,
hence the influence, of subtrees of X particles upon
subtrees of Y particles. We begin by constructing
space-partitioning trees for the X particles and Y
points (see Section 2.3). The leaf nodes of these trees
can contain multiple points. We also cache at each
node in the X tree the maximum particle weight in
the node (w(X)). At leaf nodes, we sort the particles
in order of decreasing weight.

The algorithm proceeds by doing a depth-first recur-
sion down the Y tree. For each node, we maintain
a list of X nodes that could contain the best parti-
cle (candidates). We know the particle of maximum
weight in a given node X. Thus, we can bound the
influence of X by considering the cases when that par-
ticle is as close (or far) from Y as possible.

For each X node we compute the lower and upper
bounds of the influence of the maximum particle in
the node on all points in the Y node (f{l,u}) by evalu-
ating the kernel at the upper and lower bound on the
distances to particles in the node (d{i, l}). The largest
lower bound on influence is the pruning threshold (τ):
any candidate node whose upper bound is less than
this threshold cannot possibly contain the best parti-

function max base case(Y, leaves)
foreach x ∈ leaves

f{u,l} (x) = w (x) K
“
d{l,u} (x, Y )

”
τ = max

x

“
f l (x)

”
leaves = {x ∈ leaves : fu (x) ≥ τ}
sort

`
leaves by f l

´
// Examine individual y points.
foreach y ∈ Y

τy = τ
foreach x ∈ leaves

// Prune nodes by Y (cached), then by y.
if

`
fu(x) < τy or w (x) K

`
dl (x, y)

´
< τy

´
continue

// Examine individual x particles.
foreach i ∈ x

// Prune by weight.

if

„
fu (x)

w (i)

w (x)
< τy

«
break

f (i) = w (i) K (d (i, y))
if (f (i) > τy)

// i is the new best particle.
τy = f (i) , x∗ (y) = i

Figure 4: Dual-tree max-kernel algorithm, part 2.

cle, and hence need not be considered. See Figures 1
and 2 for an example.

In each recursive step, we choose one Y child on which
to recurse. Initially, the set of X candidates is the set
of candidates of the parent. We sort the candidates
by lower bound, which allows us to explore the most
promising nodes first. For each of the candidates’ chil-
dren, we compute the lower bound on distance and
hence the upper bound on influence. Any candidates
that have upper bound less than the pruning threshold
are pruned. For those that are kept, the lower influence
bound is computed; these nodes have the potential to
become the new best candidate.

The influence bounds tighten as we descend the tree,
allowing an increasingly number of nodes to be pruned.
Once we reach the leaf nodes, we begin looking at in-
dividual particles. The candidate nodes are sorted by
lower influence bound, and the particles are sorted by
weight, so we examine the most promising particles
first and minimize the number of individual particles
examined. In many cases, we only have to examine
the first few particles in the first node, since the prun-
ing threshold often increases sufficiently to prune the
remaining candidate nodes. Figures 3 and 4 contain
pseudo-code for the algorithm.

For a given node in the Y tree, the list of candidate
nodes in the X tree is valid for all the points within
the Y node, which is the secret behind the efficiency
of dual-tree recursion. In this way, pruning decisions
are shared among Y points when possible.
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2.3 Spatial indices

Spatial indices (sometimes called spatial access meth-
ods) intelligently subdivide a set into regions of high
locality given some concept of distance. We briefly
review two commonly-used spatial indices.

2.3.1 Kd-trees

A kd-tree operates on a vector field, and recursively
chooses a dimension and split point to localize parti-
cles The dimension of largest spread is typically chosen
as splitting dimension. Kd-trees are effective in low di-
mensional settings; a 2-D example is given in figure 1
(not all levels are shown).

2.3.2 Anchors hierarchy and metric trees

Metric trees are more relaxed in their requirements
than kd-trees; they need only a defined distance met-
ric. Nodes in a metric tree consist of a pivot (a point
lying at the centre of the node), and radius. All points
belonging to the node must have a distance to the
pivot smaller than the radius of the node.5 The An-
chors hierarchy was introduced by Moore in [11] and is
an efficient means of constructing a metric tree. Unlike
kd-trees, metric tree construction and access costs do
not have factors that explicitly depend on dimension.
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Figure 5: Filtered distribution p(ut|z1:t)

3 Performance in N

We turn to empirical evaluation of the dual-tree algo-
rithm. In this section, we focus on performance in syn-
thetic and real-world settings as N grows; comparisons
are made both in settings where the distance transform
is applicable and where it is not. We present results
in terms of both CPU time and number of distance
computations (kernel evaluations) performed. This is

5Note: it is not the case that all points within the radius
of the pivot belong to the node.

important as in some applications the kernel evalua-
tion is extremely expensive and thus dominates the
runtime of the algorithm.

3.1 Multi-modal non-linear time series

Consider the following standard reference model [3, 6]:

ut+1 =
1
2
ut + 25

ut

1 + u2
t

+ 8 cos 1.2t+ vt+1

zt+1 =
u2

t+1

20
+ wt+1

where vt ∼ N (0, σv) and wt ∼ N (0, σw). The fil-
tered distribution is bimodal and highly non-linear
(figure 5), meaning the standard particle filter pro-
duces significant error even with a high particle count.
After running a standard SIR particle filter, we im-
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Figure 6: Particle filter and MAP estimates of the
latent state in the 1-D time series experiment. Mean
error for the particle filter was 4.05, while the MAP
solution achieved a mean error of 1.74.

plemented the MAP sequence estimation described
in Section 1.2. Figure 6 demonstrates the accuracy
gained by calculating the MAP solution. We chose
a one-dimensional setting so that the dual-tree al-
gorithm could be directly compared against the dis-
tance transform (using the modified algorithm from
Section 2.1.1). Figures 7 and 8 summarize the results.
It is clear that the distance transform is superior in
this setting, although the dual-tree algorithm is still
quite usable, being several orders of magnitude faster
than the näıve method.

3.2 Beat-tracking

Beat-tracking is the process of determining the time
slices in a raw song file that correspond to musical
beats. This is a challenging problem: both the tempo
and phase of the beats must be estimated throughout
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Figure 7: 1-D time series results. The dual-tree al-
gorithm became more efficient than näıve computa-
tion after approximately 70ms of compute time. Both
dual-tree and distance transform methods show similar
asymptotic growth, although the constants in the dis-
tance transform are approximately three times smaller.
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Figure 8: 1-D time series results: distance computa-
tions v. particle count.

the song. MAP sequence estimation after particle fil-
tering has achieved impressive results in the literature.
We omit the details of the probability model for the
sake of brevity, but a full explanation is found in [10].
The algorithm used was the forward pass particle fil-
ter, backward pass Viterbi algorithm described in Sec-
tion 1.2. Since the state space of this model is a three-
dimensional Monte Carlo grid, the distance transform
cannot be used. Figures 9 and 10 summarize the re-
sults: songs can be processed in seconds rather than
hours with this method. Using the fast method also
enables more particles to be used, which results in a
better solution: the probability of the MAP sequence
with 50000 particles was p = 0.87, while using 1000
particles resulted in a MAP sequence of probability
p = 0.53.
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Figure 9: Beat-tracking results: time v. particle
count. The dual-tree method becomes more efficient at
t = 10ms, and thereafter dominates the näıve method.
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Figure 10: Beat-tracking results: distance computa-
tions v. particle count.

4 The effect of other parameters

4.1 Distribution and dimensionality

To examine the effects of other parameters on the
behaviour of the dual-tree algorithm, we ran several
experiments varying dimensionality, distribution, and
spatial index while keeping N constant. We used two
spatial indices: kd-trees and metric trees (built us-
ing the Anchors hierarchy) as described in Section 2.3.
We generated synthetic data by drawing points from a
mixture of Gaussians distributed evenly in the space.
Figure 11 shows a typical clustered data distribution.
In all runs the number of particles was held constant
at N = 20, 000, and the dimension was varied to a
maximum of d = 40. Figures 12 and 13 show the
results for CPU time and distance computations, re-
spectively. In these figures, the solid line represents a
uniform distribution of particles, the dashed line rep-
resents a 4-cluster distribution, the dash-dot line has
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20 clusters, and the dotted line has 100. We ex-

Figure 11: Synthetic data set with c = 20 clusters.
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Figure 12: Time v. dimensionality. For clarity, only
the uniform distribution and one level of clustered data
are shown. This experiment demonstrates that some
structure is required to accelerate max-kernel in high
dimensions.
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Figure 13: Distance computations v. dimensionality.
The level of clustering shown is less than in figure 12.
For kd-trees, clustering hurts performance when d ≤ 8.

pect methods based on spatial indexing to fare poorly
given uniform data since the average distance between
points quickly becomes a very peaked distribution in
high dimension, reducing the value of distance as a
measure of contrast. The results are consistent with
this expectation: for uniform data, both the kd-tree
and anchors methods exceeded O(N2) distance com-
putations when d ≥ 12. More surprising is that the
kd-tree method consistently outperformed the anchors
method on uniform data even up to d = 40. The depth
of a balanced binary kd-tree of 20000 particles and leaf
size 25 is ten, so for d > 10 there are many dimensions
that are not split even a single time!
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Figure 14: Time v. dimensionality; ratio to
kd-tree = 1. Metric trees are better able to properly
index clusters: the more clustered the data, the smaller
dimensionality required for the anchors method to out-
perform kd-trees (d = 30 for somewhat-clustered data,
d = 15 for moderately-clustered data, and d = 6 for
significantly-clustered data).

Of more practical interest are the results for clustered
data. It is clear that the distribution vastly affects the
runtime of dual-tree algorithms; at d = 20, perform-
ing max-kernel with the anchors method was six times
faster on clustered data compared to uniform. We ex-
pect this effect to be even greater on real data sets, as
the clustering should exist on many scales rather than
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simply on the top level as is the case with our synthetic
data. It is also interesting to note the different effect
that clustering had on kd-trees compared to metric
trees. For the anchors method, clustering always im-
proved the runtime, albeit by a marginal amount in
low dimensions. For kd-trees, clustering hurt perfor-
mance in low dimensions, only providing gains after
about d = 8. The difference in the two methods is
shown in figure 14.

4.2 Effect of kernel width

To measure the effect of different kernels, we test both
methods on a 1-D uniform distribution of 200, 000
points, and use a Gaussian kernel with bandwidth (σ)
varying over several orders of magnitude. The number
of distance computations required was reduced by an
order of magnitude over this range (figure 15). Wider
kernels allow the weights to have more contrast, hence
affording more opportunities for pruning.
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Figure 15: Effect of kernel choice: distance computa-
tions v. bandwidth of a Gaussian kernel.

5 Conclusion

Weighted maximum-kernel problems are common in
statistical inference, being used, for instance, in be-
lief propagation and MAP particle filter sequence es-
timation. We develop an exact algorithm based on
dual-tree recursion that substantially reduces the com-
putational burden of this procedure for a wide vari-
ety of kernels. It is particularly important when the
state space lies on a multi-dimensional Monte Carlo
grid, where, to our knowledge, no existing accelera-
tion methods can be applied.

The method we present speeds up the inner loop of be-
lief propagation, which means that it can be combined
with other acceleration methods such as node pruning

and dynamic quantization [2] to achieve even faster re-
sults, albeit at the expense of the loss of accuracy that
those methods entail. The techniques we present could
also be integrated seamlessly into hierarchical BP [4].

We also look at the other variables that affect the per-
formance of dual-tree recursion, such as dimensional-
ity, data distribution, spatial index, and kernel. These
parameters have dramatic effects on the runtime of
the algorithm, and our results suggest that more ex-
ploration is warranted into these effects—behaviour as
N varies is only a small part of the story.
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Abstract

We are interested in learning generative mod-
els of objects that can be used in wide
range of tasks such as video summariza-
tion, image segmentation and frame inter-
polation. Learning object-based appear-
ance/shape models and estimating motion
fields (deformation field) are highly interde-
pendent problems. At the extreme, all mo-
tions can be represented as an excessively
large set of appearance exemplars. However,
a more efficient representation of a video se-
quence would save on frame description if it
described the motion from the previous frame
instead. The extreme in this direction is also
problematic as there are usually causes of ap-
pearance variability other than motion. The
flexible sprite model (Jojic and Frey 2001)
illustrates the benefits of joint modelling of
motion, shape and appearance using very
simple models. The advantage of such a
model is that each part of the model tries
to capture some of the variability in the data
until all the variability is decomposed and ex-
plained through either appearance, shape or
transformation changes. Yet, the set of mo-
tions modelled is very limited, and the resid-
ual motion is simply captured in the variance
maps of the sprites. In this paper, we de-
velop a better balance between the transfor-
mation and appearance model by explicitly
modelling arbitrary large, non-uniform mo-
tion.

1 Introduction

Our objective is to learn generative models of objects
in a visual scene so that scene analysis (such as video
summarization) can be efficiently performed. An im-
portant component of scene analysis involves learn-

ing object based appearance/shape models and esti-
mate motion reliably. These two interesting problems
of learning object based appearances and estimating
motion are extensively studied separately even though
both appearance and motion provide independent cues
for estimating each other. In this work, we introduce a
probabilistic generative model that unifies appearance
modelling and motion estimation.

A step in this direction is reported in (Jojic and Frey
2001), as a layered extension of (Frey and Jojic 1999)
for multiple objects. Here, the goal is to learn a
layered density model for image formation. Given
an input video sequence, the approach iteratively up-
dates the appearances and masks of objects associated
with each layer and the estimates of global transforma-

tion(motion) of the objects while capturing the resid-
ual motion in the variance maps of the sprites. Despite
this appearance flexibility, the model requires an ex-
cessive number of appearance classes to capture many
types of nonuniform large motions for which the trans-
lational variable is not a sufficient descriptor. We de-
scribe a new generative model for layered image forma-
tion that simultaneously learns deformation-invariant
appearances and infer complex deformation fields. We
use variational inference and generalized EM for learn-
ing and present results on flow computation, image
segmentation and frame interpolation.

2 Related work

In a scene with multiple objects, approaches to mo-
tion estimation that operate on matching patches from
one image to another (Lucas and Kanade 1981) under
perform at the boundary regions due to occlusions and
disocclusions. A good appearance model enables effec-
tive handling of boundary regions. On the other hand,
objects can undergo complex deformations, and mo-
tion provides useful cues to learn appearances (Black
and Jepson 1996). Thus, the estimation of appear-
ances and motion should be done in tandem. A popu-
lar approach to this is to use a layered representation
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in which we decompose a 3 dimensional scene into a
set of 2 dimensional layers.

One such layered formalism is based on mixture mod-
els (Ayer and Sawhney 1995), (Jepson and Black
1993), (Weiss and Adelson 1996) in which each pixel
is assigned probabilistically to one of several layers.
When multiple objects are moving in a scene, there
is a fair amount of occlusions and disocclusions, and
without proper appearance models for the objects in
the scene, it is extremely difficult to find the bound-
aries of the object.

In (Black and Fleet 2000), a framework for modelling
motion discontinuities is presented. In this work, the
foreground and background are separated by a straight
edge within a single, fixed window in the image se-
quences. The image sequence within the window is
modelled by a generative model that predicts the im-
age at time t from the image at time t − 1 using un-
known state variables that describe the location of the
edge and the motions of the foreground and back-
ground. An algorithm based on particle filtering is
used to infer the location of the edge, motion vec-
tors for the foreground and the background at each
time step. Again, this approach does not have explicit
model for appearances of the objects, but instead re-
lies on straight edge to differentiate foreground and
background pixels within a small window. Moreover,
for complex object shapes, a single edge may not be
sufficient to differentiate the two layers.

In (Jojic and Frey 2001), a generative model frame-
work is used to automatically learn layers of “flexible
sprites”, which are probabilistic 2-dimensional appear-
ance maps and masks of moving, occluding objects.
An important assumption of this model is that pixels
belonging to a sprite move with the same velocity (for
instance, uniform translation). For many interesting
video sequences, this assumption is too rigid.

In (Frey, Jojic and Kannan 2003), we suggest lineariz-
ing the transformation manifold locally. This approach
has two drawbacks - it requires an additional global
transformation for finding the position and often a lin-
ear manifold is not sufficient to capture large complex
deformation. The use of low-frequency wavelets for
smooth deformation fields (Jojic et al. 2001) suffers
from the same problem.

3 Flexible sprites with deformation
fields

Fig. 1 shows the hierarchical generative model that de-
scribes the process involved in two-layer image forma-
tion. The statistical generative process is as follows:
For each layer, an appearance and a mask are gen-
erated from appropriate prior distributions associated

with object classes. We sample deformation vectors
for each pixel. The deformation field is then applied
to both the appearance and the mask. The position
variables are randomly selected and the appropriate
latent images shifted in accordance. The final image
is composed from the layers according to the masks,
which can be either continuous or discrete.

At this juncture, we would like to point out that the
deformation field is fully expressive and nonlinear, and
the model without the position variable can still cap-
ture well the correct global motion. We have added
the shift variable only to serve the purposes of regu-
larization and speedup of computation. There are too
many relatively good solutions to arbitrary matching
patches in the mean image and the observation. The
existence of the shift variable limits the search space
for the deformation field estimation, and regularizes
the search.

This is also the main difference from our earlier work
(Frey, Jojic and Kannan 2003), where we used a lin-
earizing manifold locally. To make this linearization
work, an added nonlinearity is needed, and for that
purpose, we used discrete shifts.

4 A generative model for occluded
patches in motion

Although the following discussion applies to an arbi-
trary number of layers, we consider for simplicity a
two-layer model, consisting of a foreground and a back-
ground. We treat foreground appearance (denoted by
f) and background appearance (b) as parameters that
apply to an entire sequence. (In the full model, there
are several layers and several appearance classes that
can occupy them).

We associate with the foreground layer a binary mask
m of the same size as f such that mi=1 indicates that
the corresponding pixel is a foreground pixel. Let the
probability that mi = 1 be αi so that

P (m) =
∏

i

αmi

i (1− αi)
(1−mi).

Although the multiplicative alpha map we used in
some of our previous papers is attractive for model-
ing mixed pixels, the binary mask tends to allow for a
more robust inference (Frey and Jojic 2004)(Williams
and Titsias 2003).

Each pixel in the latent images undergoes a deforma-
tion. In this paper, we use a discrete coordinate system
for clarity, although techniques for sub-pixel inference
and multi-scale search can be used. A priori the fore-
ground and background motion vectors, U and V are
independent and follow uniform distribution denoted
by P (U) and P (V). We can favor smaller motions by
using, for instance, a Gaussian prior on displacement.
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Appearance AppearanceMask Mask

Deformation f ield Deformation f ield

Position Position

Figure 1: Illustration of the generative model using two layers. The images used in this figure are obtained by
learning the model using a video sequence of a person walking towards the camera diagonally. The deformation
model is nonlinear and is fully expressive; the additional level of global transformation provides regularization
and offers significant computational advantage as discussed in sec. 3, but could be instead absorbed into the
deformation field.
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Every M × N observed frame is decomposed into a
(M −K +1)× (N −K +1) grid of K×K overlapping

patches in the spirit similar to our epitomic represen-
tations (Jojic, Frey and Kannan 2003). We let P(z)
denote the set of coordinates that are in the patch cen-
tered at z so that P(z) = {w : |w − z| ≤ K} and the
corresponding pixel intensities to be I(P(z))

For pixel It(z) in the observed image at time t, the
foreground motion vector is represented by the random
variable U

t(z), and the background motion vector by
the random variable V

t(z).

To generate a pixel It(z) in the observed image at time
t, a foreground motion vector , U

t(z) = u from P (U)
and a background motion vector V

t(z) = v from P (V)
are drawn. The intensity of the pixel in the patch P(z)
at time t is generated using :

It(w ∈ P(z)) =

f(w+u)m(w+u) ∗b(w+v)(1−m(w+u)) + noise

Thus, when m(w+u) = 1, foreground pixel intensity
is observed, and when m(w+u) = 0, background pixel
intensity is observed at pixel location w ∈ P(z). We
assume that the (sensor) noise is Gaussian with vari-
ance σ2 so that the observation likelihood of the patch
is a Gaussian given by,

P (It(P(z))|Ut(z)=u,Vt(z)=v) ∝ exp
[

−
∑

w∈P(z)

(f(w+u)m(w+u)
b(w+v)1−m(w+u)−It(w))2

2σ2

]

As in the epitome representation, we assume that the
patch appearances are independent.

Let the motion fields in all nearby frames be U and V
and the observed patches in all nearby frames be I so
that joint distribution is proportional to

P (U ,V, I,m) ∝
∏

t

∏

z

P (m)P (It(P(z))|Ut(z)=u,Vt(z)=v,m) (1)

5 Inference & Learning

For learning, the natural choice is the Expectation
Maximization algorithm (Dempster, Laird and Rubin
1977) that maximizes the likelihood of observation.
However, as exact inference is intractable, we resort
to variational approximation (Jordan et al. 1999) for
the posterior and use generalized EM (Neal and Hin-
ton 1998) for learning.

For each observed image, we approximate posterior as:

P (U,V,m|It) =
∏

z

qt(U(z),V(z))qt(m)

Letting βt
i be the probability that mi=1 given the ith

pixel in the tth frame, and βt
i = 1-βt

i ,

qt(m) =
∏

i

(βt
i )

miβt
i

(1−mi)

Generalized EM maximizes the bound on the (log)
probability of the data:

logP (I) ≥
∑

t

∑

z

∑

m

∑

u,v

qt(U(z),V(z))qt(m)

log
P (U(z), V (z), It(P(z)),m)

qt(U(z),V(z))qt(m)

Before, we derive the update equations, we define two
quantities: We allow every patch to shift by at most
D pixels. This reduces the search space and therefore
the computational cost. When there is large motion,
we can further reduce this search space D by incorpo-
rating global transformation, as described in sec. 3.

The set of all coordinates in the observed image whose
K × K patches can “reach” coordinate x in f or b

when moved by at most D is R(x) = {z : |x − z| ≤
(K − 1)/2 + D} The set of all motion vectors for the
patch at z in observed image that cause a pixel in the
patch to be mapped to x in f or b is

M(x, z) = {u : |(x− z)− u| ≤ (K − 1)/2; |u| ≤ D}.

The posterior distribution over the motion vectors is

qt(U(z)=u,V(z)=v) = ρ exp
[

−
1

2σ2

∑

w∈P(z)
{

βt
w(It(w)− f(w+u))2 + βt

w(It(w)− b(w+v))2
}]

(2)

where ρ ensures that
∑

u

∑

v P (Ut(z) = u,Vt(z) =
v|It) = 1. Due to the use of binary mask, the com-
putation inside the exponential splits into sum of two
distance measures. When the posterior over the mask
is peaked, pixels in the observed patch that are at-
tributed to foreground are compared with patch from
the shifted foreground, and observed pixels that be-
long to background are matched with the correspond-
ing shifted patch in the background. This distance
computation need not be done on a patch by patch
basis, but instead by observing that each pixel partic-
ipates in a large number of patches, we can employ
simple trick using cumulative sums and calculate the
distances for all patches in tandem.

The posterior distribution over the mask is

βt
w = 1/

[

1 + exp
³

∑

u,v

q(Ut(z)=u,Vt(z)=v)

((It(w)− b(w + v))2 − (It(w)− f(w + u))2)
´]

(3)
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Figure 2: Top row: entire sequence of 6 frames used to train the model. Notice that one person is moving
towards the camera, inducing a zooming in effect, and another person moving in the background. Bottom
row: interpolated frame between adjacent frames in the top row. Interpolation is performed using the learned
parameters and the inferred deformation fields.

We use < . >=
∑

t

∑

z∈R(y)

∑

u∈M(y,z)

∑

v∈M(y,z)

to represent the sufficient statistic collected from all
pixels, z in all frames, t, that map pixel y and the
motion vectors for z that cause the pixel to be mapped.

The update for background appearance is:

b(y)Ã

¿

βt
y−vq(Ut(z)=u,Vt(z)=v)It(y−v)

À

¿

βt
y−vq(Ut(z)=u,Vt(z)=v)

À (4)

The above update involves aligning the observed pixel
with respect to the background using the posterior dis-
tribution over the motion vectors and then multiplying
this with the posterior probability of the pixel belong-
ing to the background. Since multiple patches from all
the frames contribute to updating the same pixel in the
background, the denominator normalizes for multiple
counts.

The foreground appearance is updated similarly:

f(y)Ã

¿

βt
y−uq(Ut(z)=u,Vt(z)=v)It(y−u)

À

¿

βt
y−uq(Ut(z)=u,Vt(z)=v)

À (5)

The prior probability of a pixel to be from the fore-
ground is given by:

αy Ã

¿

βt
y−uq(Ut(z)=u,Vt(z)=v)

À

¿

q(Ut(z)=u,Vt(z)=v)

À (6)

We initialize the appearance variables to a reference
frame (usually the middle frame in the sequence) and
let the prior distribution over the mask to be uniform.
We iterate between finding the posterior over motion
vectors and the posterior over the mask in the Estep,
and updating the appearances and the prior distribu-
tion for the mask in the Mstep. This procedure enables

inferring the layered optical flow in images. However,
in the full flexible sprites model, the chosen variational
factorization, when combined with the variational fac-
torization of the shifts in the original flexible sprites
paper leads to efficient inference and learning whose
results are shown in Fig. 1. We omit the mathemati-
cal details for brevity.

6 Experimental results

6.1 Modelling complex deformation and

appearances in two layers

For this experiment, we used 6 frames of 88× 133 RGB
sequence shown in fig. 2. The sequence has a person
moving towards the camera in front of a moving back-
ground inducing a complex deformation field. There
is also another person walking behind in the opposite
direction. The translational motion of the background
is due to camera shake.

We trained our foreground-background model on this
sequence using 5×5 overlapping patches. For compu-
tational reasons, we restricted the search space for the
foreground motion to be 4 pixels in both directions
(81 possible directions). The background motion was
restricted to 2 pixels in the horizontal direction. The
state space of the posterior distribution over the mo-
tion field has a cardinality of 405 (9×9×5×1). Upon
investigation, we found that the posterior distribution
is peaked at a few values. This fact can be used to
address the storage issue during inference. In fact, in
our experiments we store the distribution of only the
top 20 motion directions.

In Fig. 3b, we show the learned appearances of the
foreground and background, and the probability dis-
tribution of the binary mask. It is interesting to notice
that the learned mask distribution has captured the
person walking behind as part of the foreground. Also,
some of the occluded background pixels are filled in. In
fig. 3a, results of learning flexible sprites model with-
out deformation is shown. Since, the flexible sprites
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a)

b)

Figure 3: Top row: Flexible sprites model Background, foreground (masked) and transparency mask learned
using the two layer sprites model on the data in Fig. 2. The complex deformation of the foreground object can’t
be modelled using this model.
Bottom row:Proposed model Learned background, foreground and probability values of binary mask learned. The
foreground appearance is invariant to deformation, and the background has lesser number of occluded pixels,
and the mask captures the person moving away from the camera as part of the foreground.

model assumes that the pixels belonging to a layer
move with the same velocity it can not handle non-
uniform motion. In fact, some of the foreground pixels
are misclassified to be background pixels as the corre-
sponding background pixels are always occluded.

Inference in this model also gives us the distribution
over the motion vectors for each pixel and for each
layer. Using this we can compute the expected motion
for each pixel by averaging the foreground and back-
ground motion weighted by their posterior probabili-
ties. The middle frame is considered as the reference
frame for which the motion is set to be 0. Fig. 4 shows
the inferred deformation field for each frame with re-
spect to the reference frame. Note, however, that our
motion field is defined with respect to the derived fore-
ground and background appearances in b and f which
have more disoccluded pixels than any frame.

The learned appearances and the inferred flow vec-
tors can be used to perform video interpolation. In
Fig. 2 we present 1 frame interpolation between adja-
cent frames. See the accompanying website for more
interpolation results.

6.2 Modelling mixtures of complex

deformation and appearances in two

layers

Our model can easily be extended to incorporate mul-
tiple layers of moving objects with appearance of each
layer modelled as a mixture model.

In this experiment, we present results for learning a
two layer model where the foreground appearance is
modelled using a Gaussian mixture with 2 classes. We
also allow the latent variables (appearances and prob-
ability masks) to be bigger than the observed image
so as to learn a panoramic background.

We learn the model using 10 RGB frames (138×148×

3) sampled from a longer video sequence (Fig. 6a).
Each frame consists of one of the two persons (mod-
elled using different classes) moving towards the cam-
era in front of a non-stationary background. Notice
that the images include scale changes in appearance
due to zoom, complex motion of hands and legs, wrin-
kles in the clothing, and large shifts in the position.

We used larger appearances and masks (138 × 178)
than the observed frames. Referring to our model in
fig. 1, we first train the model without incorporation of
the deformation to obtain the global position variables
in each layer for each frame. Once the global shifts are
inferred, we fix them to learn the deformation field and
the parameters of the model in tandem as outlined in
Sec. 5

In fig. 5, the parameters of the learned model are
shown. Frames corresponding to the first appearance
class have pixels belonging to the background that
are always occluded. However, these pixels are visi-
ble in some frames where the other appearance class
is present. By jointly modelling all the frames, we are
able to fill in for almost all the occluded pixels belong-
ing to the background for any given frame. This is
further shown in fig. 5a. If we had chosen to learn two
separate models for the two classes, the background
will not have all its corresponding pixels observed.

For the pixels belonging to the texture less pathway,
the prior probability distribution over the mask is close
to uniform (fig. 5c & e). This suggests that for those
regions that do not have enough textural variations to
group them as belonging to one of the two layers, it is
at best to assign equal probability for either layer to
explain them.

In fig. 6, we present inference results for some repre-
sentative frames, shown in fig. 6a. Fig. 6b is the corre-
sponding inferred deformation field shifted according
to inferred global transformation. The flow vectors
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Figure 4: Inferred deformation field corresponding to the image sequence shown in Fig. 2(the flow field is drawn
with reference to the fourth frame which is not shown here)

a b c d e

Figure 5: Parameters of two layered two class model learned using 10 frames from a video sequence (representative
frames in fig. 6 a)Learned background is larger than the size of input image b) Appearance of foreground object of
class 1 and c) the corresponding probability distribution of the binary mask (with white referring to probability
of 1 for the pixel belonging to foreground ) d) & e) appearance and probability mask of the second class of
foreground layer.

a b c d e f

Figure 6: Illustration of inference for some frames of the sequence explained in sec. 6.2 a) frames from a sequence.
b) Deformation field for the background. c) Deformed, globally transformed background. d) Deformation field
for the foreground (masked). e) Distribution for the mask after global transformation is applied. f) Mask applied
on the frame in a)
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are drawn relative to the learned parameters. Each
vector in this field represents the most probable (that
vector that has the largest posterior probability) defor-
mation vector for that pixel. The inferred deformation
field for the foreground appearance is in fig. 6c. It is
interesting to note that the deformation vectors for
appearance are smoother and more consistent along
the boundaries than on the central regions of the fore-
ground object. As our approach learns a good ap-
pearance model, the boundaries of the objects are well
defined but the motion within the object is not very
coherent due to lack of enough texture variation be-
tween adjacent patches to reliably favor a particular
motion direction. We contrast this with inferred flow
vectors in the previous experiment (fig. 4) where we
had enough textural variation in the central region of
object of interest that we learned a much smoother
flow field.

7 Conclusions

We have enriched the flexible sprites model with
the deformable motion variables defined on over-
lapping patches. We assume that in each patch
there exist two motion vectors and that some pix-
els are following one and others the other motion.
The selection is defined by a patch of binary vari-
ables. These patches are also overlapping in the
model of the mask, aligned with one of the layers.
We were able to use this model of motion within
the flexible sprites model and obtain better appear-
ance, mask and motion estimates. See the web page
http://www.psi.utoronto.ca/∼anitha/flex.html for ad-
ditional results and videos.
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Abstract

For over a century, the study of logic has fo-
cused on the algebra of logical statements.
This work, first performed by George Boole,
has led to the development of modern com-
puters, and was shown by Richard T. Cox
to be the foundation of Bayesian inference.
Meanwhile the logic of questions has been
much neglected. For our computing machines
to be truly intelligent, they need to be able
to ask relevant questions. In this paper I will
show how the Boolean lattice of logical state-
ments gives rise to the free distributive lat-
tice of questions thus defining their algebra.
Furthermore, there exists a quantity analo-
gous to probability, called relevance, which
quantifies the degree to which one question
answers another. I will show that relevance
is not only a natural generalization of infor-
mation theory, but also forms its foundation.

1 INTRODUCTION

Intelligent machines need to actively acquire informa-
tion, and the act of asking questions is central to
this capability. Question-asking comes in many forms
ranging from the simplest where an instrument con-
tinuously monitors data from a sensor, to the more
complex where a rover must decide which instrument
to deploy or measurement to take, and even the more
human-like where a robot must verbally request infor-
mation from an astronaut during in an in-orbit con-
struction task.

Intelligence is not just about providing the correct so-
lution to a problem. When vital information is lacking,
intelligence is required to formulate relevant questions.
For over 150 years mathematicians have studied the

∗http://www.huginn.com/knuth/

logic of statements (Boole, 1854); whereas the mathe-
matics of questions has been almost entirely neglected.
In this paper, I will describe my recent work performed
in understanding the algebra of questions, and its as-
sociated calculus, the inquiry calculus.

Much of the material presented in this paper relies on
the mathematics of partially-ordered sets and lattices.
For this reason, I have included a short appendix to
which the reader can refer for some of the mathemati-
cal background. Section §2 briefly discusses questions
and the motivation for this work. Section §3 introduces
the formal definition of a question. I develop the lattice
of questions and its associated algebra in Section §4.
I extend the question algebra to the inquiry calculus
in Section §5 by introducing a bi-valuation called rele-
vance, which quantifies the degree to which one ques-
tion answers another. In section §6, I show that the
inquiry calculus is not only a natural generalization
of information theory, but also forms its foundation.
Section §7 summarizes the results, discusses how infor-
mation theory has been used for some time to address
question-asking, and describes how this more general
methodology and deeper understanding will facilitate
this process.

2 QUESTIONS

Each and every one of us asks questions, and has
done so since being able to construct simple sentences.
Questions are an essential mechanism by which we ob-
tain information, however as we all know, some ques-
tions are better than others. Questions are not always
verbal requests, but are often asked in the form of
physical manipulations or experiments: ‘What happens
when I let go of my cup of milk? ’ or ‘Will my mother
make that face again if I drop it a second time? ’ Ques-
tions may also be more fundamental, such as the sac-
cade you make when you detect motion in your pe-
ripheral visual field. Or perhaps the issue is more ef-
fectively resolved by turning your head so as to deploy
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both your visual and auditory sensory modalities. Re-
gardless of their form, “questions are requests for in-
formation” (Caticha, 2004).

Many questions simply cannot be asked: there may
be no one who will know the answer, no immediate
way to ask it, you may not be allowed for a variety
of reasons, or the question may be too expensive with
respect to some cost criteria. In most situations, these
questions cannot now be asked directly: ‘Is there life
in Europa’s ocean? ’, ‘How fast does the SR71 Black-
bird fly? ’, ‘How would radiation exposure on a Mars
mission affect an astronaut’s health? ’, or ‘What is the
neutrino flux emitted from Alpha Centauri? ’ In these
cases, one must resort to asking other questions that
do not directly request the information sought, yet still
have relevance to the unresolved issue. This sets up the
iterative process of inquiry and inference, which is es-
sential to the process of learning—be it active learning
by a machine, learning performed by a child, or the act
of doing science by the scientific community.

Choosing relevant questions is a difficult task that re-
quires intelligence. Anyone who has tried to perform a
construction task with the assistance of a small child
will appreciate this fact. Constantly being asked ‘Do
you need a hammer? ’ by even the most enthusiastic
helper can be a great annoyance when you are strug-
gling to drill a hole. This is precisely the situation we
will need to avoid when robots are used to assist us in
difficult and dangerous construction tasks. Relevant
questions asked by an intelligent assistant will be in-
valuable to minimizing risks and maximizing produc-
tivity in human-robot interactions. However, despite
being an important activity on which we intelligent
beings constantly rely, the mathematics of quantifying
the relevance of a question to an outstanding issue has
been surprisingly neglected.

3 DEFINING QUESTIONS

One of the most interesting facts about questions is
that even though we don’t know the answer, the ques-
tion is essentially useless if we have absolutely no idea
of what the answer could be. That is, when questions
are asked intelligently, we already have a notion of the
set of possible answers that the resolution may take.
Richard T. Cox in his last paper captured this idea
when he defined a question as the set of all logical
statements that answer it (Cox, 1979).

The utility of such a definition becomes apparent when
one considers the set of all possible answers to be a
hypothesis space. The act of answering a question
is equivalent to retrieving information, which will be
used to further refine the probability density func-
tion over the hypothesis space, thereby reducing un-

certainty. This can be formalized to a greater de-
gree, and to our advantage, by realizing that a set
of logical statements can be partially-ordered by the
binary ordering relation ‘implies’. This set of logical
statements along with its binary ordering relation →,
generically written in order-theoretic notation as ≤,
forms a partially-ordered set, which can be shown to
be a Boolean lattice (Birkhoff, 1967; Davey & Priest-
ley, 2002). As a concrete example, consider a human-
robotic cooperative construction task involving a robot
named Bender and a human named Fry.1 Bender has
become aware that Fry will be in need of a tool, but
must decide which tool Fry will prefer:

d = ‘Fry needs a drill!’
w = ‘Fry needs a wrench!’
h = ‘Fry needs a hammer!’

These three atomic statements comprise the three mu-
tually exclusive possibilities in Bender’s hypothesis
space. The Boolean lattice A (Figure 1), which I will
interchangeably call the statement lattice or the asser-
tion lattice, is the powerset of these three statements,
formed by considering all possible logical disjunctions,
ordered by the binary ordering relation ‘implies’, →.
In an ideal situation, Bender’s situational awareness
would provide sufficient information to allow him to
infer the tool Fry most probably needs. However, in re-
ality, this will not always be the case, and Bender may
need more information to adequately resolve the infer-
ence. The human way to accomplish this is to simply
ask Fry for more information. Clearly, the most rele-
vant question Bender can ask will depend both on the
probabilities of the various hypotheses in this space,
and on the specific issue Bender desires to resolve.

I now introduce a more formal definition of a question,
which will allow us to generate a lattice of questions
from a lattice of logical statements representing the
hypothesis space. I first define a down-set (Davey &
Priestley, 2002).

Definition 1 (Down-set) A down-set is a subset J
of an ordered set L where if a ∈ J , x ∈ L, x ≤ a then
x ∈ J . Given an arbitrary subset K of L, we write the
down-set formed from K as J = ↓K = {y ∈ L|∃x ∈
K where y ≤ x}.

Keep in mind that ≤ represents the ordering relation
for the ordered set—in this case ≤ is equivalent to
→ for the lattice A. A formalized version of Cox’s
definition of a question follows (Knuth, 2003a, 2004b,
2005).

1Bender and Fry are characters on the animated televi-
sion series Futurama created by Matt Groening.
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Figure 1: A3 is the Boolean lattice formed from three
mutually exclusive assertions ordered by the relation
‘implies’. The bottom element ⊥ is the absurdity,
which is always false, and the top element � is the
truism, which is always true.

Definition 2 (Question) A question Q is defined as
a down-set of logical statements Q = ↓{a1, a2, . . . , an}.
The question lattice Q is the set of down-sets of the
assertion lattice A ordered by the usual set-inclusion
⊆, so that Q = O(A).

This defines a question in terms of the set of statements
that answer it, which includes all the statements that
imply those statements. Note that I am using lower-
case letters for assertions (logical statements), upper-
case letters for questions (or sets), and script letters
for ordered sets (lattices). The question lattice Q gen-
erated from the Bender’s Boolean assertion lattice A

is shown in Figure 2 with the following notation:

H = ↓h = {h,⊥}
WH = ↓w ∨ h = {w ∨ h,w, h,⊥}

DWH = ↓d ∨ w ∨ h = {d ∨ w ∨ h, . . .}

This lattice shows all the possible questions that one
can ask concerning the hypothesis space A. For ex-
ample, the question H ∪ DW is the set union of the
questions H and DW . H∪DW represents the question
‘Do or do you not need a hammer? ’, since this question
can be answered by the statements {d∨w, d,w, h,⊥},
where d∨w is equivalent to ‘Fry does not need a ham-
mer! ’, since ∼ h = d ∨ w. 2 Note that not all of the
questions in Q have English language equivalents.

4 THE QUESTION ALGEBRA

The ordered set Q is comprised of sets ordered by the
usual set inclusion ⊆. This ordering relation naturally
implements the notion of answering. If a question A

2Note also that ⊥ is the absurd answer, which answers
all questions since it implies everything (see Figure 1).

Figure 2: Q3 is the free distributive lattice formed from
the assertion lattice A3. Questions are ordered by set-
inclusion which implements the relation ‘answers’.

is defined by a set that is a subset of the answers to
a second question B, so that A ⊆ B, then answering
the question A will also answer the question B. Thus
question A answers question B if and only if A ⊆ B.
This allows us to read A ⊆ B as ‘A answers B’, and
recognize that questions lower in the lattice (Figure 2)
answer questions higher in the lattice.

The fact that the ordered set Q is comprised of sets
ordered by ⊆ and closed under set union ∪ and set
intersection ∩ implies that it is a distributive lattice
(Knuth, 2003a,b, 2004a,b, 2005). This means that Q

possesses two binary algebraic operations, the join ∨
and meet ∧, which are identified with ∪ and ∩, respec-
tively (Knuth, 2003a). Just as the join and meet on
the assertion lattice A can be identified with the logi-
cal disjunction ∨ (OR) and the logical conjunction ∧
(AND), the join and meet on the question lattice can
also be viewed as a disjunction and a conjunction of
questions, respectively. The question formed from the
meet of two questions asks what the two questions ask
jointly and is called the joint question; whereas the
question formed from the join of two questions asks
what the two questions ask in common and is called
the common question (Cox, 1979). These operations
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Table 1: The Question Algebra

ORDERING
Answers ≤ ≡ ⊆
Reflexivity For all A, A ≤ A
Antisymmetry If A ≤ B and B ≤ A then A = B
Transitivity If A ≤ B and B ≤ C then A ≤ C

OPERATIONS
Disjunction ∨ ≡ ∪
Conjunction ∧ ≡ ∩
Idempotency A ∨ A = A

A ∧ A = A
Commutativity A ∨ B = B ∨ A

A ∧ B = B ∧ A
Associativity A ∨ (B ∨ C) = (A ∨ B) ∨ C

A ∧ (B ∧ C) = (A ∧ B) ∧ C
Absorption A ∨ (A ∧ B) = A ∧ (A ∨ B) = A
Distributivity A ∧ (B ∨ C) = (A ∧ B) ∨ (A ∧ C)

A ∨ (B ∧ C) = (A ∨ B) ∧ (A ∨ C)

CONSISTENCY
A ≤ B ⇔ A ∧ B = A ⇔ A ∨ B = B

allow us to algebraically manipulate questions as easily
as we currently manipulate logical statements.

However, the similarities to the more specific Boolean
algebra end there. Distributive algebras, in general, do
not possess the Boolean operation of negation. Thus,
in general, questions do not possess complements.

The join-irreducible elements of the question lattice
J(Q) are the questions that cannot be written as
the join (set union) of two other questions. I call
these questions ideal questions (Knuth 2003a), de-
noted I = J(Q), reflecting the fact that they are the
ideals (Birkhoff, 1967; Davey & Priestley, 2002) of the
lattice Q. While ideal questions neither have a ver-
bal analogue nor are interesting to ask, they are use-
ful mathematical constructs. Ideal questions form a
lattice isomorphic to the original assertion lattice A.
Thus we have the correspondence where Q = O(A)
and A ∼ J(Q). The lattices A and Q are said to be
dual in the sense of Birkhoff’s Representation Theo-
rem (Knuth 2005). Furthermore, O takes lattice sums
to lattice products; whereas J takes lattice products
to lattice sums. These maps are the order-theoretic
analogues of the exponential and the logarithm. This
will have important consequences when we generalize
the question algebra to the inquiry calculus.

There are other important types of questions. The
first definition originated with Cox (1979).

Definition 3 (Real Question) A real question is a
question Q ∈ Q, which can always be answered by a
true statement. The real sublattice is denoted by R.

It is straightforward to show that a real question enter-
tains each of the mutually exclusive atomic statements
of A as acceptable answers (Knuth 2003a). This leads
to the following proposition, which I will leave for the
reader to prove.

Proposition 1 (The Least Real Question) For
all Q ∈ Q, Q ∈ R iff Q ≥ ∨ ↓J(A). The question
C =

∨ ↓J(A) = min R is the least real question.

Thus the least element in the real sublattice R is the
question formed from the join of the downsets of the
mutually exclusive atomic statements of A. In our
example, this is D ∪ W ∪ H. This question is unique
in that it answers all real questions in Q.

Definition 4 (Central Issue) The central issue is
the least element in the real sublattice R of the ques-
tion lattice Q, denoted min R. Answering the central
issue resolves all the real questions in the lattice.

Last, a partition question is a real question that neatly
partitions its set of answers. Specifically,

Definition 5 (Partition Question) A partition
question is a real question P ∈ R formed from the
join of a set of ideal questions P =

∨n
i=1 Xi where

∀ Xj ,Xk ∈ J(Q), Xj ∧ Xk = ⊥ when j �= k.

There are five partition questions in our example:
DWH, H ∪DW , W ∪DH, D∪WH, and D∪W ∪H.
Together these questions form a lattice P isomorphic
to the partition lattice Π3. Note that the central issue
is the partition question with the maximal number of
partitions. For this reason, it is the least ambiguous
question.

The question lattice Q generated from the Boolean lat-
tice A is known as the free distributive lattice (Knuth,
2003a). As such, it is isomorphic to the lattice of sim-
plicial complexes in geometry (Klain & Rota, 1997), as
well as the lattice of hypergraphs (Knuth, 2005). Thus

Figure 3: The hypergraph associated with the question
H ∪ DW = ‘Do you or do you not need a hammer? ’
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hypergraphs are a convenient graphical means of dia-
gramming questions. Figure 3 shows the hypergraph
associated with the partition question H ∪DW = ‘Do
you or do you not need a hammer? ’ Such hypergraphs
may play a more significant role when inquiry is united
with inference in the form of Bayes Nets.

5 THE INQUIRY CALCULUS

With the question algebra well-defined, I now extend
the ordering relation to a quantity that describes the
degree to which one question answers another. This
is done by defining a bi-valuation on the lattice that
takes two questions and returns a real number d ∈
[0, c], where c is the maximal relevance.3 I call this
bi-valuation the relevance (Knuth, 2005)

Definition 6 (Relevance) The degree to which a
question Q resolves an outstanding issue I, for all
Q, I ∈ Q, is called the relevance, and is written d(I|Q)
where

d(I|Q) =




c if Q ≤ I (Q answers I)
0 if Q ∧ I = ⊥ (Q and I are exclusive)
d otherwise, where 0 < d < c.

with c being the maximal relevance.

This bi-valuation is defined so as to extend the dual
of the zeta function for the lattice, which acts to
quantify order-theoretic inclusion, which in this case,
indicates whether the question Q answers the ques-
tion I (Knuth, 2004a,b, 2005). The utility of this
bi-valuation becomes apparent when one considers
I = min R to be the central issue, and Q ∈ R to be an
arbitrary real question. The bi-valuation d(I|Q) quan-
tifies the degree to which Q resolves the central issue I
by taking a value d where 0 < d < c. This is analogous
to the notation in probability theory where p(x|y) de-
scribes the degree to which the statement y implies the
statement x (Cox, 1946, 1961; Jaynes, 2003).

Since the arguments of the relevance function can be
expressed as algebraic combinations of questions, we
must require that the values returned by the func-
tion are consistent with the algebraic properties of the
lattice. This consistency requirement results in three
rules, which describe how relevances relate to one an-
other (Knuth 2004a, 2005). Consistency with asso-
ciativity gives rise to the Sum Rule (Caticha, 1998;
Knuth 2004a, 2005):

d(X ∨ Y |Q) = d(X|Q) + d(Y |Q) − d(X ∧ Y |Q), (1)
3Real numbers preserve transitivity, which is a useful

property in this context. Are real numbers always ap-
propriate in such generalizations? The answer is ‘no’ and
quantum mechanics is an excellent example (Caticha, 1998;
Knuth, 2004a).

and its multi-question generalization

d(X1 ∨ X2 ∨ · · · ∨ Xn|Q) =∑
i

d(Xi|Q) −
∑
i<j

d(Xi ∧ Xj |Q)+

∑
i<j<k

d(Xi ∧ Xj ∧ Xk|Q) − · · · , (2)

which, due to the Möbius function of the distributive
lattice, displays the familiar sum and difference pat-
tern known as the inclusion-exclusion principle (Klain
& Rota, 1997; Knuth 2004a, 2005).

Consistency with distributivity of ∧ over ∨ results
in the Product Rule (Caticha, 1998; Knuth 2004a,
2005):

d(X ∧ Y |Q) = c d(X|Q)d(Y |X ∧ Q), (3)

where the real number c is again the maximal rele-
vance. Note that the calculus cannot simultaneously
support distributivity of ∧ over ∨ and distributivity
of ∨ over ∧, which are both allowed in a distributive
lattice (Knuth 2004a, 2005). It may surprise some to
learn that is also the case in probability theory.

Last, consistency with commutativity of ∧ results in a
Bayes’ Theorem Analogue (Knuth 2004a, 2005):

d(Y |X ∧ Q) =
d(Y |Q)d(X|Y ∧ Q)

d(X|Q)
. (4)

The fact that these three rules are shared between the
inquiry calculus and probability theory is a result of
the fact that both the assertion lattice A and the ques-
tion lattice Q are distributive lattices, with a Boolean
lattice being a special case of a distributive lattice.

Since the assertion lattice A and the question lattice Q

are dual to one another in the sense of Birkhoff’s Rep-
resentation Theorem, it is not unreasonable to expect
that the values of the relevances of questions must be
consistent with the probabilities of their possible an-
swers. Given an ideal question X = ↓x we require

d(X|�) = H(p(x|�)), (5)

where d(X|�) is the degree to which the question that
asks everything � answers X, p(x|�) is the degree to
which the truism (the top element of A) implies the
statement x, and H is a function to be determined.

The result, which I discuss in detail elsewhere (Knuth,
2005), is based on four constraints imposed by the lat-
tice structure additivity, subadditivity, symmetry, and
expansibility. Additivity and subadditivity are a re-
sult of the sum rule for questions (2). The constraint
of symmetry reflects the commutativity of the join;
whereas the constraint of expansibility reflects the fact
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that adding a statement that is known to be false to
the underlying assertion lattice A does not affect the
results. An important result from Janos Aczél and col-
leagues (Aczél, Forte & Ng, 1974) enables one to show
that given these properties, there is a unique form of
the relevance d(P |�) in terms of probabilities.

Theorem 1 (Relevance) If and only if d(P |�) sat-
isfies additivity, subadditivity, symmetry and expansi-
bility, then there exist a ≥ 0 and b ≥ 0 such that

d(P |�) = a Hm(p1, p2, · · · , pn)+
b oHm(p1, p2, · · · , pn), (6)

where pi ≡ p(xi|�), the Shannon entropy (Shannon &
Weaver, 1949) is defined as

Hm(p1, p2, · · · , pn) = −
n∑

i=1

pi log2 pi, (7)

and the Hartley entropy (Hartley, 1928) is defined as

oHm(p1, p2, · · · , pn) = log2 N(P ), (8)

where N(P ) is the number of non-zero arguments pi.

This result is important since it rules out the use of
other entropies for the purpose of inference and in-
quiry. Any other entropy function will lead to an in-
consistency between the bi-valuations defined on the
assertion lattice A and the bi-valuations defined on the
question lattice Q.

6 A NATURAL GENERALIZATION

OF INFORMATION THEORY

I will now show that these results not only lead natu-
rally to information theory, but significantly generalize
its scope including several generalizations already pro-
posed in the literature. For simplicity, I will assign the
arbitrary constants so that a = 1 and b = 0, and limit
ourselves to the Shannon entropy. The main result
of the previous section is that the degree to which the
top question � answers any partition question P ∈ P is
quantified by the entropy of its answers. Thus proba-
bility quantifies what we know, whereas entropy quan-
tifies what we do not know.

However, more basic quantities also appear, and take
on new fundamental importance. Since partition ques-
tions are joins of ideal questions, it is straightforward
to show, using the sum rule, that the degree to which
� answers an ideal question Xi ∈ I is given by the
probability-weighted surprise

d(Xi|�) = −pi log2 pi. (9)

If we look at our earlier example, we can compute the
degree to which � answers the question DW ∨ WH.
This is easily done using the sum rule, which gives

d(DW ∨ WH|�) = d(DW |�) + d(WH|�)
− d(DW ∧ WH|�). (10)

Clearly this quantity is related to the mutual informa-
tion between DW and WH, which when written in
standard notation would look like

I(DW ;WH) =
H(DW ) + H(WH) − H(DW,WH), (11)

where d(DW ∧WH|�) is related to the joint entropy.
Thus mutual information is related to the disjunction
of two issues, whereas the joint entropy is related to the
conjunction of two issues. However, in this illustration
is important to note that (10) is not exactly a mutual
information since neither DW nor WH are partition
questions, however with a larger hypothesis space it is
trivial to construct the mutual information this way.

By considering the disjunction and conjunction of
multiple issues, one can construct relevances that
are higher-order mutual informations and higher-order
joint entropies that exhibit the sum and difference pat-
terns in the multi-question generalization of the sum
rule. Higher-order generalizations such as these were
independently suggested by several authors (McGill,
1955; Cox, 1961, 1979; Bell, 2003), however here one
can see that they occur naturally as a result of the
inquiry calculus.

To consider the conjunction and disjunction of ques-
tions to the right of the solidus, one must use the
sum and product rules in conjunction with the Bayes’
theorem analogue to move questions from one side
of the solidus to the other. The following exam-
ple demonstrates a typical calculation, which also in-
cludes some algebraic manipulation. Consider again
Bender’s central issue T = ‘Which tool do you need? ’.
However, Bender has asked this question 10 times
in the last hour, and Fry is getting quite irri-
tated and will lose his temper if he hears that
question again. To find another question, Bender
computes the relevance that the question QH =
‘Do you or do you not need a hammer? ’ has on the is-
sue. This calculation results in

d(T |QH) = d(T |QH ∧ �) (12)

= d(QH |T ∧ �)
d(QH |�)
d(T |�)

= d(QH |T )
d(QH |�)
d(T |�)

= c
d(QH |�)
d(T |�)

,
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where the result is simply a ratio of two entropies.
Note that this formalism relies on relevances that are
conditional—like probabilities. This notion is absent
in traditional information theory, and is another way in
which the inquiry calculus is a natural generalization.

7 DISCUSSION

I have demonstrated that the question algebra and
the inquiry calculus follow naturally from a straight-
forward definition of a question as the set of state-
ments that answer it. The question algebra enables
one to manipulate questions algebraically as easily as
we currently manipulate logical statements, whereas
the inquiry calculus allows us to quantify the degree
to which one question answers another. This method-
ology promises to enable us to design machines that
can identify maximally relevant questions in order to
actively obtain information. This work has clear im-
plications for areas of research that rely on question-
asking, such as experimental design (Lindley, 1956;
Loredo, 2004), search theory (Pierce, 1979), and ac-
tive learning (MacKay, 1992), each of which has taken
advantage of information theory during their histories.
In addition, this approach has already shown promise
in several applications by Robert Fry (1995, 2002).

However, the inquiry calculus is more fundamental
than information theory in the sense that it derives
directly from the question algebra. The sole postulate
is that the bi-valuations on the dual lattices are de-
fined consistently. The result is that the Shannon and
Hartley entropies are the only entropies that can be
used for the purposes of inquiry—all other entropies
will lead to inconsistencies. Entropy is related to the
relevances involving the partition questions, mutual in-
formation is related to disjunctions of questions, and
joint entropy is related to conjunctions of questions.
Higher-order informations occur naturally when multi-
ple disjunctions and conjunctions are considered. Last,
the calculus allows for, and relies on, conditional quan-
tities not considered in traditional information theory.
The result is an algebra and a calculus that takes the
guesswork out of defining information-theoretic cost
functions in applications involving question-asking.

Our explorations into the realm of questions are only
beginning, and it would be näıve to think that the
work presented here is the entire story. Recently, Ariel
Caticha presented an alternative approach to viewing
a question as a probability distribution, which is in
some ways simultaneously more general yet more re-
strictive than the approach presented here (Caticha,
2004). The result is a measure of relevance described
by relative entropy. It will be interesting to see where
these new investigations lead.

APPENDIX: POSETS AND

LATTICES

In this section I introduce some basic concepts of order
theory that are necessary to understand the spaces of
logical statements and questions. Order theory cap-
tures the notion of ordering elements of a set. For a
given set, one associates a binary ordering relation to
form what is called a partially-ordered set, or a poset
for short. This ordering relation, generically written
≤, satisfies reflexivity, antisymmetry, and transitivity.
The ordering a ≤ b is generally read ‘b includes a’.
When a ≤ b and a �= b, we write a < b. Furthermore,
if a < b, but there does not exist an element x in the
set such that a < x < b, then we write a ≺ b, read ‘b
covers a’, indicating that b is a direct successor to a in
the hierarchy induced by the ordering relation. This
concept of covering can be used to construct diagrams
of a poset. If an element b includes an element a then
it is drawn higher in the diagram. If b covers a then
they are connected by a line.

A poset P possesses a greatest element if there exists
an element � ∈ P , called the top, where x ≤ � for all
x ∈ P . Dually, a poset may possess a least element
⊥ ∈ P , called the bottom. The elements that cover the
bottom are called atoms.

Given two elements x and y, their upper bound is de-
fined as the set of all z ∈ P such that x ≤ z and y ≤ z.
If a unique least upper bound exists, it is called the
join, written x ∨ y. Dually, we can define the lower
bound and the greatest lower bound, which if it exists,
is called the meet, x∧y. Graphically the join of two ele-
ments can be found by following the lines upward until
they first converge on a single element. The meet can
be found dually. Elements that cannot be expressed
as a join of two elements belong to a special set of
elements called join-irreducible elements.

The dual of a poset P , written P ∂ can be formed by re-
versing the ordering relation, which can be visualized
by flipping the poset diagram upside-down. This ac-
tion exchanges joins and meets and is the reason that
their relations come in pairs (see Table 1).

A lattice L is a poset where the join and meet exist for
every pair of elements. We can view the lattice from
a structural viewpoint as a set of objects arranged by
an ordering relation ≤. However, we can also view the
lattice from an operational viewpoint as an algebra
on the space of elements with the operations ∨ and ∧
along with any other relations induced by the ordering
relation. The join and meet obey idempotency, com-
mutativity, associativity, and the absorption property.
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Abstract

Probabilistic graphical models associate a prob-
ability to each configuration of the relevant vari-
ables. Energy-based models (EBM) associate an
energy to those configurations, eliminating the
need for proper normalization of probability dis-
tributions. Making a decision (an inference) with
an EBM consists in comparing the energies asso-
ciated with various configurations of the variable
to be predicted, and choosing the one with the
smallest energy. Such systems must be trained
discriminatively to associate low energies to the
desired configurations and higher energies to un-
desired configurations. A wide variety of loss
function can be used for this purpose. We give
sufficient conditions that a loss function should
satisfy so that its minimization will cause the sys-
tem to approach to desired behavior. We give
many specific examples of suitable loss func-
tions, and show an application to object recog-
nition in images.

1 Introduction

Graphical Models are overwhelmingly treated as proba-
bilistic generative models in which inference and learning
are viewed as probabilistic estimation problems. One ad-
vantage of the probabilistic approach is compositionality:
one can build and train component models separately be-
fore assembling them into a complete system. For example,
a Bayesian classifier can be built by assembling separately-
trained generative models for each class. But if a model
is trained discriminatively from end to end to make deci-
sions, mapping raw input to ultimate outputs, there is no
need for compositionality. Some applications require hard
decisions rather than estimates of conditional output dis-
tributions. One example is mobile robot navigation: once
trained, the robot must turn left or right when facing an ob-
stacle. Computing a distribution over steering angles would
be of little use in that context. The machine should be
trained from end-to-end to approach the best possible de-
cision in the largest range of situations.

Another implicit advantage of the probabilistic approach
is that it provides well-justified loss functions for learn-
ing, e.g. maximum likelihood for generative models, and
max conditional likelihood for discriminative models. Be-
cause of the normalization, maximizing the likelihood of
the training samples will automatically decrease the likeli-
hood of other points, thereby driving machine to approach
the desired behavior. The downside is that the negative log-
likelihood is the only well-justified loss functions. Yet, ap-
proximating a distribution over the entire space by max-
imizing likelihood may be an overkill when the ultimate
goal is merely to produce the right decision.

We will argue that using proper probabilistic models, be-
cause they must be normalized, considerably restricts our
choice of model architecture. Some desirable architectures
may be difficult to normalize (the normalization may in-
volve the computation of intractable partition functions),
or may even be non-normalizable (their partition function
may be an integral that does not converge).

This paper concerns a more general class of models called
Energy-Based Models (EBM). EBMs associate an (un-
normalized) energy to each configuration of the variables
to be modeled. Making an inference with an EBM con-
sists in searching for a configuration of the variables to be
predicted that minimizes the energy, or comparing the ener-
gies of a small number of configurations of those variables.
EBMs have considerable advantages over traditional prob-
abilistic models: (1) There is no need to compute partition
functions that may be intractable; (2) because there is no
requirement for normalizability, the repertoire of possible
model architectures that can be used is considerably richer.

Training an EBM consists in finding values of the trainable
parameter that associate low energies to “desired” config-
urations of variables (e.g. observed on a training set), and
high energies to “undesired” configurations. With prop-
erly normalized probabilistic models, increasing the like-
lihood of a “desired” configuration of variables will auto-
matically decrease the likelihoods of other configurations.
With EBMs, this is not the case: making the energy of de-
sired configurations low may not necessarily make the en-
ergies of other configurations high. Therefore, one must
be very careful when designing loss functions for EBMs 1.

1it is important to note that the energy is quantity minimized
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We must make sure that the loss function we pick will ef-
fectively drive our machine to approach the desired behav-
ior. In particular, we must ensure that the loss function has
no trivial solution (e.g. where the best way to minimize
the loss is to make the energy constant for all input/output
pair). A particular manifestation of this is the so-called col-
lapse problem that was pointed out in some early works that
attempted to combined neural nets and HMMs [7, 2, 8].

This energy-based, end-to-end approach to learning has
been applied with great success to sentence-level handwrit-
ing recognition in the past [10]. But there has not been
a general characterization of “good” energy functions and
loss functions. The main point of this paper is to give suf-
ficient conditions that a discriminative loss function must
satisfy, so that its minimization will carve out the energy
landscape in input/output space in the right way, and cause
the machine to approach the desired behavior. We then pro-
pose a wide family of loss functions that satisfy these con-
ditions, independently of the architecture of the machine
being trained.

2 Energy-Based Models

Let us define our task as one of predicting the best configu-
ration of a set of variables denoted collectively by Y , given
a set of observed (input) variables collectively denoted by
X . Given an observed configuration for X , a probabilistic
model (e.g. a graphical model) will associate a (normal-
ized) probability P (Y |X) to each possible configuration
of Y . When a decision must be made, the configuration of
Y that maximizes P (Y |X) will be picked.

An Energy-Based Model (EBM) associates a scalar energy
E(W, Y, X) to each configuration of X, Y . The family of
possible energy functions is parameterized by a parameter
vector W , which is to be learned. One can view this en-
ergy function as a measure of “compatibility” between the
values of Y and X . Note that there is no requirement for
normalization.

The inference process consists in clamping X to the ob-
served configuration (e.g. an input image for image clas-
sification), and searching for the configuration of Y in a
set {Y } that minimizes the energy. This optimal configu-
ration is denoted Y̌ : Y̌ = argminY ∈{Y }E(W, Y, X). In
many situations, such as classification, {Y } will be a dis-
crete set, but in other situations {Y } may be a continu-
ous set (e.g. a compact set in a vector space). This paper
will not discuss how to perform this inference efficiently:
the reader may use her favorite and most appropriate opti-
mization method depending upon the form of E(W, Y, X),
including exhaustive search, gradient-based methods, vari-
ational methods, (loopy) belief propagation, dynamic pro-
gramming, etc.

Because of the absence of normalization, EBMs should
only be used for discrimination or decision tasks where
only the relative energies of the various configurations of

during inference, while the loss is the quantity minimized during
learning

Figure 1: Two energy surfaces in X, Y space obtained
by training two neural nets to compute the function Y =
X2 − 1/2. The blue dots represent a subset of the train-
ing samples. In the left diagram, the energy is quadratic
in Y , therefore its exponential is integrable over Y . This
model is equivalent to a probabilistic Gaussian model of
P (Y |X). The right diagram uses a non-quadratic saturated
energy whose exponential is not integrable over Y . This
model is not normalizable, and therefore has no probabilis-
tic counterpart.

Y for a given X matter. However, if exp(−E(W, Y, X)) is
integrable over Y , for all X and W , we can turn an EBM
into an equivalent probabilistic model by posing:

P (Y |X, W ) =
exp(−�E(W, Y, X)
∫

y
exp(−�E(W, y, X))

where � is an arbitrary positive constant. The normaliz-
ing term (the denominator) is called the partition function.
However, the EBM framework gives us more flexibility be-
cause it allows us to use energy functions whose exponen-
tial is not integrable over the domain of Y . Those models
have no probabilistic equivalents.

Furthermore, we will see that training EBMs with certain
loss functions circumvents the requirement for evaluating
the partition function and its derivatives, which may be in-
tractable. Solving this problem is a major issue with prob-
abilistic models, if one judges by the considerable amount
of recent publications on the subject.

Probabilistic models are generally trained with the maxi-
mum likelihood criterion (or equivalently, the negative log-
likelihood loss). This criterion causes the model to ap-
proach the conditional density P (Y |X) over the entire do-
main of Y for each X . With the EBM framework, we al-
low ourselves to devise loss functions that merely cause
the system to make the best decisions. These loss functions
are designed to place minY ∈{Y } E(W, Y, X) near the de-
sired Y for each X . This is a considerably less complex
and less constrained problem than that of estimating the
“correct” conditional density over Y for each X . To con-
vince ourselves of this, we can note that many different
energy functions may have minima at the same Y for a
given X , but only one of those (or a few) maximizes the
likelihood. For example, figure 1 shows two energy sur-
faces in X, Y space. They were obtained by training two
neural nets (denoted G(W, X)) to approximate the func-
tion Y = X2 − 1/2. In the left diagram, the energy
E(W, Y, X) = (Y − G(W, X))2 is quadratic in Y , there-
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Figure 2: Examples of EBMs. (a) switch-based classifier; (b) a regressor; (c) constraint satisfaction architecture. Multidi-
mensional variables are in red, scalars in green, and discrete variables in green dotted lines.

fore its exponential is integrable over Y . This model is
equivalent to a probabilistic Gaussian model for P (Y |X).
The right diagram uses a non-quadratic saturated energy
E(W, Y, X) = tanh

(

(Y −G(W, X))2
)

whose exponen-
tial is not integrable over Y . This model is not normaliz-
able, and therefore has no probabilistic counterpart, yet it
fulfills our desire to produce the best Y for any given X .

2.1 Previous work

Several authors have previously pointed out the shortcom-
ings of normalized models for discriminative tasks. Bot-
tou [4] first noted that discriminatively trained HMMs are
unduly restricted in their expressive power because of the
normalization requirements, a problem recently named “la-
bel bias” in [9]. To alleviate this problem, late normal-
ization schemes for un-normalized discriminative HMMs
were proposed in [6] and [10]. Recent works have revived
the issue in the context of sequence labelling [5, 1, 14].

Some authors have touted the use of various non-
probabilistic loss functions, such as the Perceptron loss or
the maximum margin loss, for training decision-making
systems [7, 10, 5, 1, 14]. However, the loss functions in
these systems are intimately linked to the underlying archi-
tecture of the machine being trained. Some loss functions
are incompatible with some architectures and may possess
undesirable minima. The present paper gives conditions
that “well-behaved” loss functions should satisfy.

Teh et al. [15] have introduced the term “Energy-Based
Model” in a context similar to ours, but they only consid-
ered the log-likelihood loss function. We use the term EBM
in a slightly more general sense, which include the possibil-
ity of using other loss functions. Bengio et al. [3] describe
an energy-based language model, but they do not discuss
the issue of loss functions.

2.2 Examples of EBMs

EBM for Classification: Traditional multi-class classifiers
can be viewed as particular types of EBMs whose archi-
tecture is shown in figure 2(a). A parameterized discrimi-
nant function G(W, X) produces an output vector with one
component for each of the k categories (G0, G1..., Gk−1).
Component Gi is interpreted as the energy (or “penalty”)
for assigning X to the i-th category. A discrete switch
module selects which of the components is connected to the
output energy. The position of the switch is controlled by
the discrete variable Y , which is interpreted as the category.
The output energy is equal to E(W, Y, X) =

∑k−1
i=0 δ(Y −

i)G(W, X)i, where δ(Y − i) is equal to 1 for Y = i and 0
otherwise (Kronecker function), and G(W, X)i is the i-th
component of G(W, X). Running the machine consists in
finding the position of the switch (the value of Y ) that min-
imizes the energy, i.e. the position of the switch that selects
the smallest component of G(W, X).

EBM for Regression: A regression function G(W, X)
with the squared error loss (e.g. a traditional neural net-
work) is a trivial form of minimum energy machine (see
figure 2(b)). The energy function of this machine is de-
fined as E(W, Y, X) = 1

2 ||G(W, X) − Y ||2. The value of
Y that minimizes E is simply equal to G(W, X). There-
fore, running such a machine consists simply in computing
G(W, X) and copying the value into Y . The energy is then
zero. This architecture can be used for classification by
simply making {Y } a discrete set (with one element for
each category).

EBM for Constraint Satisfaction: sometimes, the depen-
dency between X and Y cannot be expressed as a function
that maps X’s to Y ’s (consider for example the constraint
X2 + Y 2 = 1). In this case, one can resort to modeling
“constraints” that X and Y must satisfy. The energy func-
tion measures the price for violating the constraints. An
example architecture is shown in figure 2(c). The energy
is E(W, Y, X) = C(Gx(Wx, X), Gy(Wy, Y )), where GX
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and Gy are functions to be learned, and C(a, b) is a dissim-
ilarity measure (e.g. a distance).

2.3 Deterministic Latent Variables

Many tasks are more conveniently modeled by architec-
tures that use latent variables. Deterministic latent vari-
ables are extra variables (denoted by Z) that influence the
energy, and that are not observed. During an inference, the
energy is minimized over Y and Z:

(Y̌ , Ž) = argminY ∈{Y }, Z∈{Z}E(W, Y, Z, X)

By simply redefining our energy function as:

Ě(W, Y, X) = min
Z∈{Z}

E(W, Y, Z, X)

We can essentially ignore the issue of latent variables.

Latent variables are very useful in situations where a hid-
den characteristic of the process being modeled can be in-
ferred from observations, but cannot be predicted directly.
This occurs for example in speech recognition, handwrit-
ing recognition, natural language processing, and biolog-
ical sequence analysis, and other sequence labeling tasks
where a segmentation must be performed simultaneously
with the recognition. Alternative segmentations are of-
ten represented as paths in a weighted lattice. Each path
may be associated with a category [10, 5, 1, 14]. The
path being followed in the lattice can be viewed as a dis-
crete latent variable. Searching for the best path using
dynamic programming (Viterbi) or approximate methods
(e.g. beam search) can be seen as a minimization of
the energy function with respect to this discrete variable.
For example, in a speech recognition context, evaluating
minZ∈{Z} E(W, Y i, Z, X i) is akin to “constrained seg-
mentation”: finding the best path in the lattice that produces
a particular output label Y i.

An EBM framework with which to perform graph manipu-
lations and search, while preserving the ability to compute
partial derivatives for learning is the Graph Transformer
Network model described in [10]. However, that paper
only mentions two loss functions (generalized perceptron
and log-likelihood), without a general discussion of how to
construct appropriate loss functions.

Rather than give a detailed description of latent-variable
EBM for sequence processing, we will describe an applica-
tion to visual object detection and recognition. The archi-
tecture is shown in figure 3. The input image is first turned
into an appropriate representation (e.g. a feature vector)
by a trainable front-end module (e.g. a convolutional net-
work, as in [11]). This representation is then matched to
models of each category. Each model outputs an energy
that measures how well the representation matched the cat-
egory (a low energy indicates a good match, a high energy
a bad match). The switch selects the best-matching cate-
gory. The object models take in latent variables that may be
used to represent some instantiation parameters of the ob-
jects, such as the pose, illumination, or conformation. The
optimal value of those parameters for a particular input is

computed as part of the energy-minimizing inference pro-
cess. Section 4 reports experimental results obtained with
such a system.

3 Loss Functions for EBM Training.

In supervised learning, the training set S is a set of pairs
S = {(X i, Y i) , i = 1..P} where X i is an input, and Y i

is a desired output to be predicted. Practically every learn-
ing methods can be described as the process of finding the
parameter W ∈ {W} that minimizes a judiciously chosen
loss function L(W,S). The loss function should be a mea-
sure of the discrepancy between the machine’s behavior
and the desired behavior on the training set. Well-behaved
loss functions for EBMs should shape the energy landscape
so as to “dig holes” at (X, Y ) locations near training sam-
ples, while “building hills” at un-desired locations, partic-
ularly the ones that are erroneously picked by the inference
algorithm. For example, a good loss function for the regres-
sion problem depicted in figure 1 should dig holes around
the blue dots (which represent a subset of the training set,
while ensuring that the surrounding areas have higher en-
ergy.

In the following, we characterize the general form of loss
functions whose minimization will make the machine carve
out the energy landscape in the right way so as to approach
the desired behavior. We define the loss on the full training
set as:

L(W,S) = R

 

1

P

P
∑

i=1

L(W, Y i, X i)

)

(1)

where L(W, Y i, X i) is the per-sample loss function for
sample (X i, Y i), and R is a monotonically increasing
function. Loss functions that combine per-sample losses
through other symmetric n-ary operations than addition
(e.g. multiplication, as in the case of likelihood-like loss
functions) can be trivially obtained from the above through
judicious choices of R and L. With this definition, the loss
is invariant under permutations of the samples, and under
multiple repetitions of the same training set. In the follow-
ing we will set R to the identity function. We assume that
L(W, Y i, X i) has a lower bound over W for all Y i, X i.

At this point, we can note that if we minimize any such
loss on a training set over a set of functions with finite VC-
dimension, appropriate VC-type upper bounds for the ex-
pected loss will apply, ensuring the convergence of the em-
pirical loss to the expected loss as the training set size in-
creases. Therefore, we will only discuss the conditions un-
der which a loss function will make the machine approach
the desired behavior on the training set.

Sometimes, the task uniquely defines a “natural” loss func-
tion (e.g. the number of mis-classified examples), but more
often than not, minimizing that function is impractical.
Therefore one must resort to surrogate loss functions whose
choice is up to the designer of the system. One crucial, but
often neglected, question must be answered before choos-
ing a loss function: “will minimizing the loss cause the
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Figure 3: Example of a switch-based Energy-Based Model architecture for object recognition in images, where the pose of
the object is treated as a latent variable.

learning machine to approach the desired behavior?” We
will give general conditions for that.

The inference process produces the Y that minimizes
Ě(W, Y, X i). Therefore, a well-designed loss function
must drive the energy of the desired output Ě(W, Y i, X i)
to be lower than the energies of all the other possible out-
puts. Minimizing the loss function should result in “holes”
at X, Y locations near the training samples, and “hills” at
un-desired locations.

3.1 Conditions on the Energy

The condition for the correct classification of sample X i is:

Condition 1 Ě(W, Y i, X i) < Ě(W, Y, X i) , ∀Y ∈
{Y }, Y 6= Y i

To ensure that the correct answer is robustly stable, we may
choose to impose that the energy of the desired output be
lower than the energies of the undesired outputs by a mar-
gin m:

Condition 2 Ě(W, Y i, X i) < Ě(W, Y, X i)−m , ∀Y ∈
{Y }, Y 6= Y i

We will now consider the case where Y is a discrete vari-
able. Let us denote by Ȳ the output that produces the small-
est energy while being different from the desired output Y i:
Ȳ = argminY ∈{Y },Y 6=Y iĚ(W, Y, X i). Condition 2 can
be rewritten as:

Condition 3 Ě(W, Y i, X i) < Ě(W, Ȳ , X i) −m , Ȳ =
argminY ∈{Y },Y 6=Y iĚ(W, Y, X i)

For the continuous Y case, we can simply de-
fine Ȳ as the lowest-energy output outside of a
ball of a given radius around the desired output:
argminY ∈{Y },||Y −Y i||>εĚ(W, Y, X i)

3.2 Sufficient conditions on the loss function

We will now make the key assumption that L de-
pends on X i only indirectly through the set of energies

{Ě(W, Y, X i) , Y ∈ {Y }} . For example, if {Y }is the
set of integers between 0 and k − 1, as would be the case
for the switch-based classifier with k categories shown in
figure 2(a), the per-sample loss for sample (X i, Y i) should
be of the form:

L(W, Y i, X i) = L(Y i, Ě(W, 0, X i), . . . , Ě(W, k−1, X i))
(2)

With this assumption, we separate the choice of the loss
function from the details of the internal structure of the ma-
chine, and limit the discussion to how minimizing the loss
function affects the energies.

We must now characterize the form that L can take such
that its minimization will eventually drive the machine to
satisfy condition 3.

We must design L in such a way that minimizing it will de-
crease the difference Ě(W, Y i, X i)−Ě(W, Ȳ , X i), when-
ever Ě(W, Ȳ , X i) < Ě(W, Y i, X i) + m. In other words,
whenever the difference between the energy of the incor-
rect answer with the lowest energy and the energy of the
desired answer is less than the margin, our learning proce-
dure should make that difference larger. We will now pro-
pose a set of sufficient conditions on the loss that guarantee
this.

Since we are only concerned with how the loss influences
the relative values of Ě(W, Y i, X i), and Ě(W, Ȳ , X i),
we will consider the shape of loss surface in the space of
Ě(W, Y i, X i) and Ě(W, Ȳ , X i), and view the other argu-
ments of the loss (the energies for all the other values of Y )
as parameters of that surface:

L(W, Y i, X i) = Q[Ey](Ě(W, Y i, X i), Ě(W, Ȳ , X i))

where the parameter [Ey ] contains the vector of energies
for all values of Y except Y i and Ȳ .

We can now state sufficient conditions that guarantee
that minimizing L will eventually satisfy condition 3.
In all the sufficient conditions stated below, we assume
that there exist a W such that condition 3 is satis-
fied for a single training example (X i, Y i), and that
Q[Ey](Ě(W, Y i, X i), Ě(W, Ȳ , X i)) is convex (convex in
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its 2 arguments, but not necessarily convex in W ). The
conditions must old for all values of [Ey].

Condition 4 The minima of
Q[Ey](Ě(W, Y i, X i), Ě(W, Ȳ , X i)) are in the half-
plane Ě(W, Ȳ , X i) < Ě(W, Y i, X i) + m.

This condition on the loss function clearly ensures that min-
imizing it will drive the machine to find a solution that sat-
isfies condition 3, if such a solution exists.

Another sufficient condition can be stated to characterize
loss functions that do not have minima, or whose minimum
is at infinity:

Condition 5 the gradient of
Q[Ey](Ě(W, Y i, X i), Ě(W, Ȳ , X i)) on the margin
line Ě(W, Ȳ , X i) = Ě(W, Y i, X i) + m, has a positive
dot product with the direction [-1,1].

This condition guarantees that minimizing L will drive the
energies Ě(W, Ȳ , X i) and Ě(W, Y i, X i) toward the half-
plane Ě(W, Ȳ , X i) < Ě(W, Y i, X i) + m.

Yer another sufficient condition can be stated to character-
ize loss functions whose minima are not in the desired half-
plane, but where the possible values of Ě(W, Ȳ , X i) and
Ě(W, Y i, X i) are constrained by their dependency on W
in such a way that the minimum of the loss while satisfying
the constraint is in the desired half-plane:

Condition 6 On the margin line Ě(W, Ȳ , X i) =
Ě(W, Y i, X i) + m, the following must hold:
[

∂Ě(W,Y i,Xi)
∂W

− ∂Ě(W,Ȳ ,Xi)
∂W

]

.
∂L(W,Y i,Xi)

∂W
> 0

This condition ensures that an update of the parame-
ters W to minimize the loss will drive the energies
Ě(W, Ȳ , X i) and Ě(W, Y i, X i) toward the desired half-
plane Ě(W, Ȳ , X i) < Ě(W, Y i, X i) + m.

We must emphasize that these are only sufficient condi-
tions. There may be legitimate loss functions (e.g. non-
convex functions) that do not satisfy them, yet have the
proper behavior.

3.3 Examples of Loss Functions

We can now give examples of loss functions that satisfy the
above criteria, and examine whether some of the popular
loss functions proposed in the literature satisfy it.

Energy Loss: The simplest and most widely used
loss is the energy loss, which is simply of the form
Lenergy(W, Y i, X i) = Ě(W, Y i, X i). This loss does not
satisfy condition 4 or 5 in general, but there are cer-
tain forms of Ě(W, Y i, X i) for which condition 6 is sat-
isfied. For example, let us consider an energy of the form
E(W, Y, X) =

∑K

k=1 δ(Y −k).||Uk−G(W, X)||2. Func-
tion G(W, X) could be a neural net, on top of which are
placed K radial basis functions whose centers are the vec-
tors Uk. If the Uk are fixed and all different, then the en-

ergy loss applied to this machine fulfills condition 6. Intu-
itively, that is because by pulling G(W, X) towards one of
the RBF centers, we push it away from the others. There-
fore when the energy of the desired output decreases, the
other ones increase. However, if we allow the RBF centers
to be learned, condition 6 is no longer fulfilled. In that case,
the loss has spurious minima where all the RBF centers are
equal, and the function G(W, X) is constant and equal to
that RBF center. The loss is zero, but the machine does
not produce the desired result. Picking any combination of
loss and energy that satisfy any of the conditions 4, 5, or 6
solves this collapse problem.

Generalized Perceptron Loss: We define the generalized
Perceptron loss for training sample (X i, Y i) as:

Lptron(W, Y i, X i) = Ě(W, Y i, X i)− min
Y ∈{Y }

Ě(W, Y, X i)

(3)
It is easy to see that with E(W, Y i, X i) = −Y i.W T X i,
and {Y } = {−1, 1}, the above loss reduces to the tradi-
tional linear Perceptron loss. The generalized perceptron
loss satisfies condition 4 with m = 0. This loss was used
by [10] for training a commercially deployed handwriting
recognizer that combined a heuristic segmenter, a convolu-
tional net, and a language model (where the latent variables
represented paths in an interpretation lattice). A similar
loss was studied by [5] for training a text parser. Because
the margin is zero, this loss may not prevent collapses for
certain architecture.

Generalized Margin Loss: A more robust version of the
Perceptron loss is the Margin Loss, which directly uses the
energy of most offending non-desired output Ȳ in the con-
trastive term:

Lmargin(W, Y i, X i) = Qm[Ě(W, Y i, X i)−Ě(W, Ȳ , X i)]
(4)

where Qm(e) is any function that is monotonically increas-
ing for e > −m. The traditional “hinge loss” used with
kernel-based methods, and the loss used by the LVQ2 algo-
rithm are special cases with Qm(e) = e + m for e > −m,
and 0 otherwise. Special forms of that loss were used in [7]
for discriminative speech recognition, and in [1] and [14]
for text labeling. The exponential loss used in AdaBoost is
a special form of equation (4) with Qm(e) = exp(e). A
slightly more general form of the margin loss that satisfies
conditions 4 or 5 is given by:

Lgmargin(W, Y i, X i) = Qgm[Ě(W, Y i, X i), Ě(W, Ȳ , X i)]
(5)

with the condition that ∂Qgm(e1,e2)
∂e1 >

∂Qgm(e1,e2)
∂e2 when

e1 + m > e2. An example of such loss is:

L(W, Y i, X i) = Q+(Ě(W, Y i, X i))+Q−(Ě(W, Ȳ , X i))
(6)

where Q+(e) is a convex monotonically increasing func-
tion, and Q−(e) a convex monotonically decreasing func-

tion such that if dQ+

de
|e1 = 0 and dQ−

de
|e2 = 0 then

e1 + m < e2. When Ě(W, Y i, X i) is akin to a distance
(bounded below by 0), a judicious choice for Q+ and Q−
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is:

L(W, Y i, X i) = Ě(W, Y i, X i)2+κ exp(−�Ě(W, Ȳ , X i))
(7)

where κ and � are positive constants. A similar loss func-
tion was recently used by our group to train a pose-invariant
face detection [12]. This system can simultaneously detect
faces and estimate their pose using latent variables to rep-
resent the head pose.

Contrastive Free Energy Loss: While the loss functions
proposed thus far involve only Ě(W, Ȳ , X i) in their con-
trastive part, loss functions can be devised to combine all
the energies for all values of Y in their contrastive term:

L(W, Y i, X i) = Ě(W, Y i, X i)− (8)

F (Ě(W, 0, X i), . . . , Ě(W, k − 1, X i))

F can be interpreted as a generalized free energy of the en-
semble of systems with energies Ě(W, Y, X i) ∀Y ∈ {Y }.
It appears difficult to characterize the general form of F
that ensures that L satisfies condition 5. An interesting spe-
cial case of this loss is the familiar negative log-likelihood
loss:

Lnll(W, Y i, X i) = Ě(W, Y i, X i)− Fβ(W, X i) (9)

with

Fβ(W, X i) = −
1

�
log

 

∫

Y ∈{Y }

exp[−�Ě(W, Y, X i)]

)

(10)
where � is a positive constant. The second term can
be interpreted as the Helmholtz free energy (log parti-
tion function) of the ensemble of systems with energies
Ě(W, Y, X i) ∀Y ∈ {Y }. This type of discriminative loss
with � = 1 is widely used for discriminative probabilis-
tic models in the speech, handwriting, and NLP commu-
nities [10, 2, 8]. This is also the loss function used in the
conditional random field model of Lafferty et al [9].

We can see that loss (9) reduces to the generalized Percep-
tron loss when � →∞. Computing this loss and its deriva-
tive requires computing integrals (or sums) over {Y } that
may be intractable. It also assumes that the exponential of
the energy be integrable over {Y }, which puts restrictions
on the choice of E(W, Y, X) and/or {Y }.

4 Illustrative Experiments

To illustrate the use of contrastive loss functions with non-
probabilistic latent variables, we trained a system to recog-
nize generic objects in images independently of the pose
and the illumination. We used the NORB dataset [11]
which contains 50 different uniform-colored toy objects
under 18 azimuths, 9 elevations, and 6 lighting conditions.
The objects are 10 instance from 5 generic categories: four-
legged animals, human figures, airplanes, trucks, and cars.
Five instances of each category were used for training, and
the other five for testing (see figure 4). A 6-layer convolu-
tional network trained with the mean-square loss achieves

Figure 4: Invariant object recognition with NORB dataset.
The left portion shows sample views of the training in-
stances, and the right portion testing instances for the 5
categories.

6.8% test error on this set when fed with binocular 96×96-
pixel gray-scale images [11].

We used an architecture very much like the one in figure 3,
where the feature extraction module is identical to the first
5 layers of the 6-layer convolutional net used in the refer-
ence experiment. The object model functions were of the
form: Ei = ||Wi.V − F (Z)||, i = 1..5, where V is the
output of the 5-layer net (100 dimensions), Wi is a 9× 100
(trainable) weight matrix. The latent variable Z has two
dimensions that are meant to represent the azimuth and el-
evation of the object viewpoint. The set of possible values
{Z} contained 162 values (azimuths: 0-360 degrees every
20, elevations: 30-70 degrees every 5). The output of F (Z)
is a point on an azimuth/elevation half-sphere (2D surface)
embedded in the 9D hypercube [−1, +1]9. The minimiza-
tion of the energy over Z is performed through exhaustive
search (which is relatively cheap).

We used the loss function (7). This loss causes the con-
volutional net to produce a point as close as possible to
any point on the half-sphere of the desired class, and as far
as possible from the half-sphere of the best-scoring non-
desired class. The system is trained “from scratch” includ-
ing the convolutional net. We obtained 6.3% error on the
test set, which is a moderate, but significant improvement
over the 6.8% of the control experiment.

5 Discussion

Efficient End-to-End Gradient-Based Learning To per-
form gradient-based training of all the modules in the ar-
chitecture, we must compute the gradient of the loss with
respect to all the parameters. This is easily achieved with
the module-based generalization of back-propagation de-
scribed in [10]. A typical learning iteration would involve
the following steps: (1) one forward propagation through
the modules that only depend on X ; (2) a run of the energy-
minimizing inference algorithm on the modules that de-
pend on Z and Y ; (3) as many back-propagations through
the modules that depend on Y as there are energy terms
in the loss function; (4) one back-propagation through the
module that depends only on X ; (5) one update of the pa-
rameters.
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Efficient Inference: Most loss functions described in this
paper involve multiple runs of the machine (in the worst
case, one run for each energy term that enters in the loss).
However, the parts of the machine that solely depend on
X , and not on Y or Z need not be recomputed for each run
(e.g. the feature extractor in figure 3), because X does not
change between runs.

If the energy function can be decomposed as a sum of func-
tions (called factors) E(W, Y, X) =

∑

j Ej(Wj , Y, Z, X),
each of which takes subsets of the variables in Z and Y as
input, we can use a form of belief propagation algorithm
for factor graphs to compute the lowest energy configura-
tion [13]. These algorithms are exact and tractable if Z
and Y are discrete and the factor graph has no loop. They
reduce to Viterbi-type algorithms when members of {Z}
can be represented by paths in a lattice (as is the case for
sequence segmentation/labeling tasks).

Approximate Inference: We do not really need to assume
that the energy-minimizing inference process always finds
the global minimum of E(W, Y, X i) with respect to Y .
We merely need to assume that this process finds approxi-
mate solutions (e.g. local minima) in a consistent, repeat-
able manner. Indeed, if there are minima of E(W, Y, X i)
with respect to Y that our minimization/inference algo-
rithm never finds, we do not need to find them and increase
their energy. Their existence is irrelevant to our problem.
However, it is important to note that those unreachable re-
gions of low energy will affect the loss function of proba-
bilistic models as well as that of EBMs if the negative log-
likelihood loss is used. This is a distinct advantage of the
un-normalized EBM approach: low-energy areas that are
never reached by the inference algorithm are not a concern.

6 Conclusion and Outlook

Most approaches to discriminative training of graphical
models in the literature use loss functions from a very small
set. We show that energy-based (un-normalized) graphical
models can be trained discriminatively using a very wide
family of loss functions. We give a sufficient condition that
the loss function must satisfy so that its minimization will
make the system approach the desired behavior. We give a
number of loss functions that satisfy this criterion and de-
scribe experiments in image recognition that illustrate the
use of such discriminative loss functions in the presence of
non-probabilistic latent variables.
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Abstract

We introduce a general concept of proba-
bilistic interventions in Bayesian networks.
This generalizes deterministic interventions,
which fix nodes to certain states. We pro-
pose “pushing” variables in the direction of
target states without fixing them. We formal-
ize this idea in a Bayesian framework based
on Conditional Gaussian networks.

1 Introduction

In modern biology, the key to infering gene function
and regulatory pathways are experiments with inter-
ventions into the normal course of action in a cell. A
common technique is to perturb a gene of interest ex-
perimentally and to study which other genes’ activity
or phenotypic features are effected. Bayesian networks
present a prominent approach to derive a theoretical
model from these experiments (Pe’er et al., 2001; Yoo
et al., 2002; Friedman, 2004): genes are represented by
vertices of a network and the task is to find a topol-
ogy, which explains dependencies between the genes.
When learning from observational data only, groups of
Bayesian networks may be statistically indistinguish-
able (Verma and Pearl, 1990). Information about ef-
fects of an intervention helps to resolve such equiva-
lence classes by including causal knowledge into the
model (Tian and Pearl, 2001). The final goal is to
learn a graph structure which not only represents sta-
tistical dependencies, but also causal relations between
genes.

Manipulating the expression level of a gene can be
done in a variety of ways (Alberts et al., 2002). A
gene’s expression level can be down-regulated by sev-
eral techniques including
1. creating animals or cell lines in which the gene is

non-functional. This is called a knockout.

2. exposing a cell or animal to environmental stress
to inhibit the function of certain genes or proteins.

3. partially destroying the RNA transcribed from the
gene which itself is left intact. This is the recently
introduced method of RNA interference (RNAi).

All three examples have in common that the gene’s
expression level is pushed towards a “no expression”
state. Only in the first example, however, the inter-
vention leads to a completely unfunctional gene. In
RNAi the gene is still active, but silenced. It is less
active than normal due to human intervention. Hence,
we do not fix the state of the gene, but push it towards
lower activities. In addition this pushing is random-
ized to some extent: the experimentalist knows that
he has silenced the gene, but he can not say exactly
by how much.

It is crucial that models reflect the way data was gen-
erated in the perturbation experiments. In Bayesian
structure learning, Tian and Pearl (2001) show that
interventions can be modeled by imposing different pa-
rameter priors when the gene is actively perturbed or
passively observed. They only distinguish between two
kinds of interventions: most generally, interventions
that change the local probability distribution of the
node within a given family of distributions, and as a
special case, interventions that fix the state of the vari-
able deterministically. The first is called a mechanism
change; it does not assume any prior information on
how the local probability distribution changes. The
second type of intervention, which fixes the state of
the variable, is called a do-operation and is treated
in detail in (Pearl, 2000; Spirtes et al., 2000). A do-
operation is used in almost all applications of inter-
ventional learning in Bayesian networks (e.g. Yoo and
Cooper, 2003; Yoo et al., 2002; Steck and Jaakkola,
2002; Tong and Koller, 2001; Pe’er at al., 2001; Mur-
phy, 2001; Cooper, 2000; Cooper and Yoo, 1999).

To model biological experiments as described above
we focus on interventions, which specifically concen-
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trate the local distribution at a certain node around
some target state. We will call them pushing interven-
tions, they are examples of mechanism changes with
prior knowledge. The do-operator is a special case of
a pushing intervention, which we call a hard interven-
tion. In this paper, we generalize hard interventions to
soft interventions: The local probability distribution
only centers more around the target value without be-
ing fixed. This generalization is necessary to cope with
experiments as in the gene perturbation examples 2
and 3 above. If we treat them as unfocussed mecha-
nism changes we lose valuable information about what
kind of intervention was performed. Thus, we need a
concept of interventions, which is more directed than
general mechanism changes, but still softer than de-
terministic fixing of variables.

The goal of the paper is to develop a theory for learning
a Bayesian network when data from different (hard or
soft) pushing interventions of the network is available.
We first explain how soft interventions can be modeled
by changing the prior distribution in Section 2. A soft
intervention can be realized by introducing a “push-
ing parameter”, which captures the pushing strength.
We propose a concrete parametrization of the pushing
parameter in the classical cases of discrete and Gaus-
sian networks. Hard interventions, which have been
formally described by choosing a Dirac prior in (Tian
and Pearl, 2001), can then be interpreted as infinite
pushing.

Section 3 summarizes the results in the general setting
of Conditional Gaussian networks. This extends the
existing theory on learning with hard interventions in
discrete networks to learning with soft interventions in
networks containing discrete and Gaussian variables.

The concluding Section 4 deals with probabilistic soft
interventions: in this set-up the pushing parameter
becomes a random variable and we assign a hyperprior
to it. Hence, we account for the experimentalists lack
of knowledge on the actual strength of intervention by
weighted averaging over all possible values.

2 Pushing interventions in Bayesian
networks

A Bayesian network is a graphical representation of
the dependency structure between the components of a
random vector X. The individual random variables are
associated with the vertices of a directed acyclic graph
(DAG) D, which describes the dependency structure.
Once the states of its parents are given, the proba-
bility distribution of a given node is fixed. Thus, the
Bayesian network is completely specified by the DAG
and the local probability distributions (LPDs).

Although this definition is quite general, there are ba-
sically three types of Bayesian networks which are used
in practice: discrete, Gaussian and Conditional Gaus-
sian (CG) networks. CG networks are a combination
of the former two and will be treated in more detail
in Section 3, for the rest of this section we focus on
discrete and Gaussian networks.

In discrete and Gaussian networks, LPDs are taken
from the family of the multinomial and normal distri-
bution, respectively. In the theory of Bayesian struc-
ture learning, the parameters of these distributions are
not fixed, but instead a prior distribution is assumed
(Cooper and Herskovits, 1992; Geiger and Heckerman,
1994; Bøttcher, 2004). The priors usually chosen be-
cause of conjugacy are the Dirichlet distribution in the
discrete case and the Normal-inverse-χ2 distribution in
the Gaussian case. Averaging the likelihood over these
priors yields the marginal likelihood – the key quantity
in structure learning (see Section 3).

An intervention at a certain node in the network can in
this setting easily be modeled by a change in the LPDs’
prior. When focusing on (soft) pushing interventions,
this change should result in an increased concentration
of the node’s LPD around the target value. We model
this concentration by introducing a pushing parame-
ter w which is meant to measure the strength of the
pushing — a higher value of w results in a stronger con-
centration of the LPD. We now explain in more detail
how this is done for discrete and Gaussian networks.
Since the joint distribution p(x) in a Bayesian network
factors according to the DAG structure in terms only
involving a single node and its parents, it will suffice
to concentrate on one such family of nodes.

2.1 Pushing by Dirichlet priors

We denote the set of discrete nodes by ∆ and a dis-
crete random variable at node δ ∈ ∆ by Iδ. The set of
possible states of Iδ is Iδ. The parametrization of the
discrete LPD at node δ is called θδ. For every configu-
ration ipa(δ) of parents, θδ contains a vector of proba-
bilities for each state iδ ∈ Iδ. Realizations of discrete
random variables are multinomially distributed with
parameters depending on the state of discrete parents.
The conjugate prior is Dirichlet with parameters also
depending on the state of discrete parents:

Iδ | ipa(δ), θδ ∼ Multin(1, θδ|ipa(δ)
),

θδ|ipa(δ)
∼ Dirichlet(αδ|ipa(δ)

).
(1)

We assume that the αδ|ipa(δ)
are chosen to respect like-

lihood equivalence as in (Heckerman et al., 1995). Do-
ing a pushing intervention at node δ amounts to chang-
ing the prior parameters such that the multinomial
density concentrates at some target value j. We for-
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Figure 1: Examples of pushing a discrete variable with
three states. Each triangle represents the sample space
of the three-dimensional Dirichlet distribution (which
is the parameter space of the multinomial likelihood of
the node). The left plot shows a uniform distribution
with Dirichlet parameter α = (1, 1, 1). The other two
plots show effects of pushing with increasing weight:
w = 3 in the middle and w = 10 at the right. In each
plot 1000 points were sampled.

malize this by introducing a pushing operator P de-
fined by

P(αδ|ipa(δ)
, wδ, j) = αδ|ipa(δ)

+ wδ · 1j , (2)

where 1j is a vector of length |Iδ| with all entries zero
except for a single 1 at state j. The pushing parame-
ter wδ ∈ [0,∞] determines the strength of intervention
at node δ: if wδ = 0 the prior remains unchanged, if
wδ = ∞ the Dirichlet prior degenerates to a Dirac dis-
tribution and fixes the LPD to the target state j. Fig-
ure 1 shows a three-dimensional example of increasing
pushing strength wδ.

2.2 Pushing by Normal-inverse-χ2 priors

The set of Gaussian nodes will be called Γ and we de-
note a Gaussian random variable at node γ ∈ Γ by Yγ .
In the purely Gaussian case it depends on the values
of parents Ypa(γ) via a vector of regression coefficients
βγ . If we assume that βγ contains a first entry β

(0)
γ ,

the parent-independent contribution of Yγ , and attach
to Ypa(γ) a leading 1, we can write for Yγ the standard
regression model (Bøttcher, 2004):

Yγ | βγ , σ2
γ ∼ N(Y>

pa(γ)βγ , σ2
γ),

βγ | σ2
γ ∼ N(m, σ2

γM
−1),

σ2
γ ∼ Inv-χ2(ν, s2).

(3)

We assume that the prior parameters m,M, ν, s2 are
chosen as in (Bøttcher, 2004). To push Yγ to a value k

we exchange m and s2 by (m′, s′
2) = P((m, s2), wγ , k)

defined by

m′ = e−wγ ·m + (1− e−wγ ) · k11,

s′
2 = s2/(wγ + 1),

(4)

where k11 is a vector of length |ipa(γ)| + 1 with all
entries zero except the first, which is k. We use P for

the pushing operator as in the case of discrete nodes;
which one to use will be clear from the context. Again
wγ ∈ [0,∞] represents intervention strength.

The exponential function maps the real valued w into
the interval [0, 1]. The exponential decay towards 0
ensures that by increasing w interventions quickly gain
in strength. The interventional prior mean m′ is a
convex combination of the original mean m with a
“pushing” represented by k11. If w = 0 the mean of
the normal prior and the scale of the inverse-χ2 prior
remain unchanged. As w → ∞ the scale s′

2 goes to
0, so the prior for σ2 tightens at 0. At the same time,
the regression coefficients of the parents converge to 0
and β0 goes to value k. All in all, with increasing w
the distribution of Yγ peaks more and more sharply at
Yγ = k.

Note that the discrete pushing parameter wδ and the
Gaussian pushing parameter wγ live on different scales
and will need to be calibrated individually.

2.3 Hard pushing

Hard pushing means to make sure that a certain node’s
LPD produces almost surely a certain target value. It
has been proposed by Tian and Pearl (2001) to model
this by imposing a Dirac prior on the LPD of the node.
Although the Dirac prior is no direct member of nei-
ther the Dirichlet nor the Normal-inverse-χ2 family of
distributions it arises for both of them when taking
the limit w → ∞ for the pushing strength. Tian and
Pearl (2001) give an example for discrete networks,
which can easily be extended to Gaussian networks by

p(βγ , σ2
γ | do(Yγ = k)) =

d(β(0)
γ − k)

∏
i∈pa(γ)

d(β(i)
γ ) · d(σ2

γ). (5)

Here, d(·) is the Dirac function. Averaging over this
prior sets the variance and the regression coefficients
to zero, while β

(0)
γ is set to k. Thus, the marginal

distribution of Yγ is fixed to state k with probability
one.

2.4 Modeling interventions by policy
variables

Hard interventions can be modeled by introducing a
policy variable as an additional parent node of the vari-
able at which the intervention is occuring (Pearl, 2000;
Spirtes et al., 2000; Lauritzen, 2000). In the same way
we can use policy variables to incorporate soft inter-
ventions. For each node v, we introduce an additional
parent node Fv (“F” for “force”), which is keeping
track of whether an intervention was performed at Xv

or not, and if yes, what the target state was. For a
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discrete variable Iδ, the policy variable Fδ has state
space Iδ ∪ ∅ and we can write

p(θδ|ipa(δ),fδ
) =

=

{
Dirichlet(αδ|ipa(δ)

) if Fδ = ∅,
Dirichlet(α′δ|ipa(δ)

) if Fδ = j,

(6)

where α′δ|ipa(δ)
= P(αδ|ipa(δ)

, wδ, j) is derived from
αδ|ipa(δ)

as defined in Eq. 2. For a continuous vari-
able Yγ , the policy variable Fγ has state space IR ∪ ∅
and we can write

p(βγ|fγ
, σ2

γ|fγ
) =

=

{
N(m,M) · Inv-χ2(ν, s2) if Fγ = ∅,
N(m′,M) · Inv-χ2(ν, s′2) if Fγ = k,

(7)

where (m′, s′
2) = P((m, s2), wγ , k) as defined in Eq. 4.

Equations 6 and 7 will be used in section 3.2 to
compute the marginal likelihood of Conditional Gaus-
sian networks from a mix of interventional and non-
interventional data.

3 Pushing in Conditional Gaussian
networks

In this section we summarize the results in the gen-
eral framework of Conditional Gaussian networks and
compute a scoring metric for learning from soft inter-
ventions.

3.1 Conditional Gaussian networks

Conditional Gaussian (CG) networks are Bayesian net-
works encoding a joint distribution over discrete and
continuous variables. We consider a random vector X
splitting into two subsets: I containing discrete vari-
ables and Y containing continuous ones. The depen-
dencies between individual variables in X can be repre-
sented by a directed acyclic graph (DAG) D with node
set V and edge set E. The node set V is partitioned as
V = ∆ ∪ Γ into nodes of discrete (∆) and continuous
(Γ) type. Each discrete variable corresponds to a node
in ∆ and each continuous variable to a node in Γ. The
distribution of a variable Xv at node v only depends
on variables Xpa(v) at parent nodes pa(v). Thus, the
joint density p(x) decomposes as

p(x) = p(i,y) = p(i)p(y|i)

=
∏
δ∈∆

p(iδ|ipa(δ)) ·
∏
γ∈Γ

p(yγ |ypa(γ), ipa(γ)). (8)

The discrete part, p(i), is given by an unrestricted
discrete distribution. The distribution of continuous
random variables given discrete variables, p(y|i), is

multivariate normal with mean and covariance matrix
depending on the configuration of discrete variables.
Since discrete variables do not depend on continuous
variables, the DAG D contains no edges from nodes in
Γ to nodes in ∆.

For discrete nodes, the situation in CG networks is
exactly the same as in the pure case discussed in Sec-
tion 2: The distribution of Iδ|ipa(δ) is multinomial and
parametrized by θδ. Compared to the purely Gaussian
case treated in Section 2, we have for Gaussian nodes
in CG networks an additional dependency on discrete
parents. This dependency shows in the regression co-
efficients and the variance, which now not only depend
on the node, but also on the state of the discrete par-
ents:

Yγ | βipa(γ) , σ
2
ipa(γ)

∼ N(Y>
pa(γ)βipa(γ) , σ2

ipa(γ)
). (9)

As a prior distribution we again take the conjugate
normal-inverse-χ2 distribution as in Eq. 3. For further
details on CG networks we refer to (Lauritzen, 1996;
Bøttcher, 2004).

3.2 Learning from interventional and
non-interventional data

Assuming an uniform prior over network structures D,
the central quantity to be calculated is the marginal
likelihood p(d|D) (Heckerman et al., 1995). In the case
of only one type of data it can be written as

p(d|D) =
∫

Θ

p(d|D, θ)p(θ|D) dθ. (10)

Here p(θ|D) is the prior on the parameters θ of the
LPDs. If the dataset contains both interventional and
non-interventional cases, the basic idea is to choose pa-
rameter priors locally for each node as in Eq. 6 and 7
according to whether a variable was intervened in a
certain case or not. We will see that this strategy ef-
fectively leads to a local split of the marginal likelihood
into an interventional and a non-interventional part.

3.2.1 A family-wise view of marginal
likelihood

To compute the marginal likelihood of CG networks on
interventional and non-interventional data, we rewrite
Eq. 10 in terms of single nodes such that the theory
of (soft) pushing from Section 2 can be used. In the
computation we will use the following technical utili-
ties:

1. The dataset d consists of N cases x1, . . . ,xN ,
which are sampled independently. Thus we can
write p(d|D, θ) as a product over all single case
likelihoods p(xc|D, θ), c = 1, . . . , N .
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2. The joint density p(x) factors according to the
DAG D as in Eq. 8. Thus for each case xc we can
write p(xc|D, θ) as a product over node contribu-
tions p(xc

v|xc
pa(v), θv) for all v ∈ V .

3. We assume parameter independence: the param-
eters associated with one variable are indepen-
dent of the parameters associated with other vari-
ables, and the parameters are independent for
each configuration of the discrete parents (Heck-
erman et al., 1995) This allows us to decompose
the prior p(θ|D) in Eq. 10 into node-wise pri-
ors p(θv|ipa(v)

|D) for a given parent configuration
ipa(v).

4. All interventions are soft pushing. For a given
node, intervention strength and target state stay
the same in all cases in the data, but of course dif-
ferent nodes may have different pushing strengths
and target values. This constraint just helps us to
keep the following formulas simple and can easily
be dropped.

These four assumptions allow a family-wise view of the
marginal likelihood. Before we present it in a formula,
it will be helpful to introduce a batch notation. In
CG networks, the parameters of the LPD at a certain
node depend only on the configuration of discrete par-
ents. This holds for both discrete and Gaussian nodes.
Thus, when evaluating the likelihood of data at a cer-
tain node, it is reasonable to collect all cases in a batch,
which correspond to the same parent configuration:

p(d|D, θ)

=
∏
c∈d

p(xc|D, θ) =
∏
c∈d

∏
v∈V

p(xc
v|xc

pa(v), θv)

=
∏
v∈V

∏
ipa(v)

∏
c:ic

pa(v)=ipa(v)

p(xc
v|icpa(v),ypa(v), θv)

(11)

The last formula is somewhat technical: If the node v
is discrete, then ypa(v) will be empty, and usually not
all parent configuration ipa(v) are found in the data, so
some terms of the product will be missing.

For each node we will denote the cases with the same
joint parent state by Bipa(v) . When learning with inter-
ventional data, we have to distinguish further between
observations of a variable which were obtained pas-
sively and those that are result of intervention. Thus,
for each node v we split the batch Bipa(v) into one con-
taining all observational cases and one containing the
interventional cases:

Bobs
ipa(v)

= {c ∈ d : icpa(v) = ipa(v)

and no intervention at v},
Bint

ipa(v)
= {c ∈ d : icpa(v) = ipa(v)

and intervention at v}.

If there is more than one type of intervention applied
to node v, the batch containing interventional cases
has to be split accordingly. Using this notation we
can now write down the marginal likelihood for CG
networks in terms of single nodes and parents:

p(d|D) =∏
v∈V

∏
ipa(v)

∫
Θ

∏
Bobs

ipa(v)

p(xo
v|ipa(v),yo

pa(v), θv)p′(θv|D) dθv ×

∏
v∈V

∏
ipa(v)

∫
Θ

∏
Bint

ipa(v)

p(xe
v|ipa(v),ye

pa(v), θv)p′′(θv|D,wv) dθv.

(12)

At each node, we use distributions and priors as de-
fined in Eq. 6 for discrete nodes and Eq. 7 for Gaussian
nodes. The non-interventional prior p′ corresponds to
Fv = ∅ and the interventional prior p′′ corresponds to
Fv equalling some target value. We denoted the in-
tervention strength explicitly in the formula, since we
will focus on it further when discussing probabilistic
soft interventions in Section 4.

Equation 12 consists of an observational and an inter-
ventional part. Both can further be split into a discrete
and a Gaussian part, so we end up with four terms to
consider.

3.2.2 Discrete observational part

To write down the marginal likelihood of discrete ob-
servational data, we denote by niδ|ipa(δ)

the number of
times we passively observe Iδ = iδ in batch Bobs

ipa(δ)
, and

by αiδ|ipa(δ)
the corresponding pseudo-counts of the

Dirichlet prior. Summation of αiδ|ipa(δ)
and niδ|ipa(δ)

over all iδ ∈ Iδ is abbreviated by αipa(δ) and nipa(δ) ,
respectively. Then, the marginal likelihood of the dis-
crete data d∆ can be written as

p(d∆ | D) =
∏
δ∈∆

∏
ipa(δ)

(
Γ(αipa(δ))

Γ(αipa(δ) + nipa(δ))
×

∏
iδ∈Iδ

Γ(αiδ|ipa(δ)
+ niδ|ipa(δ)

)
Γ(αiδ|ipa(δ)

)

)
,

(13)

This result was first obtained by Cooper and Her-
skovits (1992) and is further discussed in (Heckerman
et al., 1995).

3.2.3 Discrete interventional part

Since interventions are just changes in the prior, the
marginal likelihood of the interventional part of dis-
crete data is of the same form as Eq. 13. The prior
parameters αiδ|ipa(δ)

are exchanged by α′iδ|ipa(δ)
=
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P(αiδ|ipa(δ)
, wδ, j) as given by Eq. 2, and the counts

niδ|ipa(δ)
are exchanged by n′iδ|ipa(δ)

taken from batch
Bint

ipa(δ)
.

In the limit wδ → ∞ this part converges to one and
vanishs from the overall marginal likelihood p(d|D).
This special case was already shown in (Cooper and
Yoo, 1999; Tian and Pearl, 2001).

3.2.4 Gaussian observational part

All cases yγ in batch Bobs
ipa(γ)

are sampled independently
from a normal distribution with fixed parameters. If
we gather them in a vector yγ and the corresponding
states of continuous parents as rows in a matrix Pγ ,
we yield the standard regression scenario

yγ ∼ N(Pγβγ , σ2
γI), (14)

where I is the identity matrix. As a prior distribu-
tion we choose normal-inverse-χ2 as shown in Eq. 3.
Marginalizing with respect to βγ and σ2

γ yields a multi-
variate t-distribution of dimension |Bobs

ipa(γ)
|, with loca-

tion vector Pm, scale matrix s(I + PM−1P>), and ν
degrees of freedom. The density function can be found
in many textbooks (e.g. Gelman et al., 1996).

When using data from different batches, every parame-
ter above carries an index “ipa(γ)” indicating that it de-
pends on the state of the discrete parents of the Gaus-
sian node γ. Multiplying t-densities for all nodes and
configurations of discrete parents—the outer double-
product in Eq. (12)—yields the marginal likelihood of
the Gaussian part. See Bøttcher (2004) for details.

3.2.5 Gaussian interventional part

Here we consider cases yγ in batch Bint
ipa(γ)

. We col-
lect them in a vector and can again write a regression
model like in Eq. 14. The difference to the observa-
tional Gaussian case lies in the prior parameters. They
are now given by Eq. 4. The result of marginaliza-
tion is again a t-density with parameters as above, just
m, s are exchanged by (m′, s′) = P((m, s), wγ , k). The
Gaussian interventional part is then given by a prod-
uct of such t-densities over nodes and discrete parent
configurations.

If we use the hard intervention prior in Eq. 5 instead,
the Gaussian interventional part integrates to one and
vanishs from the marginal likelihood in Eq. (12). This
is the extension of the results in (Cooper and Yoo,
1999) to Gaussian networks.

4 Probabilistic soft interventions

In Section 2 we introduced the pushing operator
P(·, wv, tv) to model a soft intervention at a discrete

or Gaussian node v. The intervention strength wv is
a parameter, which has to be chosen before network
learning. There are several possibilities, how to do it:

• If there is solid experimental experience on how
powerful interventions are, this can be reflected in
an appropriate choice of wv. An obvious problem
is that wv needs to be determined on a scale that
is compatible with the Bayesian network model.

• If there is prior knowledge on parts of the network
topology, the parameter wv can be tuned until the
result of network learning fits the prior knowledge.

Note again that by the parametrization of pushing
given in Section 2, the pushing strengths for discrete
and Gaussian nodes live on different scales and have
to be calibrated separately.

However, a closer inspection of the biological experi-
ments, which motivated the theory of soft pushing in-
terventions, suggests to treat the intervention strength
wv as a random variable: In gene silencing an inhibit-
ing molecule (a double-stranded RNA in case of RNAi)
is introduced into the cell. This usually works in a
high percentage of affected cells. In the case of suc-
cess, the inhibitor still has to spread throughout the
cell to silence the target gene. This diffusion process is
stochastic and consequently causes experimental vari-
ance in the strength of the silencing effect.

These observations suggest to assign a prior distri-
bution p(wv) to the intervention strength. That is,
we drop the assumption of having one intervention
strength in all cases, but instead average over possi-
ble values of wv. For simplicity we assume there is
only a limited number of possible values of wv, say,
w

(1)
v , . . . , w

(k)
v , with an arbitrary discrete distribution

assigned to them. Then we can express our inabil-
ity to control the pushing strength in the experiment
deterministically by using a mixed prior of the form:

p(θv|D) =
k∑

i=1

qk p(θv|D,w(k)
v ). (15)

Here, the mixture coefficients qk = p(w(k)
v ) are the

prior probabilities of each possible pushing strength.
The terms p(θv|D,w

(k)
v ) correspond to Dirichlet den-

sities in the discrete case and Normal-inverse-χ2 den-
sities in the Gaussian case. In RNAi experiments,
w

(1)
v , . . . , w

(k)
v can be estimated from the empirical dis-

tribution of measured RNA degradation efficiencies in
repeated assays.

Mixed priors as in Eq. 15 are often used in biological
sequence analysis to express prior knowledge which is
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not easily forced into a single distribution. See (Durbin
et al., 1998) for details.

If we substitute the prior p′′(θv|D,wv) in the interven-
tional part of Eq. 12 with the mixture prior in Eq. 15,
the marginal likelihood of a family of nodes is a mix-
ture of marginal likelihoods corresponding to certain
values w

(k)
v weighted by mixture coefficients qk.

5 Conclusion

Our work extends structure learning from interven-
tional data into two directions: from learning discrete
networks to learning mixed networks and from learning
with hard interventions to learning with soft interven-
tions.

Soft interventions are focussed on a specific target
value of the variable of interest and concentrate the
local probability distribution there. We proposed
parametrizations for pushing discrete and continuous
variables using Dirichlet and Normal-inverse-χ2 priors,
respectively.

We computed the marginal likelihood of CG networks
for data containing both observational and (soft) in-
terventional cases. In Bayesian structure learning, the
marginal likelihood is the key quantity to compute
from data. Using it (and possibly a prior over network
structures) as a scoring function, we can start model
search over possible network structures. For networks
with more than 5 nodes, exhaustive search becomes in-
feasible; often used search heuristics include hill climb-
ing or MCMC methods. For a survey see Heckerman
et al. (1995) and references therein.

Since in biological settings the pushing strength is un-
known we proposed using a mixture hyperprior on it,
resulting in a mixture marginal likelihood. This makes
the score for each network more time-consuming to
compute. Searching in the space of DAGs may be-
come infeasible even with quick search heuristics. But
in applications there is often a large amount of biolog-
ical prior knowledge, which limits the number of path-
way candidates from the beginning. When learning
network structure we usually don’t have to optimize
the score over the space of all possible DAGs but are
limited to a few candidate networks, which are to be
compared. This corresponds to a very rigid structure
prior.

Due to measurement error or noise inherent in the ob-
served system it may often happen that a variable,
at which an intervention took place, is observed in a
state different from the target state. In the hard in-
tervention framework, a single observation of this kind
results in a marginal likelihood of zero. Modeling in-

terventions as soft pushing mends this problem and
makes structure learning more robust against noise.
This is a central benefit of our approach.
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Abstract

In this paper we explore the topic of un-
supervised learning in the presence of non-
ignorable missing data with an unknown
missing data mechanism. We discuss sev-
eral classes of missing data mechanisms for
categorical data and develop learning and in-
ference methods for two specific models. We
present empirical results using synthetic data
which show that these algorithms can recover
both the unknown selection model parame-
ters and the underlying data model param-
eters to a high degree of accuracy. We also
apply the algorithms to real data from the
domain of collaborative filtering, and report
initial results.

1 Introduction

In large, real world data sets (such as those commonly
used for machine learning research), the presence of a
certain amount of missing data is inevitable. Proba-
bilistic methods offer a natural framework for dealing
with missing data, and there is a large body of work
devoted to statistical analysis in this setting.

There are two important classes of missing data: miss-
ing data that is ignorable, and missing data that is
non-ignorable. Ignorable missing data includes data
that is missing completely at random (MCAR), and
data that is missing at random (MAR). Intuitively,
missing data is ignorable if the probability of observ-
ing a data item is independent of the value of that data
item. Conversely, missing data is non-ignorable if the
probability of observing a data item is dependent on
the value of that data item.

The majority of statistical literature deals with the
case where missing data is missing at random. How-
ever, there are several important cases where the miss-

ing at random assumption fails to hold. Well studied
examples from statistics include non-response in sur-
veys, panel data studies, and longitudinal studies. In
surveys non-ignorable missing data often results from
asking questions about income where the probability
of non-response has been found to vary according to
the income of the respondent. In such cases comput-
ing statistics like average income without taking the
missing data mechanism into account will result in a
biased estimator.

A much more complex domain where missing data may
be non-ignorable is rating-based collaborative filtering
[5]. The data in this domain often comes from recom-
mender systems where users rate different items and
receive recommendations about new items they might
like. When a user is free to chose which items they
rate, we hypothesize that many users will exhibit a
bias toward rating items they like (and perhaps a few
they strongly dislike). Thus the probability of observ-
ing a rating for a given item will depend on the user’s
rating for that item, and the missing ratings will not be
missing at random. The best known methods for pre-
dicting user ratings are based on using unsupervised
learning techniques to estimate the parameters of a
probabilistic model over rating profiles. Just as in the
simple mean income estimation problem, the model
parameter estimates will be biased in the presence of
non-ignorable missing data.

In this paper we consider the general problem of learn-
ing latent variable models in the presence of non-
ignorable missing data with an unknown missing data
mechanism. We present learning methods based on the
Expectation Maximization (EM) algorithm for several
different models. We present empirical results on sev-
eral synthetic data sets showing that the learning pro-
cedure recovers the data and selection model param-
eters to a high degree of accuracy. We also present
interesting results on real data from the collaborative
filtering domain.
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L(θ|Y obs) = log f(Y obs|θ) = log

∫

f(Y obs, Y mis|θ)dY mis (1)

L(θ, µ|Y obs, R) = log f(Y obs, R|θ, µ) = log

∫

f(R|Y obs, Y mis, µ)f(Y obs, Y mis|θ)dY mis (2)

LMAR(θ, µ|Y obs, R) = log f(R|Y obs, µ) + log

∫

f(Y obs, Y mis|θ)dY mis = L(θ|Y obs) + L(µ|Y obs, R) (3)

2 Non-Ignorable Missing Data Theory

We begin with technical definitions of ignorable and
non-ignorable missing data due to Little and Rubin,
and review the theory of maximum likelihood estima-
tion with non-ignorable data.

Let Y denote a complete data set and let Y obs and
Y mis be the observed and missing elements of Y . Let
R be a matrix of response indicators where Rij =
1 if Yij is observed and 0 otherwise. We define
f(Y,R|θ, µ) = f(Y |θ)f(R|Y, µ) to be the joint distri-
bution over the data and response indicators. We refer
to f(Y |θ) as the data model and f(R|Y, µ) as the se-

lection model.

In the presence of missing data the correct maximum
likelihood inference procedure is to maximize the full
data likelihood L(θ, µ|Y obs, R) = log f(Y obs, R|θ, µ)
shown in equation 2 as opposed to the observed data
log likelihood shown in equation 1. The only case
where it is acceptable to rely on the observed data
likelihood is when the missing at random (MAR) con-
dition holds. The MAR condition is satisfied when
f(R|Y obs, Y mis, µ) = f(R|Y obs, µ) for all µ, and µ and
θ are distinct parameters. If we suppose that the MAR
condition holds we find that the full data log likelihood
and the observed data log likelihood will give identical
inferences for θ, as shown in equation 3.

When missing data is missing not at random (MNAR)
this convenient result does not hold, and maximum
likelihood estimation of the data model parameters θ

based only on the observed likelihood will be biased.
To obtain correct maximum likelihood estimates of the
data model parameters a selection model is needed
along with the data model [3, p. 218]. In most cases
the parameters of the selection model will also be un-
known. Fortunately the parameters of the combined
data and selection model can be estimated simultane-
ously by maximizing the full data log likelihood using
the standard EM algorithm.

3 Non-Ignorable Missing Data Models

Suppose we are given a data set containing N data
vectors yn, each of length M . The value of each ele-

θ

β

µYmn

Rmn

Ζ

M
N

n

Figure 1: Combined data and selection model.

ment ymn is categorical, and is drawn from the set of
possible values {1, ..., V }. We will assume that the yn

are independent, that any element ymn may be unob-
served, and that the selection process is unknown.

To specify a model for non-ignorable missing data
we must choose a data model and a selection model.
We choose a multinomial mixture model for the data
model. This is a simple model for categorical data that
has proved to be quite robust in the collaborative fil-
tering domain [5]. Several other models for categorical
data could also be used including the aspect model [2]
and the URP model [4].

The more interesting choice is the choice of a selec-
tion model. In general, the probability that a par-
ticular variable is observed can depend on any other
variable in the data model. Learning such an unstruc-
tured model would be intractable, so we must assume
additional independence structure. To begin with, we
assume that the probability of being observed is inde-
pendent for each component of the data vector; this
is formalized in equation 4. (Analogous simplifying
assumptions have been used previously in similar dis-
crete, non-ignorable contexts [6].)

P (r|y, z) =

M
∏

m=1

µymmz
(rm)(1− µymmz)

(1−rm) (4)

If we represent the Bernoulli observation parameters
P (rm = 1|ym = v, Z = z) = µvmz using conditional
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probability tables and combine this selection model
with the multinomial mixture data model, we obtain
a simple, tractable model for non-ignorable missing
data. We call this the CPT-vmz model since the µvmz

probabilities are represented by conditional probabil-
ity tables (CPTs), and the selection probability de-
pends on the settings of the variables v, m, and z.
This combined data and selection model is depicted
graphically in figure 1.

The variables in the model are the latent variable
Zn, the data variables Ymn, and the corresponding re-
sponse indicators Rmn. Recall that m indexes dimen-
sions of the data vectors, and n indexes data cases.
We suppress the data case index for simplicity when it
is clear that we are referring to a single, generic data
case. The parameters are the prior mixing proportions
θ, the component distributions �, and the selection
model parameters µ. To generate data from the com-
bined multinomial mixture data model and CPT-vmz

selection model we begin by sampling a state z of the
latent variable Z according to P (Z = z|θ) = θz. We
then sample a value v for each element ym according
to P (ym = v|Z = z, �) = �vmz. This is simply the
standard generative process for the multinomial mix-
ture model. Next, for each element ym, we sample a
response indicator variable according to the selection
probability P (rm = r|ym = v,M = m,Z = z, µ) =
µvmz. We then discard the values of ym for which
rm = 0.

Depending on the type of selection effect that is
present in the data, it may be desirable to further
constrain the selection model. Imposing independence
and factorization conditions on the Bernoulli proba-
bilities µvmz results in a range of selection models
with different properties. In this paper we concen-
trate on two models in particular: a model we call
CPT-v that makes the additional independence as-
sumption P (rm|ym,m, z) = P (rm|ym), and a model
we call LOGIT-v,mz which proposes a functional de-
composition of P (rm|ym,m, z) based on the logistic
function.

3.1 The CPT-v Model

While the CPT-vmz model is highly flexible and can
model a range of very different selection effects, this
flexibility may result in over fitting on many data sets.
By contrast the CPT-v model asserts that only the
value of a random variable affects its chance of being
observed or missing. The CPT-v model is highly con-
strained, but this makes it appealing when we have
limited observations and cannot robustly fit the full
CPT-vmz model. Examples of the type of effects this
model captures are “mostly high values are observed”,
or “only extreme values are observed”. However, it can

Algorithm 1 Expectation Maximization Algorithm
for the CPT-v model

E-Step:

λvmzn ← (δ(ymn, v)µv�vmz)
rmn((1−µv)�vmz)

1−rmn

γmzn ←
∑V

v=1 λvmzn

φzn ←
θzn

∏
M

m=1 γmzn∑
K

z=1 θ
z
′

∏
M

m=1 γmzn

M-Step:

θz ←
∑

N

n=1 φzn∑
N

n=1

∑
K

z=1 φzn

�vmz ←
∑

N

n=1 φznλvmzn/γmzn∑
N

n=1 φzn

µv ←
∑

N

n=1

∑
K

z=1 φzn

∑
M

m=1 rmnλvmzn/γmzn∑
N

n=1

∑
K

z=1 φzn

∑
M

m=1 λvmzn/γmzn

not efficiently represent effect of the type “data item
m is observed almost always.” As we will see, the strict
assumptions of the CPT-v model can cause problems
during model fitting if the data contains strong item-
based effects.

Equation 5 gives the full data likelihood for the CPT-

v model. We define the intermediate variables λvmzn

and γmzn in equations 6 and 7.

L(θ, �, µ|[y]obs, [r]) =

N
∑

n=1

log

K
∑

z=1

θz

M
∏

m=1

γmzn (5)

λvmzn = (δ(ymn, v)µv)rmn(1− µv)1−rmn�vmz (6)

γmzn =

V
∑

v=1

λvmzn (7)

The posterior distribution over settings of the latent
variable Z is given in equation 8 using the intermediate
variables. Of course, the intractable, full posterior over
both y

mis
n , and Zn is never needed during learning.

P (z|yobs
n , rn) = φzn =

θz

∏M
m=1 γmzn

∑K
z=1 θz′

∏M
m=1 γmzn

(8)

Expectation maximization updates can now be found
by maximizing the expected complete log likelihood
with respect to the data model and selection model
parameters. We show the EM algorithm for the CPT-

v model in algorithm 1.

3.2 The LOGIT-v,mz Model

The CPT-v model makes the very strong assumption
that a single value-based selection effect is responsible
for generating all missing data. We would like to allow
different effects for different data items m, as well as
allowing the setting of the latent variable z to influ-
ence the missing data process. As a modeling choice of
intermediate complexity, we propose the LOGIT fam-
ily of selection models. The main feature of LOGIT
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models is the assumption that the selection model pa-
rameters µvmz result from the interaction of multiple
lower dimensional factors. In particular, these mod-
els allow all of v,m, z to influence the probability of a
data element being missing, but constrain the effects
to a particular functional family.

In the case of LOGIT-v,mz two factors are proposed.
One factor σv models a value-based effect, while the
other factor ωmz models a joint element index/latent
variable effect. This latter effect can include factors
that are item-specific (a given data item m can have its
own probability of being missing), and latent variable-
specific (each mixture component z generates its own
pattern of missing data). The values of these factors
can be arbitrary real numbers and they are combined
to obtain the selection probabilities through the logis-
tic function as seen in equation 9. This parameteriza-
tion was selected because it is more flexible than simple
factorizations, such as a product of Bernoulli probabil-
ities. Suppose a data set contains strong value-based
selection effects for most data items, but the values for
one data items are always observed regardless of their
values. LOGIT-v,mz can account for this by setting
ωmz to a large value. The logistic combination rule
then allows ωmz to override σv and produce a selection
probability of 1 for just this data item. In a product
of distributions decomposition this simply is not pos-
sible. As we will later see, this flexibility is needed
for modeling “blockbuster” effects in the collaborative
filtering domain.

µvmz =
1

1 + exp−(σv+ωmz)
(9)

Given values for the selection model parameters σv

and ωmz, we can compute the complete set of selection
probability parameters µvmz according to equation 9.
If we then redefine the intermediate variable λvmzn

according to equation 10, the full likelihood and the
posterior over the latent variable have exactly the same
form for the LOGIT-v,mz model as they do for the
CPT-v model.

λvmzn = (δ(ymn, v)µvmz)
rmn(1− µvmz)

1−rmn�vmz

(10)
Unlike the CPT-v case, closed form selection model
parameter updates cannot be found for LOGIT-v,mz.
Instead, numerical optimization methods must be used
to adapt these parameters. We sketch a suitable EM
algorithm for the LOGIT-v,mz model in algorithm
2. Note that to ensure the full likelihood is non-
decreasing, line search must be used to determine ac-
ceptable step sizes � at each iteration.

Algorithm 2 Expectation Maximization Algorithm
for the LOGIT-v,mz model

E-Step:

µvmz ←
1

1+exp−(σv+ωmz)

λvmzn ← (δ(ymn, v)µvmz)
rmn(1− µvmz)

1−rmnβvmz

γmzn ←

∑
V

v=1
λvmzn

φzn ←

θzn

∏
M

m=1
γmzn∑

K

z=1
θz′

∏
M

m=1
γmzn

M-Step:

θz ←

∑
N

n=1
φzn∑

N

n=1

∑
K

z=1
φzn

βvmz ←

∑
N

n=1
φznλvmzn/γmzn∑

N

n=1
φzn

σ ← σ − ασ

N∑
n=1

K∑
z=1

φzn

M∑
m=1

δ(ymn, v)(rmn − µvmz)

ω ← ω − αω

N∑
n=1

φzn

V∑
v=1

(rmn − µvmz)

4 Synthetic Data Experiments

Our first goal is to examine whether, in situations
where the assumptions underlying them are satisfied,
the proposed models are able to recover both the un-
known selection mechanism and a correct model of the
data. To this end, we generated synthetic data sets
patterned after real data sets from the collaborative
filtering domain.

4.1 Generating Synthetic Data

We generate complete synthetic data sets according to
a hierarchical Bayesian procedure. In particular, we
choose a K = 6 component multinomial mixture data
model with M=100 data variables, and V = 5 values
per variable. The mixture model parameters are sam-
pled from an appropriate length Dirichlet prior (uni-
form, strength two). We sample n=5000 data cases
from the mixture model to form a single, complete
data set.

To generate data that conforms to the CPT-v selection
model, we created several sets of selection parameters
and used these to sample the complete data. For the
purpose of these experiments we use a CPT-v selection
model with a special functional form that allows the
strength of the missing data effect to be easily quanti-
fied. In particular we let µv(s) = s(v− 3)+0.5, where
s is the parameter that controls the strength of the
effect. Note that since the underlying data distribu-
tion is uniform across values, any choice of s in the
range 0 < s < 0.25 yields an overall observation rate
of 0.5. We create ten sets of observation probabilities
by evenly varying the parameter s from 0 to 0.225.
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Figure 2: Selection probabilities for the effect µv(s) = s(v − 3) + 0.5. The parameter s controls the strength of
the missing data effect. Here we show µv(s) at ten equally spaced values on the interval 0 � s � 0.225.
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Figure 3: MAEAll and MAETr versus strength of
the CPT-v missing data effect for the multinomial
mixture, CPT-v, and LOGIT-v,mz models.
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Figure 4: MAEAll and MAETr versus strength of
the LOGIT-v,mz missing data effect for the multi-
nomial mixture, and LOGIT-v,mz models.

The resulting parameters are shown in figure 2. These
ten sets of observation parameters were used to sample
ten different training sets from the complete data set.

To generate data that conforms to the LOGIT-v,mz

model we need to define the selection model param-
eters σv and ωmz. We create 10 different selection
models by setting:

σv(s) = log(µv(s)/(1− µv(s)))

ωmz = log(�mz/(1− �mz))

The �mz values are sampled from a Beta prior. Note
that we have chosen these values so that when the lo-
gistic function is applied to σv(s) the result is µv(s),
and when it is applied to ωmz the result is �mz. We
compute the corresponding set of selection probabil-
ities µvmz(s) and use these to sample ten different
training sets.

4.2 Experimental Procedure

The mixture of multinomials model, the CPT-v model,
and the LOGIT-v,mz model were trained until conver-
gence of their respective likelihood functions on all ten

of the CPT-v training sets, and all ten of the LOGIT-

v,mz training sets. After training, each model was
used to predict the complete data vector ŷn for each
data case n given the training set (observed) values for
that data case. We repeat this training and prediction
process three times with different initializations to ac-
count for local minima.

In order to judge the performance of each model under
increasing missing data effect strength, we use the true
and predicted ratings to measure a quantity called the
mean absolute error (MAE), which is commonly used
as an error measure in the collaborative filtering do-
main. We measure the MAE restricted to the training
data as defined in equation 11, as well as the MAE
computed over the complete data set as seen in equa-
tion 12. Note that on a real data set we have no choice
but to compute the MAE restricted to the observed
ratings, which corresponds to equation 11. If a given
model accurately learns both the data model and se-
lection model parameters for each setting of the effect
strength s, the computed MAEAll values should be
approximately constant indicating little degradation
in performance.
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MAETr =
1

N

N
∑

n=1

M
∑

m=1

rmn|ymn − ŷmn|
∑M

m=1 rmn

(11)

MAEAll =
1

NM

N
∑

n=1

M
∑

m=1

|ymn − ŷmn| (12)

It is very important to note that under a non-ignorable
selection model, the value of MAETr as defined by
equation 11 is a biased estimate of E[|y − ŷ|], were
we to sample items uniformly at random. Since the
selection model is non-ignorable and also unknown, it
is not possible to introduce a correction factor that
will allow for an unbiased estimate of E[|y − ŷ|] from
the training data alone. On the other hand, the value
of MAEAll as computed by equation 12 is unbiased
because it is computed from the complete set of true
ratings. However, such a complete set of ratings is not
currently available for real data sets.

4.3 Results

In figure 3 we show the results of the synthetic data
experiment with the CPT-v selection model effect. At
s = 0, corresponding to the first histogram in figure 2,
the selection effect is constant across values v and is
thus ignorable. In this case we would expect MAETr

to be approximately equal to MAEAll. In addition
we would expect all three models to achieve approxi-
mately the same prediction performance since all three
are based on an underlying multinomial mixture data
model. The experimental results we obtain at s = 0
are exactly in line with the theory.

As we increase s we would expect that the value
of MAEAll would increase for the multinomial mix-
ture model since its parameter estimates are based
only on the observed training data. Both the CPT-v

and LOGIT-v,mz models have the capacity to exactly
model this selection effect. If these models learn ac-
curate data and selection model parameters then the
measured value of MAEAll should be approximately
constant. A further note is that LOGIT-v,mz actu-
ally has excess capacity when applied to the CPT-v

selection effect data, so over fitting may be an issue.

As we see in figure 3 the MAEAll curves follow ex-
actly the trends we have predicted for each of the
models. However, the MAETr curves exhibit an in-
teresting downward trend indicating that error on the
training set actually decreases as the missing data ef-
fect strength is increased. This is not unexpected in
the mixture of multinomials model since it is able to
concentrate more of its capacity on fewer rating val-
ues and thus achieve lower error on the training data.
CPT-v and LOGIT-v,mz exhibit a slight decrease in

error on the training set as the selection strength is in-
creased, but it is not accompanied by a corresponding
increase on the complete data set.

In figure 4 we show the results of the synthetic data ex-
periment with the LOGIT-v,mz selection effect. The
most notable result of this experiment is the fact that
the learning procedure for the CPT-v model, algo-
rithm 1, converges to a “boundary solution” for the
µv parameters for all values of the effect strength s.
Specifically, at convergence the µ values have the form
µ1 = c, µj � 1, where c reflects the global sparsity rate
and 2 � j � 5. This appears to indicate that the CPT-

v model lacks the capacity to model the LOGIT-v,mz

missing data effect. This failure of the CPT-v model
may result from the presence of strong item-based ef-
fects in the LOGIT-v,mz data. For example, suppose
an item is always observed regardless of its value. The
only way CPT-v can explain this is by increasing the
values of µ. Of course it cannot increase all the val-
ues of µ since it must still explain the fraction of data
that is missing. The most likely solution appears to be
exactly the boundary solution explained above. This
problem may also simply be a failure of the maximum
likelihood framework. We plan to explore a Bayesian
approach to prediction to determine if the problem
actually lies with the model, or the estimation and
prediction techniques.

The trends for the mixture of multinomials model are
quite similar to the previous case with similar explana-
tions applying. The trends for the LOGIT-v,mz model
are also similar to the previous case. One slight differ-
ence is that the MAEAll curve is more noisy and in-
creases somewhat with s. The most likely explanation
is an insufficient amount of training data to properly
estimate all the ωmz parameters. The previous case is
easier for the LOGIT-v,mz model in this respect since
the CPT-v data contains no item or latent variable-
based effects.

Perhaps the most important point illustrated by fig-
ures 3 and 4 is that estimating the prediction error on
the observed data only can be an arbitrarily poor esti-
mate of the error on the complete data set in the pres-
ence of a non-ignorable missing data effect. In both
graphs we see that the multinomial mixture model at-
tains the lowest error on the observed data, when in
fact its true error rate is the highest among the three
models.

5 Real Data Experiments

Unfortunately, the task of evaluating a method for un-
supervised learning in the presence of non-ignorable
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Figure 5: EachMovie marginal selection probabilities
P (r = 1|y = v). Computed under a learned LOGIT-

v,mz model from parameters σ, ω, �, θ.

Figure 6: EachMovie Full Data Log Likelihood
Full Data Log Likelihood

LOGIT-v,mz −8.750368× 106

Multinomial Mixture −1.164895× 107

missing data on real data sets is problematic. Stan-
dard evaluation procedures involve measuring predic-
tion error on held out observed data. This hold-out
method entails an inherent bias in our case, as it is
only possible to evaluate predictions for items that are
not missing. That is, unlike the case for synthetic
data, evaluating MAEAll is impossible for real data. A
learning method based on the MAR assumption would
be expected to perform at least as well as one based
on MNAR on such a biased hold-out experiment: a
system can safely ignore any dependence of the item’s
response on missing values if it is never evaluated on
missing items.

We are currently considering a novel interactive data
gathering procedure designed to collect exactly the
type of data needed to validate the proposed models.
The main idea is to conduct an interactive, two stage
survey. In the first stage participants would be free
to select and rate any number of items they wished.
This data would then form the training set, and would
likely contain a strong non-ignorable missing data ef-
fect. In the second stage of the survey a different set of
items would be randomly selected for each participant
to rate. Ratings for these randomly sampled items
would then form the test set. While this might be dif-
ficult for items like movies, it is quite simple for items
like music where a clip can be played if the partici-
pant is not familiar with a particular randomly chosen
item. Since the test data is a randomly chosen set of
items, evaluating prediction error on the test set gives

an unbiased estimate of the error on the whole data
set.

It is still interesting to observe what the proposed mod-
els learn on currently available real data sets, even if
this results can not be considered conclusive. We note
that not all currently available ratings-based collab-
orative filtering data can be used with the proposed
models. The key assumption is that users are free
to rate items at will. Any source of data where the
users are constrained to rate a sequence of items de-
termined solely by a recommender system violates this
assumption. In this case the proposed models would
essentially be learning the selection bias caused by the
recommender system attempting to predict items it
thinks the user will like. While this may actually be
an interesting method to test the efficacy of a recom-
mender system, it is not what we intend here.

We chose to apply the CPT-v and LOGIT-v,mz mod-
els to a well known collaborative filtering data set:
EachMovie. EachMovie is a collaborative filtering data
set collected from a movie recommender system op-
erated by the Compaq Systems Research Center. It
contains about 1600 movies and 70000 users. Each-
Movie is well known to contain a “blockbuster” ef-
fect where several movies have been rated by almost
all users, while others are rated by just a few users.
EachMovie also contains a fairly strong user-based ef-
fect: the number of movies rated per user ranges from
one to several thousand. EachMovie is widely believed
to contain quite a substantial bias toward high rating
values. The underlying recommender system used to
collect the data also allowed for free user interaction,
which satisfies our main requirement.

EachMovie appears too complicated for the CPT-v

model using maximum likelihood learning. As in the
synthetic LOGIT-v,mz experiment, CPT-v converges
to uninformative boundary solutions on EachMovie.
On the other hand, LOGIT-v,mz appears to converge
to parameter estimates that are in very good align-
ment with the effects that are thought to occur in the
data set.

After convergence, we can examine the learned param-
eters σ, ω, �, θ and use them to compute the marginal
probability P (r = 1|y = v) as a summary of the
learned selection effect (averaged across all items and
settings of the latent variable). We show the computed
marginal selection probabilities for EachMovie in fig-
ure 5. This figure exhibits a definite skew toward high
ratings values, although the dip at the highest rating
value is somewhat suspect.

While we cannot compute an unbiased estimator of the
expected mean absolute error for the data set, we can
compute another quantity that will allow us to com-
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pare the LOGIT-v,mz model with a MAR multinomial
mixture model: the full data likelihood. The mixture
of multinomials model has no explicit selection model
and optimizes only an observed data likelihood as seen
in equation 1. However, as we see in equation 3 we can
obtain the full data likelihood from the observed data
likelihood by accounting for the likelihood of the re-
sponse indicators. If we suppose a simple MAR scheme
with a global observability parameter µ, the log likeli-
hood of the complete set of response indicators is given
by log(µ)

∑

n

∑

m rmn + log(1− µ)
∑

n

∑

m(1− rmn).
In this case the maximum likelihood estimator for µ is
simply µ = 1

NM

∑

n

∑

m rmn.

We show the full data likelihood values for the LOGIT-

v,mz model and the multinomial mixture model com-
puted for the EachMovie data set in figure 6. We see
that LOGIT-v,mz obtains a significantly higher full
data log likelihood value than the simple MAR multi-
nomial mixture model.

6 Extensions and Future Work

In addition to the research directions mentioned in the
previous sections, we are also considering extensions of
the proposed framework that will allow us to model a
wider range of missing data problems. In the original
framework, the binary response value Rm for an item
m is determined by the presence of a rating Ym for that
item. We might also decouple these two variables, and
allow a response to exist for an item (Rm = 1) when
the rating is not known. This situation often arises
in Web-based systems where we may have information
about many items a user has viewed, but a relatively
small number of ratings. Only minor changes are re-
quired to reformulate the proposed models to handle
this type of data.

7 Conclusions

In this paper, we have proposed several probabilistic
selection models which treat missing data as a system-
atic (non-ignorable) rather than random (ignorable)
effect. Coupled with a basic discrete latent variable
model for user-item data, these selection mechanisms
allow us to model data sets in which known (or sus-
pected) response biases exist. We have derived efficient
learning and inference algorithms to jointly estimate
the data and selection model parameters in an unsu-
pervised way, and verified that these algorithms can
recover both the unknown selection model parameters
and the underlying data model parameters to a high
degree of accuracy under a wide variety of conditions.
We have also shown that when an unbiased estimate
of their performance is available, our models do sub-

stantially better than comparable models which do not
account for the missing data mechanism. Finally, we
have applied these models to a real world collaborative
filtering data set, EachMovie, obtaining initial results
that support several “folk beliefs” about the patterns
of missing data in this data set.
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Abstract

In many practical problems—from tracking air-
craft based on radar data to building a bibli-
ographic database based on citation lists—we
want to reason about an unbounded number of
unseen objects with unknown relations among
them. Bayesian networks, which define a fixed
dependency structure on a finite set of variables,
are not the ideal representation language for this
task. This paper introduces contingent Bayesian
networks (CBNs), which represent uncertainty
about dependencies by labeling each edge with
a condition under which it is active. A CBN
may contain cycles and have infinitely many vari-
ables. Nevertheless, we give general conditions
under which such a CBN defines a unique joint
distribution over its variables. We also present a
likelihood weighting algorithm that performs ap-
proximate inference in finite time per sampling
step on any CBN that satisfies these conditions.

1 Introduction

One of the central tasks an intelligent agent must perform is
to make inferences about the real-world objects that under-
lie its observations. This type of reasoning has a wide range
of practical applications, from tracking aircraft based on
radar data to building a bibliographic database based on ci-
tation lists. To tackle these problems, it makes sense to use
probabilistic models that represent uncertainty about the
number of underlying objects, the relations among them,
and the mapping from observations to objects.

Over the past decade, a number of probabilistic model-
ing formalisms have been developed that explicitly repre-
sent objects and relations. Most work has focused on sce-
narios where, for any given query, there is no uncertainty
about the set of relevant objects. In extending this line of
work to unknown sets of objects, we face a difficulty: un-
less we place an upper bound on the number of underlying

TrueColorn

K

BallDrawnk

ObsColork

N

∞∞∞∞

BallDrawnk = n

Figure 1: A graphical model (with plates representing repeated
elements) for the balls-and-urn example. This is a BN if we dis-
regard the labels BallDrawnk = n on the edges TrueColorn →
ObsColork for k ∈ {1, . . . , K}, n ∈ {1, 2, . . .}. With the labels,
it is a CBN.

objects, the resulting model has infinitely many variables.
We have developed a formalism called BLOG (Bayesian
LOGic) in which such infinite models can be defined con-
cisely [7]. However, it is not obvious under what conditions
such models define probability distributions, or how to do
inference on them.

Bayesian networks (BNs) with infinitely many variables
are actually quite common: for instance, a dynamic BN
with time running infinitely into the future has infinitely
many nodes. These common models have the property that
each node has only finitely many ancestors. So for finite
sets of evidence and query variables, pruning away “bar-
ren” nodes [15] yields a finite BN that is sufficient for an-
swering the query. However, generative probability models
with unknown objects often involve infinite ancestor sets,
as illustrated by the following stylized example from [13].

Example 1. Suppose an urn contains some unknown num-
ber of balls N , and suppose our prior distribution for N

assigns positive probability to every natural number. Each
ball has a color—say, black or white—chosen indepen-
dently from a fixed prior. Suppose we repeatedly draw a
ball uniformly at random, observe its color, and return it
to the urn. We cannot distinguish two identically colored
balls from each other. Furthermore, we have some (known)
probability of making a mistake in each color observation.
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Given our observations, we might want to predict the total
number of balls in the urn, or solve the identity uncertainty
problem: computing the posterior probability that (for ex-
ample) we drew the same ball on our first two draws.

Fig. 1 shows a graphical model for this example. There is
an infinite set of variables for the true colors of the balls;
each TrueColorn variable takes the special value null when
N < n. Each BallDrawnk variable takes a value between 1
and N , indicating the ball drawn on draw k. The ObsColork
variable then depends on TrueColor(BallDrawnk). In this BN,
all the infinitely many TrueColorn variables are ancestors
of each ObsColork variable. Thus, even if we prune barren
nodes, we cannot obtain a finite BN for computing the pos-
terior over N . The same problem arises in real-world iden-
tity uncertainty tasks, such as resolving coreference among
citations that refer to some underlying publications [10].

Bayesian networks also fall short in representing scenarios
where the relations between objects or events—and thus
the dependencies between random variables—are random.

Example 2. Suppose a hurricane is going to strike two
cities, Alphatown and Betaville, but it is not known which
city will be hit first. The amount of damage in each city de-
pends on the level of preparations made in each city. Also,
the level of preparations in the second city depends on the
amount of damage in the first city. Fig. 2 shows a model for
this situation, where the variable F takes on the value A or
B to indicate whether Alphatown or Betaville is hit first.

In this example, suppose that we have a good estimate of
the distribution for preparations in the first city, and of the
conditional probability distribution (CPD) for preparations
in the second city given damage in the first. The obvious
graphical model to draw is the one in Fig. 2, but it has a
figure-eight-shaped cycle. Of course, we can construct a
BN for the intended distribution by choosing an arbitrary
ordering of the variables and including all necessary edges
to each variable from its predecessors. Suppose we use the
ordering F, PA, DA, PB , DB . Then P (PA|F =A) is easy
to write down, but to compute P (PA|F =B) we need to
sum out PB and DB . There is no acyclic BN that reflects
our causal intuitions.

Using a high-level modeling language, one can represent

F

PA PB

DA DB

F=B F=A

Figure 2: A cyclic BN for the hurricane scenario. P stands for
preparations, D for damage, A for Alphatown, B for Betaville,
and F for the city that is hit first.

scenarios such as those in Figs. 1 and 2 in a compact and
natural way. However, as we have seen, the BNs corre-
sponding to such models may contain cycles or infinite an-
cestor sets. The assumptions of finiteness and acyclicity are
fundamental not just for BN inference algorithms, but also
for the standard theorem that every BN defines a unique
joint distribution.

Our approach to such models is based on the notion of
context-specific independence (CSI) [1]. In the balls-and-
urn example, in the context BallDrawnk =n, ObsColork has
only one other ancestor — TrueColorn. Similarly, the BN
in Fig. 2 is acyclic in the context F =A and also in the con-
text F =B. To exploit these CSI properties, we define two
generalizations of BNs that make CSI explicit. The first
is partition-based models (PBMs), where instead of spec-
ifying a set of parents for each variable, one specifies an
arbitrary partition of the outcome space that determines the
variable’s CPD. In Sec. 2, we give an abstract criterion that
guarantees that a PBM defines a unique joint distribution.

To prove more concrete results, we focus in Sec. 3 on
the special case of contingent Bayesian networks (CBNs):
possibly infinite BNs where some edges are labeled with
conditions. CBNs combine the use of decision trees for
CPDs [1] with the idea of labeling edges to indicate when
they are active [3]. In Sec. 3, we provide general conditions
under which a contingent BN defines a unique probability
distribution, even in the presence of cycles or infinite an-
cestor sets. In Sec. 4 we explore the extent to which results
about CBNs carry over to the more general PBMs. Then
in Sec. 5 we present a sampling algorithm for approximate
inference in contingent BNs. The time required to generate
a sample using this algorithm depends only on the size of
the context-specifically relevant network, not the total size
of the CBN (which may be infinite). Experimental results
for this algorithm are given in Sec. 6. We omit proofs for
reasons of space; the proofs can be found in our technical
report [8].

2 Partition-based models

We assume a set V of random variables, which may
be countably infinite. Each variable X has a domain
dom (X); we assume in this paper that each domain is at
most countably infinite. The outcome space over which we
would like to define a probability measure is the product
space Ω , ×(X ∈V)dom (X). An outcome ω ∈Ω is an as-
signment of values to all the variables; we write X(ω) for
the value of X in ω.

An instantiation σ is an assignment of values to a subset
of V . We write vars (σ) for the set of variables to which
σ assigns values, and σX for the value that σ assigns to a
variable X ∈ vars (σ). The empty instantiation is denoted
∅. An instantiation σ is said to be finite if vars (σ) is fi-
nite. The completions of σ, denoted comp(σ), are those
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U

V WX
U=1U=0

Figure 3: A simple contingent BN.

outcomes that agree with σ on vars (σ):

comp(σ) , {ω ∈Ω : ∀X ∈ vars (σ) , X(ω)= σX}

If σ is a full instantiation — that is, vars (σ) = V — then
comp(σ) consists of just a single outcome.

To motivate our approach to defining a probability measure
on Ω, consider the BN in Fig. 3, ignoring for now the la-
bels on the edges. To completely specify this model, we
would have to provide, in addition to the graph structure,
a conditional probability distribution (CPD) for each vari-
able. For example, assuming the variables are binary, the
CPD for X would be a table with 8 rows, each correspond-
ing to an instantiation of X’s three parents. Another way of
viewing this is that X’s parent set defines a partition of Ω
where each CPT row corresponds to a block (i.e., element)
of the partition. This may seem like a pedantic rephrasing,
but partitions can expose more structure in the CPD. For
example, suppose X depends only on V when U =0 and
only on W when U =1. The tabular CPD for X would
still be the same size, but now the partition for X only has
four blocks: comp(U = 0, V = 0), comp(U =0, V =1),
comp(U = 1,W =0), and comp(U = 1,W = 1).

Definition 1. A partition-based model Γ over V consists of

• for each X ∈V , a partition ΛΓ
X of Ω where we write

λΓ
X(ω) to denote the block of the partition that the out-

come ω belongs to;
• for each X ∈V and block λ∈ΛΓ

X , a probability dis-
tribution pΓ(X|λ) over dom (X).

A PBM defines a probability distribution over Ω. If V is
finite, this distribution can be specified as a product expres-
sion, just as for an ordinary BN:

P (ω) ,

∏

X ∈V

pΓ(X(ω)|λΓ
X(ω)) (1)

Unfortunately, this equation becomes meaningless when
V is infinite, because the probability of each outcome ω

will typically be zero. A natural solution is to define the
probabilities of finite instantiations, and then rely on Kol-
mogorov’s extension theorem (see, e.g., [2]) to ensure that
we have defined a unique distribution over outcomes. But
Eq. 1 relies on having a full outcome ω to determine which
CPD to use for each variable X .

How can we write a similar product expression that in-
volves only a partial instantiation? We need the notion of a
partial instantiation supporting a variable.

Definition 2. In a PBM Γ, an instantiation σ supports
a variable X if there is some block λ∈ΛΓ

X such that
comp(σ) ⊆ λ. In this case we write λΓ

X(σ) for the unique
element of ΛΓ

X that has comp(σ) as a subset.

Intuitively, σ supports X if knowing σ is enough to tell
us which block of ΛΓ

X we’re in, and thus which CPD to
use for X . In Fig. 3, (U =0, V =0) supports X , but
(U = 1, V =0) does not. In an ordinary BN, any instan-
tiation of the parents of X supports X .

An instantiation σ is self-supporting if every X ∈ vars (σ)
is supported by σ. In a BN, if U is an ancestral set (a set
of variables that includes all the ancestors of its elements),
then every instantiation of U is self-supporting.

Definition 3. A probability measure P over V satisfies a
PBM Γ if for every finite, self-supporting instantiation σ:

P (comp(σ)) =
∏

X ∈ vars(¾)

pΓ(σX |λ
Γ
X(σ)) (2)

A PBM is well-defined if there is a unique probability mea-
sure that satisfies it. One way a PBM can fail to be well-
defined is if the constraints specified by Eq. 2 are incon-
sistent: for instance, if they require that the instantiations
(X =1, Y =1) and (X = 0, Y = 0) both have probability
0.9. Conversely, a PBM can be satisfied by many distribu-
tions if, for example, the only self-supporting instantiations
are infinite ones — then Def. 3 imposes no constraints.

When can we be sure that a PBM is well-defined? First,
recall that a BN is well-defined if it is acyclic, or equiv-
alently, if its nodes have a topological ordering. Thus, it
seems reasonable to think about numbering the variables in
a PBM. A numbering of V is a bijection π from V to some
prefix of N (this will be a proper prefix if V is finite, and
the whole set N if V is countably infinite). We define the
predecessors of a variable X under π as:

Predπ[X] , {U ∈V : π(U) < π(X)}

Note that since each variable X is assigned a finite number
π(X), the predecessor set Predπ[X] is always finite.

One of the purposes of PBMs is to handle cyclic scenarios
such as Example 2. Thus, rather than speaking of a single
topological numbering for a model, we speak of a support-
ive numbering for each outcome.

Definition 4. A numbering π is a supportive numbering
for an outcome ω if for each X ∈V , the instantiation
Predπ[X](ω) supports X .

Theorem 1. A PBM Γ is well-defined if, for every outcome
ω ∈Ω, there exists a supportive numbering πω .
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The converse of this theorem is not true: a PBM may hap-
pen to be well-defined even if some outcomes do not have
supportive numberings. But more importantly, the require-
ment that each outcome have a supportive numbering is
very abstract. How could we determine whether it holds
for a given PBM? To answer this question, we now turn to
a more concrete type of model.

3 Contingent Bayesian networks

Contingent Bayesian networks (CBNs) are a special case
of PBMs for which we can define more concrete well-
definedness criteria, as well as an inference algorithm. In
Fig. 3 the partition was represented not as a list of blocks,
but implicitly by labeling each edge with an event. The
meaning of an edge from W to X labeled with an event E,
which we denote by (W → X | E), is that the value of W

may be relevant to the CPD for X only when E occurs. In
Fig. 3, W is relevant to X only when U =1.

Using the definitions of V and Ω from the previous section,
we can define a CBN structure as follows:

Definition 5. A CBN structure G is a directed graph where
the nodes are elements of V and each edge is labeled with
a subset of Ω.

In our diagrams, we leave an edge blank when it is labeled
with the uninformative event Ω. An edge (W → X | E) is
said to be active given an outcome ω if ω ∈E, and active
given a partial instantiation σ if comp(σ) ⊆ E. A variable
W is an active parent of X given σ if an edge from W to
X is active given σ.

Just as a BN is parameterized by specifying CPTs, a CBN is
parameterized by specifying a decision tree for each node.

Definition 6. A decision tree T is a directed tree where
each node is an instantiation σ, such that:

• the root node is ∅;
• each non-leaf node σ splits on a variable XT

¾ such
that the children of σ are {(σ;XT

¾ =x) : x ∈
dom

¡

XT
¾

¢

}.

U=1

U=0
V=1

V=0

W=1

W=0 V=1

V=0

(a) (b)

Figure 4: Two decision trees for X in Fig. 3. Tree (a) respects
the CBN structure, while tree (b) does not.

Two decision trees are shown in Fig. 4. If a node splits on
a variable that has infinitely many values, then it will have

infinitely many children. This definition also allows a de-
cision tree to contain infinite paths. However, each node
in the tree is a finite instantiation, since it is connected to
the root by a finite path. We will call a path truncated if
it ends with a non-leaf node. Thus, a non-truncated path
either continues infinitely or ends at a leaf. An outcome ω

matches a path µ if ω is a completion of every node (in-
stantiation) in the path. The non-truncated paths starting
from the root are mutually exclusive and exhaustive, so a
decision tree defines a partition of Ω.

Definition 7. The partition ΛT defined by a decision tree
T consists of a block of the form {ω ∈Ω : ω matches µ}
for each non-truncated path µ starting at the root of T .

So for each variable X , we specify a decision tree TX , thus
defining a partition ΛX , Λ(TX). To complete the param-
eterization, we also specify a function pB(X =x|λ) that
maps each λ∈ΛX to a distribution over dom (X). How-
ever, the decision tree for X must respect the CBN structure
in the following sense.

Definition 8. A decision tree T respects the CBN structure
G at X if for every node σ ∈T that splits on a variable W ,
there is an edge (W → X | E) in G that is active given σ.

For example, tree (a) in Fig. 4 respects the CBN structure
of Fig. 3 at X . However, tree (b) does not: the root instan-
tiation ∅ does not activate the edge (V → X | U = 0), so
it should not split on V .

Definition 9. A contingent Bayesian network (CBN) B
over V consists of a CBN structure GB, and for each vari-
able X ∈V:

• a decision tree T B
X that respects GB at X , defining a

partition ΛB
X , Λ(T B

X
);

• for each block λ∈ΛB
X , a probability distribution

pB(X|λ) over dom (X).

It is clear that a CBN is a kind of PBM, since it defines a
partition and a conditional probability distribution for each
variable. Thus, we can carry over the definitions from the
previous section of what it means for a distribution to sat-
isfy a CBN, and for a CBN to be well-defined.

We will now give a set of structural conditions that ensure
that a CBN is well-defined. We call a set of edges in G
consistent if the events on the edges have a non-empty in-
tersection: that is, if there is some outcome that makes all
the edges active.

Theorem 2. Suppose a CBN B satisfies the following:

(A1) No consistent path in GB forms a cycle.
(A2) No consistent path in GB forms an infinite reced-

ing chain X1 Ã X2 Ã X3 Ã · · · .
(A3) No variable X ∈V has an infinite, consistent set

of incoming edges in GB.

Then B is well-defined.

241



A CBN that satisfies the conditions of Thm. 2 is said to be
structurally well-defined. If a CBN has a finite set of vari-
ables, we can check the conditions directly. For instance,
the CBN in Fig. 2 is structurally well-defined: although it
contains a cycle, the cycle is not consistent.

The balls-and-urn example (Fig. 1) has infinitely many
nodes, so we cannot write out the CBN explicitly. How-
ever, it is clear from the plates representation that this
CBN is structurally well-defined as well: there are no
cycles or infinite receding chains, and although each
ObsColork node has infinitely many incoming edges, the
labels BallDrawnk = n ensure that exactly one of these
edges is active in each outcome. In [8], we discuss the
general problem of determining whether the infinite CBN
defined by a high-level model is structurally well-defined.

4 CBNs as implementations of PBMs

In a PBM, we specify an arbitrary partition for each vari-
able; in CBNs, we restrict ourselves to partitions generated
by decision trees. But given any partition Λ, we can con-
struct a decision tree T that yields a partition at least as
fine as Λ—that is, such that each block λ∈ΛT is a subset
of some λ′ ∈Λ. In the worst case, every path starting at the
root in T will need to split on every variable. Thus, every
PBM is implemented by some CBN, in the following sense:

Definition 10. A CBN B implements a PBM Γ over the
same set of variables V if, for each variable X ∈V , each
block λ∈ΛB

X is a subset of some block λ′ ∈ΛΓ
X , and

pB(X|λ) = pΓ(X|λ′).

Theorem 3. If a CBN B implements a PBM Γ and B is
structurally well-defined, then Γ is also well-defined, and
B and Γ are satisfied by the same unique distribution.

Thm. 3 gives us a way to show that a PBM Γ is well-
defined: construct a CBN B that implements Γ, and then
use Thm. 2 to show that B is structurally well-defined.
However, the following example illustrates a complication:

Example 3. Consider predicting who will go to a weekly
book group meeting. Suppose it is usually Bob’s responsi-
bility to prepare questions for discussion, but if a historical
fiction book is being discussed, then Alice prepares ques-
tions. In general, Alice and Bob each go to the meeting
with probability 0.9. However, if the book is historical fic-
tion and Alice isn’t going, then the group will have no dis-
cussion questions, so the probability that Bob bothers to go
is only 0.1. Similary, if the book is not historical fiction and
Bob isn’t going, then Alice’s probability of going is 0.1. We
will use H , GA and GB to represent the binary variables
“historical fiction”, “Alice goes”, and “Bob goes”.

This scenario is most naturally represented by a PBM. The
probability that Bob goes is 0.1 given ((H =1)∧(GA = 0))
and 0.9 otherwise, so the partition for GB has two blocks.
The partition for GA has two blocks as well.

H

GA GB

GA=0GB=0

GB=1

GB=0
H=1

H=0

0.9

0.1

0.9
GA:

GA=1

GA=0
H=1

H=0

0.1

0.9

0.9
GB:

H

GA GB
H=1

H=0

H=1

H=0
GB=1

GB=0

0.9

0.1

0.9
GA:

H=1

H=0

GA=1

GA=0

0.9

0.1

0.9

GB:

Figure 5: Two CBNs for Ex. 3, with decision trees and probabil-
ities for GA and GB .

The CBNs in Fig. 5 both implement this PBM. There are
no decision trees that yield exactly the desired partitions for
GA and GB : the trees in Fig. 5 yield three blocks instead
of two. Because the trees on the two sides of the figure
split on the variables in different orders, they respect CBN
structures with different labels on the edges. The CBN on
the left has a consistent cycle, while the CBN on the right
is structurally well-defined.

Thus, there may be multiple CBNs that implement a given
PBM, and it may be that some of these CBNs are struc-
turally well-defined while others are not. Even if we are
given a well-defined PBM, it may be non-trivial to find a
structurally well-defined CBN that implements it. Thus,
algorithms that apply to structurally well-defined CBNs —
such as the one we define in the next section — cannot be
extended easily to general PBMs.

5 Inference

In this section we discuss an approximate inference al-
gorithm for CBNs. To get information about a given
CBN B, our algorithm will use a few “black box” ora-
cle functions. The function GET-ACTIVE-PARENT(X,σ)
returns a variable that is an active parent of X given
σ but is not already included in vars (σ). It does this
by traversing the decision tree T B

X , taking the branch
associated with σU when the tree splits on a variable
U ∈ vars (σ), until it reaches a split on a variable not in-
cluded in vars (σ). If there is no such variable — which
means that σ supports X — then it returns null. We
also need the function COND-PROB(X,x, σ), which re-
turns pB(X = x|σ) whenever σ supports X , and the func-
tion SAMPLE-VALUE(X,σ), which randomly samples a
value according to pB(X|σ).

Our inference algorithm is a form of likelihood weight-
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function CBN-LIKELIHOOD-WEIGHTING(Q, e, B,N )
returns an estimate of P (Q|e)
inputs: Q, the set of query variables

e, evidence specified as an instantiation
B, a contingent Bayesian network
N , the number of samples to be generated

W ← a map from dom (Q) to real numbers, with values
lazily initialized to zero when accessed

for j = 1 to N do
¾,w ← CBN-WEIGHTED-SAMPLE(Q, e, B)
W[q] ← W[q] + w where q = ¾Q

return NORMALIZE(W[Q])

function CBN-WEIGHTED-SAMPLE(Q, e, B)
returns an instantiation and a weight

¾ ← ∅; stack ← an empty stack; w ← 1
loop

if stack is empty
if some X in (Q ∪ vars (e)) is not in vars (¾)

PUSH(X , stack )
else

return ¾, w

while X on top of stack is not supported by ¾
V ← GET-ACTIVE-PARENT(X , ¾)
push V on stack

X ← POP(stack )
if X in vars (e)

x ← eX

w ← w × COND-PROB(X , x , ¾)
else

x ← SAMPLE-VALUE(X , ¾)
¾ ← (¾, X = x )

Figure 6: Likelihood weighting algorithm for CBNs.

ing. Recall that the likelihood weighting algorithm for
BNs samples all non-evidence variables in topological or-
der, then weights each sample by the conditional probabil-
ity of the observed evidence [14]. Of course, we cannot
sample all the variables in an infinite CBN. But even in a
BN, it is not necessary to sample all the variables: the rele-
vant variables can be found by following edges backwards
from the query and evidence variables. We extend this no-
tion to CBNs by only following edges that are active given
the instantiation sampled so far. At each point in the algo-
rithm (Fig. 6), we maintain an instantiation σ and a stack
of variables that need to be sampled. If the variable X on
the top of the stack is supported by σ, we pop X off the
stack and sample it. Otherwise, we find a variable V that is
an active parent of X given σ, and push V onto the stack.
If the CBN is structurally admissible, this process termi-
nates in finite time: condition (A1) ensures that we never
push the same variable onto the stack twice, and conditions
(A2) and (A3) ensure that the number of distinct variables
pushed onto the stack is finite.

As an example, consider the balls-and-urn CBN (Fig. 1).
If we want to query N given some color observations,

the algorithm begins by pushing N onto the stack. Since
N (which has no parents) is supported by ∅, it is im-
mediately removed from the stack and sampled. Next,
the first evidence variable ObsColor1 is pushed onto the
stack. The active edge into ObsColor1 from BallDrawn1

is traversed, and BallDrawn1 is sampled immediately be-
cause it is supported by σ (which now includes N ). The
edge from TrueColorn (for n equal to the sampled value of
BallDrawn1) to ObsColor1 is now active, and so TrueColorn
is sampled as well. Now ObsColor1 is finally supported by
σ, so it is removed from the stack and instantiated to its
observed value. This process is repeated for all the obser-
vations. The resulting sample will get a high weight if the
sampled true colors for the balls match the observed colors.

Intuitively, this algorithm is the same as likelihood weight-
ing, in that we sample the variables in some topological or-
der. The difference is that we sample only those variables
that are needed to support the query and evidence variables,
and we do not bother sampling any of the other variables
in the CBN. Since the weight for a sample only depends
on the conditional probabilities of the evidence variables,
sampling additional variables would have no effect.

Theorem 4. Given a structurally well-defined CBN B,
a finite evidence instantiation e, a finite set Q of query
variables, and a number of samples N , the algorithm
CBN-LIKELIHOOD-WEIGHTING in Fig. 6 returns an es-
timate of the posterior distribution P (Q|e) that converges
with probability 1 to the correct posterior as N →∞. Fur-
thermore, each sampling step takes a finite amount of time.

6 Experiments

We ran two sets of experiments using the likelihood weight-
ing algorithm of Fig. 6. Both use the balls and urn setup
from Ex. 1. The first experiment estimates the number of
balls in the urn given the colors observed on 10 draws; the
second experiment is an identity uncertainty problem. In
both cases, we run experiments with both a noiseless sen-
sor model, where the observed colors of balls always match
their true colors, and a noisy sensor model, where with
probability 0.2 the wrong color is reported.

The purpose of these experiments is to show that inference
over an infinite number of variables can be done using a
general algorithm in finite time. We show convergence of
our results to the correct values, which were computed by
enumerating equivalence classes of outcomes with up to
100 balls (see [8] for details). More efficient sampling al-
gorithms for these problems have been designed by hand
[9]; however, our algorithm is general-purpose, so it needs
no modification to be applied to a different domain.

Number of balls: In the first experiment, we are predict-
ing the total number of balls in the urn. The prior over the
number of balls is a Poisson distribution with mean 6; each
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Figure 7: Posterior distributions for the total number of balls
given 10 observations in the noise-free case (top) and noisy case
(bottom). Exact probabilities are denoted by ’×’s and connected
with a line; estimates from 5 sampling runs are marked with ’+’s.

ball is black with probability 0.5. The evidence consists
of color observations for 10 draws from the urn: five are
black and five are white. For each observation model, five
independent trials were run, each of 5 million samples.1

Fig. 7 shows the posterior probabilities for total numbers of
balls from 1 to 15 computed in each of the five trials, along
with the exact probabilities. The results are all quite close
to the true probability, especially in the noisy-observation
case. The variance is higher for the noise-free model be-
cause the sampled true colors for the balls are often incon-
sistent with the observed colors, so many samples have zero
weights.

Fig. 8 shows how quickly our algorithm converges to the
correct value for a particular probability, P (N =2|obs).
The run with deterministic observations stays within 0.01
of the true probability after 2 million samples. The noisy-
observation run converges faster, in just 100,000 samples.

Identity uncertainty: In the second experiment, three
balls are drawn from the urn: a black one and then two
white ones. We wish to find the probability that the second
and third draws produced the same ball. The prior distribu-

1Our Java implementation averages about 1700 sam-
ples/sec. for the exact observation case and 1100 samples/sec. for
the noisy observation model on a 3.2 GHz Intel Pentium 4.
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Figure 8: Probability that N = 2 given 10 observations (5 black,
5 white) in the noise-free case (top) and noisy case (bottom).
Solid line indicates exact value; ’+’s are values computed by 5
sampling runs at intervals of 100,000 samples.

tion over the number of balls is Poisson(6). Unlike the pre-
vious experiment, each ball is black with probability 0.3.

We ran five independent trials of 100,000 samples on the
deterministic and noisy observation models. Fig. 9 shows
the estimates from all five trials approaching the true proba-
bility as the number of samples increases. Note that again,
the approximations for the noisy observation model con-
verge more quickly. The noise-free case stays within 0.01
of the true probability after 70,000 samples, while the noisy
case converges within 10,000 samples. Thus, we perform
inference over a model with an unbounded number of ob-
jects and get reasonable approximations in finite time.

7 Related work

There are a number of formalisms for representing context-
specific independence (CSI) in BNs. Boutilier et al. [1]
use decision trees, just as we do in CBNs. Poole and
Zhang [12] use a set of parent contexts (partial instantia-
tions of the parents) for each node; such models can be
represented as PBMs, although not necessarily as CBNs.
Neither paper discusses infinite or cyclic models. The idea
of labeling edges with the conditions under which they are
active may have originated in [3] (a working paper that is
no longer available); it was recently revived in [5].

244



 0.2

 0.25

 0.3

 0.35

 0.4

 0  20000  40000  60000  80000  100000

P
ro

ba
bi

lit
y

Number of Samples

 0.2

 0.25

 0.3

 0.35

 0.4

 0  20000  40000  60000  80000  100000

P
ro

ba
bi

lit
y

Number of Samples
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tom). Solid line indicates exact value; ’+’s are values computed
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Bayesian multinets [4] can represent models that would
be cyclic if they were drawn as ordinary BNs. A multi-
net is a mixture of BNs: to sample an outcome from a
multinet, one first samples a value for the hypothesis vari-
able H , and then samples the remaining variables using
a hypothesis-specific BN. We could extend this approach
to CBNs, representing a structurally well-defined CBN as
a (possibly infinite) mixture of acyclic, finite-ancestor-set
BNs. However, the number of hypothesis-specific BNs re-
quired would often be exponential in the number of vari-
ables that govern the dependency structure. On the other
hand, to represent a given multinet as a CBN, we simply
include an edge V → X with the label H = h whenever
that edge is present in the hypothesis-specific BN for h.

There has also been some work on handling infinite ances-
tor sets in BNs without representing CSI. Jaeger [6] states
that an infinite BN defines a unique distribution if there is
a well-founded topological ordering on its variables; that
condition is more complete than ours in that it allows a
node to have infinitely many active parents, but less com-
plete in that it requires a single ordering for all contexts.
Pfeffer and Koller [11] point out that a network containing
an infinite receding path X1 Ã X2 Ã X3 Ã · · · may
still define a unique distribution if the CPDs along the path
form a Markov chain with a unique stationary distribution.

8 Conclusion

We have presented contingent Bayesian networks, a for-
malism for defining probability distributions over possi-
bly infinite sets of random variables in a way that makes
context-specific independence explicit. We gave structural
conditions under which a CBN is guaranteed to define a
unique distribution—even if it contains cycles, or if some
variables have infinite ancestor sets. We presented a sam-
pling algorithm that is guaranteed to complete each sam-
pling step in finite time and converge to the correct poste-
rior distribution. We have also discussed how CBNs fit into
the more general framework of partition-based models.

Our likelihood weighting algorithm, while completely gen-
eral, is not efficient enough for most real-world prob-
lems. Our future work includes developing an efficient
Metropolis-Hastings sampler that allows for user-specified
proposal distributions; the results of [10] suggest that such
a system can handle large inference problems satisfactorily.
Further work at the theoretical level includes handling con-
tinuous variables, and deriving more complete conditions
under which CBNs are guaranteed to be well-defined.
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P.O. Box 6128, Succ. Centre-Ville,

Montreal, H3C 3J7, Qc, Canada
Yoshua.Bengio@umontreal.ca

Abstract

In recent years, variants of a neural network ar-
chitecture for statistical language modeling have
been proposed and successfully applied, e.g. in
the language modeling component of speech rec-
ognizers. The main advantage of these architec-
tures is that they learn an embedding for words
(or other symbols) in a continuous space that
helps to smooth the language model and pro-
vide good generalization even when the num-
ber of training examples is insufficient. How-
ever, these models are extremely slow in com-
parison to the more commonly used n-gram mod-
els, both for training and recognition. As an al-
ternative to an importance sampling method pro-
posed to speed-up training, we introduce a hier-
archical decomposition of the conditional proba-
bilities that yields a speed-up of about 200 both
during training and recognition. The hierarchical
decomposition is a binary hierarchical cluster-
ing constrained by the prior knowledge extracted
from the WordNet semantic hierarchy.

1 INTRODUCTION

The curse of dimensionality hits hard statistical language
models because the number of possible combinations ofn
words from a dictionnary (e.g. of 50,000 words) is im-
mensely larger than all the text potentially available, at least
for n > 2. The problem comes down to transfering prob-
ability mass from the tiny fraction of observed cases to all
the other combinations. From the point of view of machine
learning, it is interesting to consider the different principles
at work in obtaining such generalization. The most funda-
mental principle, used explicitly in non-parametric mod-
els, is that of similarity: if two objects are similar they
should have a similar probability. Unfortunately, using a
knowledge-free notion of similarity does not work well in

high-dimensional spaces such as sequences of words. In
the case of statistical language models, the most success-
ful generalization principle (and corresponding notion of
similarity) is also a very simple one, and it is used in in-
terpolated and back-off n-gram models (Jelinek and Mer-
cer, 1980; Katz, 1987): sequences that share shorter subse-
quences are similar and should share probability mass.

However, these methods are based on exact matching
of subsequences, whereas it is obvious that two word se-
quences may not match and yet be very close to each other
semantically. Taking this into account, another principle
that has been shown to be very successful (in combina-
tion with the first one) is based on a notion of similarity
between individual words: two word sequences are said
to be “similar” if their corresponding words are “similar”.
Similarity between words is usually defined usingword
classes (Brown et al., 1992; Goodman, 2001b). These
word classes correspond to a partition of the set of words
in such a way that words in the same class share statisti-
cal properties in the context of their use, and this partition
can be obtained with various clustering algorithms. This is
a discrete all-or-nothing notion of similarity. Another way
to define similarity between words is based on assigning
each word to a continuous-valued set of features, and com-
paring words based on this feature vector. This idea has
already been exploited in information retrieval (Schutze,
1993; Deerwester et al., 1990) using a singular value de-
composition of a matrix of occurrences, indexed by words
in one dimension and by documents in the other.

This idea has also been exploited in (Bengio, Ducharme
and Vincent, 2001; Bengio et al., 2003): a neural network
architecture is defined in which the first layer maps word
symbols to their continuous representation as feature vec-
tors, and the rest of the neural network is conventional and
used to construct conditional probabilities of the next word
given the previous ones. This model is described in de-
tail in Section 2. The idea is to exploit the smoothness of
the neural network to make sure that sequences of words
that are similar according to this learned metric will be as-
signed a similar probability. Note that both the feature vec-
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tors and the part of the model that computes probabilities
from them are estimated jointly, by regularized maximum
likelihood. This type of model is also related to the popular
maximum entropy models (Berger, Della Pietra and Della
Pietra, 1996) since the latter correspond to a neural network
with no hidden units (the unnormalized log-probabilities
are linear functions of the input indicators of presence of
words).

This neural network approach has been shown to gener-
alize well in comparison to interpolated n-gram models and
class-based n-grams (Brown et al., 1992; Pereira, Tishby
and Lee, 1993; Ney and Kneser, 1993; Niesler, Whittaker
and Woodland, 1998; Baker and McCallum, 1998), both
in terms of perplexity and in terms of classification error
when used in a speech recognition system (Schwenk and
Gauvain, 2002; Schwenk, 2004; Xu, Emami and Jelinek,
2003). In (Schwenk and Gauvain, 2002; Schwenk, 2004),
it is shown how the model can be used to directly improve
speech recognition performance. In (Xu, Emami and Je-
linek, 2003), the approach is generalized to form the vari-
ous conditional probability functions required in a stochas-
tic parsing model called the Structured Language Model,
and experiments also show that speech recognition perfor-
mance can be improved over state-of-the-art alternatives.
However, a major weakness of this approach is the very
long training time as well as the large amount of compu-
tations required to compute probabilities, e.g. at the time
of doing speech recognition (or any other application of
the model). Note that such models could be used in other
applications of statistical language modeling, such as auto-
matic translation and information retrieval, but improving
speed is important to make such applications possible.

The objective of this paper is thus to propose a
much faster variant of the neural probabilistic language
model. It is based on an idea that could in principle
deliver close to exponential speed-up with respect to the
number of words in the vocabulary. Indeed the computa-
tions required during training and during probability pre-
diction are a small constant plus a factor linearly propor-
tional to the number of words|V | in the vocabularyV .
The approach proposed here can yield a speed-up of order
O( |V |

log |V |
) for the second term. It follows up on a proposal

made in (Goodman, 2001b) to rewrite a probability func-
tion based on a partition of the set of words. The basic
idea is to form a hierarchical description of a word as a se-
quence ofO(log |V |) decisions, and to learn to take these
probabilistic decisions instead of directly predicting each
word’s probability. Another important idea of this paper
is to reuse the same model (i.e. the same parameters) for
all those decisions (otherwise a very large number of mod-
els would be required and the whole model would not fit
in computer memory), using a special symbolic input that
characterizes the nodes in the tree of the hierarchical de-
composition. Finally, we use prior knowledge in the Word-

Net lexical reference system to help define the hierarchy of
word classes.

2 PROBABILISTIC NEURAL
LANGUAGE MODEL

The objective is to estimate the joint probability of se-
quences of words and we do it through the estimation of the
conditional probability of the next word (thetarget word)
given a few previous words (thecontext):

P (w1, . . . , wl) =
∏

t

P (wt|wt−1, . . . , wt−n+1),

wherewt is the word at positiont in a text andwt ∈ V ,
the vocabulary. The conditional probability is estimated
by a normalized functionf(wt, wt−1, . . . , wt−n+1), with
∑

v f(v, wt−1, . . . , wt−n+1) = 1.

In (Bengio, Ducharme and Vincent, 2001; Bengio et al.,
2003) this conditional probability function is represented
by a neural network with a particular structure. Its most
important characteristic is that each input of this function
(a word symbol) is first embedded into a Euclidean space
(by learning to associate a real-valued “feature vector” to
each word). The set of feature vectors for all the words
in V is part of the set of parameters of the model, esti-
mated by maximizing the empirical log-likelihood (minus
weight decay regularization). The idea of associating each
symbol with a distributed continuous representation is not
new and was advocated since the early days of neural net-
works (Hinton, 1986; Elman, 1990). The idea of using neu-
ral networks for language modeling is not new either (Mi-
ikkulainen and Dyer, 1991; Xu and Rudnicky, 2000), and
is similar to proposals of character-based text compression
using neural networks to predict the probability of the next
character (Schmidhuber, 1996).

There are two variants of the model in (Bengio,
Ducharme and Vincent, 2001; Bengio et al., 2003): one
with |V | outputs with softmax normalization (and the target
wordwt is not mapped to a feature vector, only the context
words), and one with a single output which represents the
unnormalized probability forwt given the context words.
Both variants gave similar performance in the experiments
reported in (Bengio, Ducharme and Vincent, 2001; Bengio
et al., 2003). We will start from the second variant here,
which can be formalized as follows, using the Boltzmann
distribution form, following (Hinton, 2000):

f(wt, wt−1, . . . , wt−n+1) =
e−g(wt,wt−1,...,wt−n+1)

∑

v e−g(v,wt−1,...,wt−n+1)

whereg(v, wt−1, . . . , wt−n+1) is a learned function that
can be interpreted as an energy, which is low when the tuple
(v, wt−1, . . . , wt−n+1) is “plausible”.
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Let F be an embedding matrix (a parameter) with row
Fi the embedding (feature vector) for wordi. The above
energy function is represented by a first transformation of
the input label through the feature vectorsFi, followed by
an ordinary feedforward neural network (with a single out-
put and a bias dependent onv):

g(v, wt−1, . . . , wt−n+1) = a′. tanh(c + Wx + UF ′
v) + bv

(1)

wherex′ denotes the transpose ofx, tanh is applied ele-
ment by element,a, c andb are parameters vectors,W and
U are weight matrices (also parameters), andx denotes the
concatenation of input feature vectors for context words:

x = (Fwt−1
, . . . , Fwt−n+1

)′. (2)

Let h be the number of hidden units (the number of rows
of W ) and d the dimension of the embedding (number
of columns ofF ). Computingf(wt, wt−1, . . . , wt−n+1)
can be done in two steps: first computec + Wx (requires
hd(n − 1) multiply-add operations), and second, for each
v ∈ V , computeUF ′

v (hd multiply-add operations) and
the value ofg(v, ...) (h multiply-add operations). Hence
total computation time for computingf is on the order of
(n − 1)hd + |V |h(d + 1). In the experiments reported
in (Bengio et al., 2003),n is around 5,|V | is around 20000,
h is around 100, andd is around 30. This gives around
12000 operations for the first part (independent of|V |) and
around 60 million operations for the second part (that is
linear in|V |).

Our goal in this paper is to drastically reduce the sec-
ond part, ideally by replacing theO(|V |) computations by
O(log |V |) computations.

3 HIERARCHICAL DECOMPOSITION
CAN PROVIDE EXPONENTIAL
SPEED-UP

In (Goodman, 2001b) it is shown how to speed-up a max-
imum entropy class-based statistical language model by
using the following idea. Instead of computing directly
P (Y |X) (which involves normalization across all the val-
ues thatY can take), one defines a clustering partition for
theY (into the word classesC, such that there is a deter-
ministic functionc(.) mappingY to C), so as to write

P (Y = y|X = x) =

P (Y = y|C = c(y), X)P (C = c(y)|X = x).

This is always true for any functionc(.) because
P (Y |X) =

∑

i P (Y,C = i|X) =
∑

i P (Y |C =

i,X)P (C = i|X) = P (Y |C = c(Y ), X)P (C =
c(Y )|X) because only one value ofC is compatible with
the value ofY , the valueC = c(Y ).

Although anyc(.) would yield correct probabilities, gen-
eralization could be better for choices of word classes that
“make sense”, i.e. those for which it easier to learn the
P (C = c(y)|X = x).

If Y can take 10000 values and we have 100 classes with
100 wordsy in each class, then instead of doing normaliza-
tion over 10000 choices we only need to do two normal-
izations, each over 100 choices. If computation of condi-
tional probabilities is proportional to the number of choices
then the above would reduce computation by a factor 50.
This is approximately what is gained according to the mea-
surements reported in (Goodman, 2001b). The same pa-
per suggests that one could introduce more levels to the
decomposition and here we push this idea to the limit. In-
deed, whereas a one-level decomposition should provide a
speed-up on the order of|V |√

|V |
=

√

|V |, a hierarchical de-

composition represented by a balanced binary tree should
provide an exponential speed-up, on the order of|V |

log2 |V |

(at least for the part of the computation that is linear in the
number of choices).

Each word v must be represented by a bit vector
(b1(v), . . . bm(v)) (wherem depends onv). This can be
achieved by building a binary hierarchical clustering of
words, and a method for doing so is presented in the next
section. For example,b1(v) = 1 indicates thatv belongs
to the top-level group 1 andb2(v) = 0 indicates that it be-
longs to the sub-group 0 of that top-level group.

The next-word conditional probability can thus be rep-
resented and computed as follows:

P (v|wt−1, . . . , wt−n+1) =
m
∏

j=1

P (bj(v)|b1(v), . . . , bj−1(v), wt−1, . . . , wt−n+1)

This can be interpreted as a series of binary stochastic
decisions associated with nodes of a binary tree. Each node
is indexed by a bit vector corresponding to the path from
the root to the node (append 1 or 0 according to whether the
left or right branch of a decision node is followed). Each
leaf corresponds to a word. If the tree is balanced then the
maximum length of the bit vector isdlog2 |V |e. Note that
we could further reduce computation by looking for an en-
coding that takes the frequency of words into account, to
reduce the average bit length to the unconditional entropy
of words. For example with the corpus used in our experi-
ments,|V | = 10000 so log2 |V | ≈ 13.3 while the unigram
entropy is about 9.16, i.e. a possible additional speed-up
of 31% when taking word frequencies into account to bet-
ter balance the binary tree. The gain would be greater for
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larger vocabularies, but not a very significant improvement
over the major one obtained by using a simple balanced
hierarchy.

The “target class” (0 or 1) for each node is obtained di-
rectly from the target word in each context, using the bit
encoding of that word. Note also that there will be a target
(and gradient propagation) only for the nodes on the path
from the root to the leaf associated with the target word.
This is the major source of savings during training.

During recognition and testing, there are two main cases
to consider: one needs the probability of only one word,
e.g. the observed word, (or very few) , or one needs the
probabilities of all the words. In the first case (which oc-
curs during testing on a corpus) we still obtain the exponen-
tial speed-up. In the second case, we are back toO(|V |)
computations (with a constant factor overhead). For the
purpose of estimating generalization performance (out-of-
sample log-likelihood) only the probability of the observed
next word is needed. And in practical applications such as
speech recognition, we are only interested in discriminat-
ing between a few alternatives, e.g. those that are consistent
with the acoustics, and represented in a treillis of possible
word sequences.

This speed-up should be contrasted with the one
provided by the importance sampling method proposed
in (Bengio and Seńecal, 2003). The latter method is based
on the observation that the log-likelihood gradient is the
average over the model’s distribution forP (v|context) of
the energy gradient associated with all the possible next-
words v. The idea is to approximate this average by a
biased (but asymptotically unbiased) importance sampling
scheme. This approach can lead to significant speed-up
during training, but because the architecture is unchanged,
probability computation during recognition and test stillre-
quiresO(|V |) computations for each prediction. Instead,
the architecture proposed here gives significant speed-up
both during training and test / recognition.

4 SHARING PARAMETERS ACROSS
THE HIERARCHY

If a separate predictor is used for each of the nodes in the
hierarchy, about2|V | predictors will be needed. This rep-
resents a huge capacity since each predictor maps from the
context words to a single probability. This might create
problems in terms of computer memory (not all the models
would fit at the same time in memory) as well as overfitting.
Therefore we have chosen to build a model in which pa-
rameters are shared across the hierarchy. There are clearly
many ways to achieve such sharing, and alternatives to the
architecture presented here should motivate further study.

Based on our discussion in the introduction, it makes

sense to force the word embedding to be shared across all
nodes. This is important also because the matrix of word
featuresF is the largest component of the parameter set.

Since each node in the hierarchy presumably has a se-
mantic meaning (being associated with a group of hope-
fully similar-meaning words) it makes sense to also as-
sociate each node with a feature vector. Without loss
of generality, we can consider the model to predict
P (b|node, wt−1, . . . , wt−n+1) wherenode corresponds to
a sequence of bits specifying a node in the hierarchy andb
is the next bit (0 or 1), corresponding to one of the two chil-
dren ofnode. This can be represented by a model similar to
the one described in Section 2 and (Bengio, Ducharme and
Vincent, 2001; Bengio et al., 2003) but with two kinds of
symbols in input: the context words and the current node.
We allow the embedding parameters for word cluster nodes
to be different from those for words. Otherwise the archi-
tecture is the same, with the difference that there are only
two choices to predict, instead of|V | choices.

More precisely, the specific predictor used in our exper-
iments is the following:

P (b = 1|node, wt−1, . . . , wt−n+1) =

sigmoid(αnode + β′. tanh(c + Wx + UNnode))

wherex is the concatenation of context word features
as in eq. 2,sigmoid(y) = 1/(1 + exp(−y)), αi is a bias
parameter playing the same role asbv in eq. 1,β is a weight
vector playing the same role asa in eq. 1,c, W , U andF
play the same role as in eq. 1, andN gives feature vector
embeddings for nodes in a way similar thatF gave feature
vector embeddings for next-words in eq. 1.

5 USING WORDNET TO BUILD THE
HIERARCHICAL DECOMPOSITION

A very important component of the whole model is the
choice of the words binary encoding, i.e. of the hierar-
chical word clustering. In this paper we combine empir-
ical statistics with prior knowledge from the WordNet re-
source (Fellbaum, 1998). Another option would have been
to use a purely data-driven hierarchical clustering of words,
and there are many other ways in which the WordNet re-
source could have been used to influence the resulting clus-
tering.

The IS-A taxonomy in WordNet organizes semantic
concepts associated with senses in a graph that is almost a
tree. For our purposes we need a tree, so we have manually
selected a parent for each of the few nodes that have more
than one parent. The leaves of the WordNet taxonomy are
senses and each word can be associated with more than one
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sense. Words sharing the same sense are considered to be
synonymous (at least in one of their uses). For our pur-
pose we have to choose one of the senses for each word
(to make the whole hierarchy one over words) and we se-
lected the most frequent sense. A straightforward extension
of the proposed model would keep the semantic ambiguity
of each word: each word would be associated with sev-
eral leaves (senses) of the WordNet hierarchy. This would
require summing over all those leaves (and corresponding
paths to the root) when computing next-word probabilities.

Note that the WordNet tree is not binary: each node
may have many more than two children (this is particu-
larly a problem for verbs and adjectives, for which Word-
Net is shallow and incomplete). To transform this hierar-
chy into a binary tree we perform a data-driven binary hi-
erarchical clustering of the children associated with each
node, as illustrated in Figure 1. The K-means algorithm is
used at each step to split each cluster. To compare nodes,
we associate each node with the subset of words that it
covers. Each word is associated with a TF/IDF (Salton
and Buckley, 1988) vector of document/word occurrence
counts, where each “document” is a paragraph in the train-
ing corpus. Each node is associated with the dimension-
wise median of the TF/IDF scores. Each TF/IDF score
is the occurrence frequency of the word in the document
times the logarithm of the ratio of the total number of doc-
uments by the number of documents containing the word.

6 COMPARATIVE RESULTS

Experiments were performed to evaluate the speed-up and
any change in generalization error. The experiments also
compared an alternative speed-up technique (Bengio and
Seńecal, 2003) that is based on importance sampling (but
only provides a speed-up during training). The experiments
were performed on the Brown corpus, with a reduced vo-
cabulary size of 10,000 words (the most frequent ones).
The corpus has 1,105,515 occurrences of words, split into
3 sets: 900,000 for training, 100,000 for validation (model
selection), and 105,515 for testing. The validation set was
used to select among a small number of choices for the size
of the embeddings and the number of hidden units.

The results in terms of raw computations (time to pro-
cess one example), either during training or during test
are shown respectively in Tables 1 and 2. The computa-
tions were performed on Athlon processors with a 1.2 GHz
clock. The speed-up during training is by a factor greater
than 250 and during test by a factor close to 200. These are
impressive but less than the|V |/ log2 |V | ≈ 750 that could
be expected if there was no overhead and no constant term
in the computational cost.

It is also important to verify that learning still works
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Figure 1: WordNet’s IS-A hierarchy is not a binary tree:
most nodes have many children. Binary hierarchical clus-
tering of these children is performed.

and that the model generalizes well. As usual in statis-
tical language modeling this is measured by the model’s
perplexity on the test data, which is the exponential of
the average negative log-likehood on that data set. Train-
ing is performed over about 20 to 30 epochs according to
validation set perplexity (early stopping). Table 3 shows
the comparative generalization performance of the differ-
ent architectures, along with that of an interpolated trigram
and a class-based n-gram (same procedures as in (Bengio
et al., 2003), which follow respectively (Jelinek and Mer-
cer, 1980) and (Brown et al., 1992; Ney and Kneser, 1993;
Niesler, Whittaker and Woodland, 1998)). The validation
set was used to choose the order of the n-gram and the
number of word classes for the class-based models. We
used the implementation of these algorithms in the SRI
Language Modeling toolkit, described by (Stolcke, 2002)
and inwww.speech.sri.com/projects/srilm/.
Note that better performance should be obtainable with
some of the tricks in (Goodman, 2001a). Combining the
neural network with a trigram should also decrease its per-
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Time per Time per speed-up
architecture epoch (s) ex. (ms)
original neural net 416 300 462.6 1
importance sampling 6 062 6.73 68.7
hierarchical model 1 609 1.79 258

Table 1: Training time per epoch (going once through all
the training examples) and per example. The original neu-
ral net is as described in sec. 2. The importance sam-
pling algorithm (Bengio and Senécal, 2003) trains the same
model faster. The hierarchical model is the one proposed
here, and it yields a speed-up not only during training but
for probability predictions as well (see the next table).

Time per speed-up
architecture example (ms)
original neural net 270.7 1
importance sampling 221.3 1.22
hierarchical model 1.4 193

Table 2:Test time per example for the different algorithms.
See Table 1’s caption. It is at test time that the hierarchical
model’s advantage becomes clear in comparison to the im-
portance sampling technique, since the latter only brings a
speed-up during training.

plexity, as already shown in (Bengio et al., 2003).

As shown in Table 3, the hierarchical model does not
generalize as well as the original neural network, but the
difference is not very large and still represents an improve-
ment over the benchmark n-gram models. Given the very
large speed-up, it is certainly worth investigating variations
of the hierarchical model proposed here (in particular how
to define the hierarchy) for which generalization could be
better. Note also that the speed-up would be greater for
larger vocabularies (e.g. 50,000 is not uncommon in speech
recognition systems).

7 CONCLUSION AND FUTURE WORK

This paper proposes a novel architecture for speeding-up
neural networks with a huge number of output classes and
shows its usefulness in the context of statistical language
modeling (which is a component of speech recognition and
automatic translation systems). This work pushes to the
limit a suggestion of (Goodman, 2001b) but also intro-
duces the idea of sharing the same model for all nodes of
the decomposition, which is more practical when the num-
ber of nodes is very large (tens of thousands here). The
implementation and the experiments show that a very sig-
nificant speed-up of around 200-fold can be achieved, with
only a little degradation in generalization performance.

Validation Test
perplexity perplexity

trigram 299.4 268.7
class-based 276.4 249.1
original neural net 213.2 195.3
importance sampling 209.4 192.6
hierarchical model 241.6 220.7

Table 3:Test perplexity for the different architectures and
for an interpolated trigram. The hierarchical model per-
formed a bit worse than the original neural network, but
is still better than the baseline interpolated trigram and the
class-based model.

From a linguistic point of view, one of the weaknesses
of the above model is that it considers word clusters as de-
terministic functions of the word, but uses the nodes in
WordNet’s taxonomy to help define those clusters. How-
ever, WordNet provides word sense ambiguity information
which could be used for linguistically more accurate mod-
eling. The hierarchy would be a sense hierarchy instead of
a word hiearchy, and each word would be associated with
a number of senses (those allowed for that word in Word-
Net). In computing probabilities, this would involve sum-
ming over several paths from the root, corresponding to the
different possible senses of the word. As a side effect, this
could provide a word sense disambiguation model, and it
could be trained both on sense-tagged supervised data and
on unlabeled ordinary text. Since the average number of
senses per word is small (less than a handful), the loss in
speed would correspondingly be small.
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Abstract

Spectral dimensionality reduction methods and
spectral clustering methods require computation
of the principal eigenvectors of an n × n ma-
trix where n is the number of examples. Fol-
lowing up on previously proposed techniques to
speed-up kernel methods by focusing on a sub-
set of m examples, we study a greedy selection
procedure for this subset, based on the feature-
space distance between a candidate example and
the span of the previously chosen ones. In the
case of kernel PCA or spectral clustering this
reduces computation to O(m2n). For the same
computational complexity, we can also compute
the feature space projection of the non-selected
examples on the subspace spanned by the se-
lected examples, to estimate the embedding func-
tion based on all the data, which yields consid-
erably better estimation of the embedding func-
tion. This algorithm can be formulated in an on-
line setting and we can bound the error on the
approximation of the Gram matrix.

1 Introduction

Many interesting algorithms have been proposed in re-
cent years to perform non-parametric unsupervised learn-
ing, either for clustering (spectral clustering) or for mani-
fold learning. Many of these methods can be seen as ker-
nel methods with an adaptive, data-dependent kernel (Ben-
gio et al., 2004). Like other kernel methods, methods such
as LLE (Roweis and Saul, 2000), Isomap (Tenenbaum, de
Silva and Langford, 2000), kernel Principal Components
Analysis (PCA) (Schölkopf, Smola and Müller, 1998),
Laplacian Eigenmaps (Belkin and Niyogi, 2003) and spec-
tral clustering (Weiss, 1999; Ng, Jordan and Weiss, 2002),
typically require computation of the principal eigenvectors
of an n × n matrix, where n is the number of examples.

In this paper we follow-up on previous work to speed-

up kernel methods, such as (Smola and Schölkopf, 2000;
Smola and Bartlett, 2001; Williams and Seeger, 2001;
Harmeling et al., 2002; Lawrence, Seeger and Herbrich,
2003; Engel, Mannor and Meir, 2003) but focus on spec-
tral methods for unsupervised learning. Like in these
methods, the main speed-up is obtained by focusing on a
subset of the examples, chosen using a greedy selection
algorithm. We call the set of selected examples the dic-
tionary. Assuming that the kernel is positive semi-definite
(which is not always exactly true, but is a good approxima-
tion), the above methods are equivalent to a special form
of kernel PCA. The criterion used for greedy selection is
the distance in feature space between a candidate exam-
ple and its projection on the subspace spanned by the se-
lected examples. This is a reasonable criterion because the
embedding of a new x will be expressed as a linear com-
bination of the KD(x, xi), with xi a dictionary example and
KD the data-dependent kernel associated with the particular
method. However, if only the selected examples are used
to derive the embedding (i.e. the principal eigenvectors of
the feature space covariance matrix), then the resulting em-
bedding will be biased, since the dictionary examples will
tend to be distributed more uniformly than the original data
(to better cover more directions in feature space). In addi-
tion, this projection of the non-dictionary examples can be
used to enrich the estimation of the feature space covari-
ance matrix. The resulting algorithm is O(m2n), where m is
the dictionary size, and requires O(m2) memory. We show
how using a generalized eigen-decomposition algorithm it
is possible to take advantage of the sparseness of the kernel.
Finally, we also show an efficient way to obtain the kernel
normalization required in kernel PCA (additive normaliza-
tion) and in spectral clustering (divisive normalization).

In section 3 we give more justification as well as the details
of this algorithm. We put it in perspective of previously
proposed methods in section 4. In section 5 we show with
several experiments that the greedy approximation works
well and works better than (a) the same algorithm with a
randomly selected dictionary (but all the data to estimate
the eigenvectors), and (b) using only m random points to
estimate the eigenvectors.
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2 Spectral Embedding Algorithms and
Motivation

Let D = {x1, . . . , xn} represent a training set, with xi a train-
ing example. Spectral embedding algorithms (Schölkopf,
Smola and Müller, 1998; Weiss, 1999; Roweis and Saul,
2000; Tenenbaum, de Silva and Langford, 2000; Ng, Jor-
dan and Weiss, 2002; Belkin and Niyogi, 2003) provide a
vector-valued coordinate for each training example, which
would ideally correspond to its coordinate on a mani-
fold near which the data lie. As discussed in (Bengio
et al., 2004), spectral embedding methods can generalize
the training set embedding to a new example x through the
Nyström formula

fk(x) =

√
n
λk

n
∑

i=1

vikKD(x, xi) (1)

for the k-th embedding coordinate, where KD is a kernel
that is defined using D (hence called data-dependent), and
(vk, λk) is the k-th (eigenvector,eigenvalue) pair of the ma-
trix M with entries Mi j = KD(xi, x j). Note that this for-
mula reduces to fk(xi) =

√
nvik for training examples. De-

pending on the choice of algorithm, the embedding can be
further scaled separately in each dimension (e.g. by a fac-
tor
√
λk for kernel PCA, metric multidimensional scaling

(MDS), Isomap, and spectral clustering, and by a factor
√

n
for LLE). Note that KD is guaranteed to be positive semi-
definite for some of these methods (e.g. LLE, kernel PCA,
spectral clustering, Laplacian Eigenmaps) but not for oth-
ers (e.g. Isomap, MDS) but it is usually close to positive
semi-definite (e.g. for Isomap the kernel converges to a
positive semi-definite one as n→ ∞).

Assuming KD positive semi-definite, there exists a “fea-
ture space” φ(x) in which KD is a dot product KD(x, y) =
φ(x).φ(y). Eq. 1 therefore shows that the function of inter-
est (the embedding of x) can be written as a dot product
between φ(x) and a vector which is a linear combination of
the feature space vectors φ(xi) associated with the training
examples:

fk(x) = φ(x).(

√
n
λk

n
∑

i=1

vikφ(xi)). (2)

If we are going to work with a subset of the examples
(the dictionary) to define the embedding, we can reduce
the above linear combination to one over dictionary exam-
ples. There is a simple way to use a dictionary to reduce
computation. We first compute the Gram matrix of the dic-
tionary examples and its principal eigenvectors. Then we
use the Nyström formula as above to predict the embed-
ding of the other examples. This is essentially the basis
for the “Landmark Isomap” algorithm (de Silva and Tenen-
baum, 2003), as shown in (Bengio et al., 2004). This is one
of the methods that we will evaluate experimentally, and
compare to the proposed algorithm, on a Gaussian kernel
with additive normalization (corresponding to kernel PCA

or metric MDS) and one with divisive normalization (corre-
sponding to spectral clustering or to Laplacian Eigenmaps
with Gaussian kernel).

In the two cases that we study here, the data-dependence of
the kernel is due to this normalization. The data-dependent
kernel KD is obtained from a data-independent kernel K̃ as
follows. For additive normalization (kernel PCA, metric
MDS) we have

KD(x, y) =K̃(x, y) − Ev[K̃(v, y)]

− Ew[K̃(x,w)] + Ev,w[K̃(v,w)] (3)

and for divisive normalization (for a positive kernel) we
have

KD(x, y) =
K̃(x, y)

√

Ev[K̃(v, y)]Ew[K̃(x,w)]
. (4)

In both cases this normalization requires estimation of
Ex[K̃(x, y)] which is normally done with the training
set average of the kernel over one of its arguments:
Ex[K̃(xi, x)] = 1

n

∑n
j=1 K̃(xi, x j). We discuss below how to

avoid this computation which would make the whole algo-
rithm running time O(n2).

3 Proposed Algorithm

Let C denote the covariance matrix of the examples in fea-
ture space. One interpretation of the eigenvectors of the
Gram matrix is that they correspond to the eigenvectors of
C, which can be written as 1√

λk

∑n
i=1 vikφ(xi). Again, this

interpretation is only valid for positive semi-definite ker-
nels, or when working in the subspace associated with non-
negative eigenvalues (i.e. with the projection of the φ(x) on
that subspace).

Let P be the subspace spanned by the dictionary examples
in feature space (or the restriction to non-negative eigen-
values). If φ(xt) is not far from its projection on P, i.e. it is
well approximated by a linear combination of the examples
spanning P, than we can replace it by this projection with-
out making a big error. Proposition 1 below formalizes this
idea, and Figure 1 shows a geometric interpretation of the
projection of φ(xt) on the span of the dictionary examples in
feature space. Therefore, instead of using a random subset
of examples for the dictionary and only using the dictio-
nary to estimate the eigenvectors of C, we propose (1) to
select the dictionary examples according to their distance
to P, and (2) to use the dictionary examples as well as the
projection of the out-of-dictionary examples to estimate the
principal eigenvectors of C, thus giving rise to a more pre-
cise estimate, almost as good as using the whole data set,
according to our experiments. It turns out that (2) comes
for free (i.e. for the same cost) once we have accepted to
do the computations for (1). Another important consider-
ation is that the selected examples may have statistics that
are different from the original examples. For example, if
they are chosen as a good “cover” of the training examples,
the relative density of dictionary examples will be smaller
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Figure 1: Out-of-dictionary example φ(xt) is approximated in feature space by a linear combination of the dictionary
examples φ(xd(i)), i = 1 . . .m.

Algorithm 1 Greedy Spectral Embedding Algorithm.
Arguments: randomly ordered data set D, tolerance ε, em-
bedding dimension p.

1: n = |D|, initialize D = {x1}, M1 = (KD(x1, x1)),
M−1

1 =
(

KD(x1, x1)−1
)

.
2: for t = 2 to n do
3: for i = 1 to mt−1 do
4: compute (kt(xt))i = KD(xt, xd(i))
5: end for
6: compute matrix-vector product ât = M−1

t−1kt(xt)
7: compute α = 1 −

∑

i âti and β =
∑

i, j(M−1
t−1)i j.

8: compute projection weights
at = ât +

α
β

M−1
t−1[1, . . . , 1]′

9: compute projection error
δt = KD(xt, xt) − kt−1(xt)′ât +

α2

β
.

10: if δt > ε then
11: mt = mt−1 + 1,D ← D∪ {xt}
12: M−1

t is set according to eq. 9.
13: else
14: mt = mt−1, M−1

t = M−1
t−1

15: end if
16: end for
17: for i = 1 to mn do
18: for j = 1 to mn do
19: Bi j = AitA jt where Ait recovered from cache or

computed with eq. 10.
20: end for
21: end for
22: Find the p principal eigenvectors uk and eigenvalues
λk of the generalized eigen-problem with left matrix
B = A′A and right matrix M−1

n .
23: Embeddings of all examples are given by vk = Auk for

k-th coordinate.
24: The embedding of a test example x is given by fk(x)√

n
,

with fk(x) as in eq. 1.

than the true data density in areas of high density of the
original examples. You can observe that phenomenon in
the center image of figure 2: the region corresponding to
digit 1 is much more dense and contains only 4 dictionary
points. Since the directions with high variance are differ-
ent for the dictionary points, using only this selected subset
to form a Gram matrix without projecting the other points
would give a completely different embedding.

Computing the distance between φ(xt) and the span of the
dictionary examples in feature space can be reduced to
computations with the kernel, thanks to the kernel trick:

δt � min
at

||φ(xt) −
mt
∑

i=1

aitφ(xd(i))||2 (5)

where d(i) is the index of the i-th dictionary example, and
mt is the size of the dictionary after seeing t examples. We
found better results with the constraint

∑

i ait = 1. This
constraint has the effect of making the solution indepen-
dent to translations in feature space, since (φ(xt) − b) −
∑mt

i=1 ait(φ(xd(i)) − b) = φ(xt) −
∑mt

i=1 aitφ(xd(i)). In this paper
we consider an application of these ideas to an online set-
ting (or to reduce memory requirements, at most 2 passes
through the data). Let at = (a1t, . . . , amt t), let Mt−1 be the
Gram matrix of the dictionary examples after seeing t − 1
examples, and let kt−1(x) be the vector with mt elements
KD(x, xd(i)). The solution for at without constraint is

ât � M−1
t−1kt−1(xt). (6)

The solution with constraint can then be obtained as fol-
lows:

at = ât +
α

β
M−1

t−1[1, . . . , 1]′ (7)

where ′ denotes transposition, α = 1 −
∑

i âti and β =
∑

i, j(M−1
t−1)i j. The corresponding value of the projection dis-

tance is then obtained as follows:

δt = δ̂t +
α2

β
, (8)
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where δ̂t = KD(xt, xt)−kt−1(xt)′ât. We introduce the param-
eter ε that controls the accuracy of the approximation. xt is
added to the dictionary if δt > ε, which means that xt is
far from its projection on P in feature space. When a point
is added to the dictionary, M−1

t needs to be computed. To
do so efficiently (in O(m2

t ) computations), we can take ad-
vantage of our knowledge of M−1

t−1 and the matrix inversion
lemma:

M−1
t =

1

δ̂t

(

δ̂t M−1
t−1 + âtâ′t −ât

−â′t 1

)

(9)

following the recursive update approach in (Engel, Mannor
and Meir, 2003) for kernel regression.

After we have selected the dictionary, we want to compute
the projection of all the examples on its span. This will
be different from the projection computed online in eq. 7
because it will use the final dictionary and M−1

n instead of
M−1

t−1:

Ât � M−1
n kn(xt)

At � Ât +
1 −

∑

i Âti
∑

i, j(M−1
n )i j

M−1
n [1, . . . , 1]′. (10)

Let A denote the matrix with rows At. It can be shown that
the complete Gram matrix is approximated by AMnA′. We
can bound the error on each entry of the Gram matrix by
the same parameter we used to select dictionary examples:

Proposition 1

For all xt, xu ∈ D, |KD(xt, xu) − (AMnA′)tu| ≤ ε.

Proof: Let rt = φ(xt)−
∑mn

i=1 aitφ(xd(i)). Notice that if xt ∈ D,
then ‖rt‖ = 0, otherwise, ‖rt‖ =

√
δt and rt is orthogonal

to the span of φ(xd(i)), i = 1, ...,mn. Then we have

KD(xt, xu) = φ(xt).φ(xu)

= (rt +
∑mn

i=1 aitφ(xd(i))).(ru +
∑mn

i=1 aiuφ(xd(i)))

= rt.ru + rt.
∑mn

i=1 aiuφ(xd(i)) + ru.
∑mn

i=1 aitφ(xd(i))

+(
∑mn

i=1 aitφ(xd(i))).(
∑mn

i=1 aiuφ(xd(i)))

= rt.ru + (
∑mn

i=1 aitφ(xd(i))).(
∑mn

i=1 aiuφ(xd(i)))

= rt.ru + (AMnA′)tu.

So we have

|KD(xt, xu) − (AMnA′)tu|

= |rt.ru| ≤
√

δt
√

δu ≤ ε.

The eigenvectors of AMnA′ would give us the embedding
of all the training examples, but this is an n × n matrix. We
want to take advantage of its factorization. Note that if uk is
an eigenvector of MnA′A then vk = Auk is an eigenvector of
AMnA′ with the same eigen values. Unfortunately, MnA′A
is not symmetric, But we can still compute the eigenvectors
efficiently in time O(m3), by solving the m×m generalized
eigen-system Lu = λRu with left matrix L = A′A and right
matrix R = M−1

n (which we already have from our recursive
updates). Finally this gives rise to algorithm 1.

3.1 Computational Cost and Memory Usage

The expensive steps of the algorithm 1 are step 6 (O(m2
t−1)

per step, O(nm2) overall), step 12 (O(m2
t−1) per step, O(nm2)

overall), step 19 (O(nm2)), step 22 (O(m3)), and step 23
(O(pnm)). The memory usage is O(m2) to store Mt (which
becomes Mn at the end), if the ait are recomputed in step
23, or O(nm) to store A if they are not recomputed (de-
pending on how large n is and how much memory is avail-
able). Hence time is O(nm2) and memory either O(m2) or
O(nm) (time-memory trade-off only in the constant factor
for time).

Algorithm 2 Constructs a dictionary of specified size mn

with an almost minimal level of error.
Arguments: randomly ordered data set D, wanted subset
size mn.

1: Initialize D = {x1}, Mt = (KD(x1, x1)),
M−1

t =
(

KD(x1, x1)−1
)

.
2: Set ε+ = 0 or something for m+n > mn

3: Set ε− = 1 or something for m−n < mn

4: Check that m−n < mn by running steps 2 to 16 of algo. 1
using ε−,D,Mt,M−1

t and data set D − D, stopping if
m−t > mn. Store the obtained dictionary and corre-
sponding matrices inD−,M−t ,M−t

−1
.

5: if m−t = mn then
6: returnD−,M−t ,M−t

−1

7: else if m−t > mn then
8: ε+ = ε−

9: ε− = 10ε−

10: goto step 4
11: else
12: SetD = D−,Mt = M−t ,M

−1
t = M−t

−1

13: end if
14: for i = 1 to 40 do
15: Set ε′ = ε+ + (ε− − ε+)/2
16: Run steps 2 to 16 of algo. 1 using ε ′,D,Mt,M−1

t
and data set D − D, stopping if m′t > mn. Store the
obtained dictionary and corresponding matrices in
D′,M′t ,M′t −1.

17: if m′t = mn then
18: returnD′,M′t ,M′t −1

19: else if m′t > mn then
20: Set ε+ = ε′

21: else
22: Set ε− = ε′,D = D′,Mt = M′t ,M

−1
t = M′t

−1

23: end if
24: end for
25: Run steps 2 to 16 of algo. 1 using ε+,D,Mt,M−1

t
and data set D − D, stopping when m+t = mn. Store
the obtained dictionary and corresponding matrices in
D+,M+t ,M+t

−1
.

26: returnD+,M+t ,M+t
−1

Although the goal was to get an online algorithm, it is also
possible to formulate the method in a setting more similar
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Figure 2: First two dimensions of the embeddings obtained with kernel PCA on classes 0 (+) and 1 (×) of the MNIST data
set (σ = 31.6, n = 1300). The dictionary points are noted by _. The image on the left is the embedding obtained with the
full Gram matrix. With 34 points in the dictionary, we obtain an almost identical embedding. Even with only 4 points, the
embedding is reasonable and similar.

to previously proposed methods where instead of specify-
ing the accuracy parameter ε, we specify the subset size
m. To do so, one needs to first search for a good value
of ε before applying algorithm 1. This can also be done
in O(nm2) operations and O(m2) in memory usage. Algo-
rithm 2 constructs a dictionary of the wanted size with an
almost minimal error level. Beginning with an ε that gives
a too small dictionary and one giving a too large dictionary,
it does a binary search for the right ε while always keeping
small dictionaries and only adding points to it. It first adds
to the dictionary the points that are the farthest from P and
gradually adds points that are closer and closer. This en-
sures that the error level will be near optimal. One gets the
desired embedding by running steps 17 to 24 of algorithm 1
with the obtained dictionary and corresponding matrices.

3.2 Additive and Divisive Normalizations

We have not discussed how to perform additive or divisive
normalization yet. If we compute the usual complete train-
ing set averages to estimate Ex[K̃(x, y)], then the whole al-
gorithm becomes O(n2) because we have to compute the
values of the data-independent kernel K̃(xi, x j) for all data
pairs. There are two solutions to this problem, which gave
similar results in our experiments. One is to use a random
subset of the examples (or the dictionary examples) to esti-
mate these averages. If we average over less than m2 exam-
ples the overall algorithm would remain O(nm2). The other
solution is to compute the exact normalization associated
with the implicit estimated Gram matrix AMnA′.

Proposition 2

Additive normalization of AMnA′ can be obtained by using
instead of AMnA′ the Gram matrix ÃMnÃ′ with Ã = A− B,
and B the matrix whose rows are all identical and equal to
the average row of A, Et[At]. Similarly, divisive normaliza-
tion can be obtained by using the Gram matrix ÃMnÃ′ with
Ãi· =

Ai·√
nAi·(MnEt[At])

.

The proof is straightforward comparing ÃiMnÃ j
′

to
KD(xi, x j) in eq. 3 and 4. Using this proposition, the al-

gorithm remains the same except that the matrix A is re-
placed by Ã in the last steps (22 and 23). Under constraint
∑

i ait = 1, additive normalization before or after the com-
putation of A made no empirical difference, since the ap-
proximation is invariant to a translation in feature space.
The only difference is the number of points over which the
averages are made. This is not the case for the divisive nor-
malization, where if we want to compute the approxima-
tion in the feature space induced by the normalized kernel,
the normalization should be applied before, using a sub-
set of the examples. For this normalization, the constraint
∑

i ait = 1 does not help and could be removed, but it did
not make a measurable difference in the experiments.

4 Related work

Other sparse greedy kernel methods in O(m2n) have been
proposed. (Smola and Bartlett, 2001) and (Lawrence,
Seeger and Herbrich, 2003) present algorithms for greedy
Gaussian processes. The main difference with our method
is that they do m passes on the whole data set (or a ran-
dom subset of it to reduce computation) and each time
they select the example that improves the most a global
criterion. They also use a recursive update for inverting
matrices. In (Smola and Schölkopf, 2000) the setting is
very general, aiming to approximate a matrix K by K̃, a
lower rank matrix, by minimizing the Frobenius norm of
the residual K − K̃. This is again done with m passes to
select the best basis function among a random subset of all
the n − mt function. Our algorithm is different from these
methods by requiring at most 2 passes on the data set. In-
stead, the approximation we use is close to the approach
presented in (Engel, Mannor and Meir, 2003) where it was
used in a sequential and supervised setting to perform Ker-
nel RLS. (Williams and Seeger, 2001) suggests to com-
pute the eigen-decomposition on a subset of m examples
and then use the Nyström formula to get an approxima-
tion of the eigen-decomposition for the n − m other points.
They argue that their method, although less precise than
(Smola and Schölkopf, 2000), is much faster. In our ex-
periments, we will compare our greedy technique to this
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Figure 3: Even for really small dictionary sizes, the generalization performance is comparable to the one obtained with
the Gram matrix of the whole training set. Curves corresponding to the dictionary methods are indexed with σ, the
standard deviation of the Gaussian kernel, ε, the accuracy parameter and m, the resulting maximum number of points in
the dictionary (obtained for the maximum n). The curves corresponding to non-dictionary methods are indexed with σ
only. There are 3 principal components for MNIST and 2 for the spiral. The individual experiments associated with the
symbols � and � have the same running time, but the generalization performance is far better for the dictionary method.
We observe the same phenomenon for symbols › and › corresponding to a longer running time. More details on the
relationship between running time and generalization error are given in table 1.

Nyström method showing that for the same computational
time we get better performance. Another related method is
(Harmeling et al., 2002) in which we search for the largest
random subset of examples for which the Gram matrix is
of full rank and project all the examples on this subset.
This technique is more computationally expensive than the
greedy selection since it requires to do several matrix de-
compositions to compute the rank. We will also see in the
experimental section that random subset selection leads to
larger subsets for the same error level.

5 Experimental Evaluation

The new algorithm was evaluated on two data sets: a 2-D
artificially generated spiral, and images of the digits 0 and
1 from the MNIST data set (scaled down from 28 × 28 to
14 × 14). Two embedding methods were compared and

evaluated out-of-sample using the Nyström formula: spec-
tral clustering and kernel PCA, both with the Gaussian ker-
nel, with different values of standard deviation (shown in
Figure 3). An example of the embeddings obtained with
the dictionary method on the MNIST data set is given in
figure 2.

The goals of the experiments were (1) to verify that the al-
gorithm worked (in the sense of giving an embedding close
to the one obtained when training with the whole data set)
and (2) to verify that it worked better than (a) the same
algorithm with randomly selected dictionary (Harmeling
et al., 2002) and (b) training on a small subset and gener-
alization with the Nyström formula (Williams and Seeger,
2001; Bengio et al., 2004). To compare the embeddings
given by these different methods, we will need a reference
embedding. We first divide our data set in three parts: D1,
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Table 1: Comparison between generalization errors for the dictionary and non-dictionary methods at a fixed running time.
The errors and the n corresponds to the ones in Figure 3 for MNIST. Some of these results are plotted in Figure 3 with
square and circle symbols. Similar results are obtained for a fixed memory space.

WITHOUT DICTIONARY WITH DICTIONARY
TIME KPCA (s) MAX. SIZE GEN. ERROR ±95% C.I. MAX. SIZE GEN. ERROR ±95% C.I.

05.71 n = 250 1.48e−4 ± 8.9e−6 n = 1300, m = 34 6.64e−6 ± 2.3e−7

05.72 n = 250 1.48e−4 ± 8.9e−6 n = 1300, m = 55 6.40e−6 ± 2.1e−7

06.46 n = 550 8.27e−6 ± 4.0e−7 n = 1300, m = 126 3.99e−6 ± 1.5e−7

14.02 n = 1300 3.47e−6 ± 1.4e−7

TIME SC (s)

05.80 n = 325 2.41e−4 ± 1.2e−5 n = 1300, m = 41 5.16e−5 ± 2.3e−6

05.95 n = 400 2.37e−4 ± 1.2e−5 n = 1300, m = 65 5.61e−5 ± 2.5e−6

07.18 n = 700 1.58e−4 ± 7.3e−6 n = 1300, m = 138 8.74e−5 ± 3.8e−6

14.06 n = 1300 7.93e−5 ± 3.4e−6

D2, D3, where D2 and D3 are large. We compute a refer-
ence embedding by applying standard kernel PCA or spec-
tral clustering to D2 ∪ D3 and keeping the part correspond-
ing to D2. We then train the methods we want to compare
on D1. Using the obtained eigenvectors, we compute the
out-of-sample embedding for every element of the test set
D2 with the Nyström formula. We will compare this em-
bedding to the reference embedding of D2 by aligning them
with a simple linear regression (that maps each example’s
coordinate in one embedding with the same example’s co-
ordinate in the other embedding). In our experiments, the
reported generalization error is the average squared differ-
ence between the corresponding points of these aligned em-
beddings. We also show the 95% confidence intervals as-
sociated to the standard errors of these averages. For the
spiral data, we used sets of sizes |D1| ≤ 3333, |D2| = 3330
and |D3| = 3332. For the MNIST data, |D1| ≤ 3365,
|D2| = 3267 and |D3| = 3332.

In the experiments shown in Figure 3, we verify that the
greedy algorithm works about as well as when we use the
full Gram matrix. On the horizontal axis, we vary the size
of the training set D1 and on the vertical axis, we show
the out-of-sample errors obtained with the Nyström for-
mula. The dictionary method (curves indexed with ε,m, σ)
is trained with fixed values of ε, yielding different subset
sizes as the training set grows. The largest subset size ob-
tained is shown as “m ≤ ...”. To compare, we compute the
eigenvectors of the full Gram matrix corresponding to same
training set (ordinary kernel PCA and spectral clustering).
The corresponding generalization errors are reported by the
curves indexed with σ only (full black curves). The main
feature to note is that for a training set of size n, the re-
sults with the dictionary of size m � n are very close to the
results using ordinary training with all the examples, i.e.
the greedy algorithm generalizes about as well as full train-
ing. The other important conclusion from this figure is that
the dictionary method works much better than the simple
Nyström method with eigenvectors estimated on a random
dictionary (compare for example the error of the full Gram

matrix method trained with a dataset of size n = 125 with
the dictionary method for n = 1400 and m = 125 for ker-
nel PCA on MNIST). To be more fair, one can compare the
Nyström method to the dictionary method at equal running
time instead of equal subset size. Table 1 shows that for
the same running time, the dictionary method yields quite
smaller generalization error. In figure 3 and in table 1 you
can notice a slight increase in error as the dictionary grows
for spectral clustering on the MNIST data set, but as ex-
pected, the curve for the larger dictionary is closer to the
one for the whole dataset. This increase in error is proba-
bly due to overfitting; using a small dictionary is a way to
regularize. Finally, in Figure 4 we compare the proposed
selection algorithm vs a random selection procedure. In
both cases we project the other points on the span of the
subset in feature space. We also show the performance of
the Nyström technique with the eigen-decomposition made
on a random subset of points, ignoring the other points of
the training set. In these experiments we used a training set
of size 3365 and show the test set error for different values
of subset size m. The first thing we notice is that projecting
the other examples makes a huge difference. For this data
set, we need a subset of size about 900 for the Nyström
technique to achieve the performance we get with less than
100 points in the subset if we project the 3265 other points.
Although the greedy selection and the random selection be-
have the same for subsets of size 65 and more, this is not
the case for smaller sizes. The greedy selection strategy
reduces generalization error significantly, the more so for
smaller dictionaries, as expected. Note that for this prob-
lem a greedy dictionary of size 44 gave performances sim-
ilar to when the complete Gram matrix was used, as shown
in figure 3, but figure 4 suggests that a dictionary of size
about 22 would have been enough. For these dictionary
sizes, the performance of the random dictionary method is
not as good and consequently, an approach like (Harmeling
et al., 2002) will need to pick a subset of size at least 65 to
reach about the same error level.
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Figure 4: Comparison of the dictionary method vs the
Nyström method where the eigen-decomposition is made
only on a random subsets of the training set. We show two
subset selection strategies for the dictionary method: the
proposed greedy selection and a simple random selection.
These experiments were performed with a training set of
size 3365, with 3 principal components.

6 Conclusion

Spectral embedding methods are useful for manifold learn-
ing (non-linear dimensionality reduction) and clustering
(spectral clustering) but require an expensive O(n3) oper-
ation with O(n2) memory requirement, with n the number
of examples. In this paper we propose an efficient algo-
rithm that yields almost as good results and reduces com-
putation to O(nm2) and memory to O(m2) where m is the
size of a small subset of selected examples (the dictionary).
The algorithm selects examples greedily and sequentially
based on their distance to the span of the already selected
ones, in the kernel feature space. It then uses the projec-
tion of all n examples on that span to estimate the required
eigenvectors. We show how to formulate kernel PCA and
spectral clustering within this framework. In theory one
can also write a functional form for other data dependant
kernels like LLE and Isomap kernels, but the update of
the matrix becomes relatively ineffective in these cases and
should be the subject of future research. Experiments show
that for kernel PCA and spectral clustering, the selection
method is significantly better than random selection, and
better than simply using the Nyström method to generalize
(as in Isomap’s landmark variant (de Silva and Tenenbaum,
2003)). In fact it worked almost as well as training with all
the data.
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Abstract

This paper unifies the mathematical foun-
dation of three multidimensional scaling al-
gorithms: FastMap, MetricMap, and Land-
mark MDS (LMDS). All three algorithms
are based on the Nyström approximation of
the eigenvectors and eigenvalues of a matrix.
LMDS is applies the basic Nyström approx-
imation, while FastMap and MetricMap use
generalizations of Nyström, including defla-
tion and using more points to establish an
embedding. Empirical experiments on the
Reuters and Corel Image Features data sets
show that the basic Nyström approximation
outperforms these generalizations: LMDS is
more accurate than FastMap and MetricMap
with roughly the same computation and can
become even more accurate if allowed to be
slower.

1 INTRODUCTION

Multidimensional Scaling (MDS) [4] is an impor-
tant method for visualizing and processing high-
dimensional or graphical data. MDS takes as input
a distance matrix between items. It produces a coor-
dinate vector for each item in a Euclidean space whose
dimension is user-specifiable. This process is known as
embedding.

MDS is applicable to two different tasks: 1) dimen-
sionality reduction, which measures a set of distances
between items, then applies MDS to the resulting (per-
haps sparse) distance matrix; and 2) converting graphs
to vectors, where a data set is expressed as a set of
similarity relationships between items that is then con-
verted into a simple table of vectors.

The original MDS algorithms from the 1960s [4] are
not appropriate for large scale applications because

they require an entire N × N distance matrix to be
stored in memory and may have O(N3) complexity.
However, in the last 10 years, several scalable MDS
algorithms have been proposed. For example, Falut-
sos and Lin [7] proposed FastMap, which is an MDS
method that determines one coordinate at a time by
examining a constant number of rows of the distance
matrix. Wang, et. al [12] proposed an improvement on
FastMap, called MetricMap, which attempts to do the
entire projection at once. de Silva and Tennenbaum [5]
proposed Landmark MDS (LMDS) as another attempt
at scalable MDS.

FastMap, MetricMap, and LMDS are all classical
MDS algorithms that start with a distance matrix as-
sumed to have been computed from points in a low-
dimensional space. They then (approximately) mini-
mize a quadratic cost function between the resulting
embedding coordinates and the original (hidden) coor-
dinates that created the distance matrix. Another set
of MDS algorithms are based on spring models [3, 14].
These spring models minimize a cost function that is
non-quadratic in the coordinates: the squared differ-
ence between embedded and observed distances be-
tween items. Recent work has also accelerated these
spring models, but they are prone to local minima [3].
Spring models are not considered in this paper.

The proliferation of MDS algorithms may lead to frus-
tration amongst practitioners because it is unclear how
the algorithms relate to one another or how they com-
pare against each other. This paper attempts to clarify
the situation in two ways. First, this paper shows that
FastMap, MetricMap, and LMDS are all algorithms
based on the Nyström approximation of the eigenvec-
tors of a large matrix [1, 13], based only on a rectangu-
lar sub-matrix of the large matrix. LMDS uses the ba-
sic Nyström approximation, FastMap uses Nyström to
find one eigenvector at a time, and MetricMap uses an
irregular sub-matrix to find the eigenvectors. The pa-
per presents empirical comparisons between FastMap,
MetricMap, and LMDS, to determine which variation
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of Nyström is optimal.

2 MATHEMATICAL
BACKGROUND

This section presents a step-by-step introduction to
Classical MDS and the Nyström eigenvector approxi-
mation. The LMDS algorithm is then derived based
on the combination of the two, as first described in [2].

2.1 REVIEW OF CLASSICAL MDS

FastMap, MetricMap, and LMDS are all multi-
dimensional scaling (MDS) algorithms [4] that map
a matrix of dissimilarities D between N items to a
k-dimensional coordinate vector for each item (~xi).
This paper’s derivation for all three of these algorithms
starts with metric MDS, which assumes that the en-
tries in the dissimilarities matrix are Euclidean dis-
tances. These three algorithms then utilize classical
MDS, which chooses the k-dimensional coordinates to
minimize the squared difference between the distances
in the embedded and the original spaces.

Classical MDS proceeds in two steps. First, the dis-
tance matrix D undergoes “double-centering” to con-
vert it from a distance matrix to a new matrix K:

Kij = −1
2

(
D2

ij − ej

∑
i

ciD
2
ij

−ei

∑
j

cjD
2
ij +

∑
i,j

cicjD
2
ij

 , (1)

where
∑

i ci = 1 and ei is the vector of all ones. If
the original distance matrix D is a Euclidean distance
matrix in d-dimensional space, then K is a matrix of
dot products between coordinate vectors in that same
space [11]. This is also known as a Gram or kernel
matrix. If the original distance matrix is Euclidean,
then K is symmetric and positive semi-definite. The
parameters ci in (1) determine the origin of the coordi-
nate vectors (which is not constrained by the distance
matrix D).

The second step of classical MDS is to extract the
coordinate vectors from the kernel matrix K through
eigenvector decomposition. If the matrix D is sym-
metric, then K is symmetric and can be decomposed
into

K = QΛQT (2)

where Q is a matrix whose columns are orthonormal
eigenvectors and Λ is a diagonal matrix of eigenval-
ues. The k-dimensional coordinate vectors that would
give rise to the kernel matrix K are the scaled rows
of Q. In order to minimize the difference between the

embedded and original distances with a fixed number
of dimensions k, the eigenvectors with the top k eigen-
values are retained. Assuming that the eigenvalues are
ordered by decreasing eigenvalue, the jth component
of point i’s coordinate vector is:

xij =
√

λjQij , (3)

where λj is the jth eigenvalue and here the index j
runs only from 1 to k, rather than to N (the size of
K).

2.2 THE NYSTRÖM APPROXIMATION

There are numerous ways of performing the decompo-
sition (2). If only the top k eigenvectors are needed,
then orthogonal iteration or Lanczos iteration can be
applied [8].

However, the three MDS algorithms that are the sub-
ject of this paper use an approximation method from
physics, called the Nyström approximation [1, 13]. To
use Nyström, first choose m items in the distance and
kernel matrix at random. Without loss of generality,
permute the m items to be the first rows and columns
of these matrices. The K and D can then be parti-
tioned into submatrices:

K =

A B

BT C
, D =

E F

FT G
, (4)

where A and E have dimension m×m; B and F have
dimension m× (N−m); and C and G have dimension
(N −m)× (N −m).

The Nyström approximation permits the computation
of the coordinates ~xi using only the information in
matrices A and B. Nyström assumes that K is posi-
tive semi-definite, and hence a Gram matrix. Thus, K
should be expressible in terms of dot products between
columns of matrices X and Y [1]:

K =
[

XT X XT Y
YT X YT Y

]
. (5)

Identifying the submatrices in (5) with those in K in
(4) yields

A = XT X,

B = XT Y. (6)

The first equation in (6) is standard in classical MDS:
the solution for X is to eigendecompose A:

A = UΓUT , (7)

and then assign the coordinates

X = Γ1/2
[k] UT

[k], (8)
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where the subscript [k] indicates the submatrices cor-
responding to the eigenvectors with the k largest pos-
itive eigenvalues. The coordinates corresponding to B
can be derived by solving the linear system:

Y = X−T B = Γ−1/2
[k] UT

[k]B. (9)

Combining equations (8) and (9) together and writing
the coordinate as rows in a matrix results in

xij =
{ √

γjUij if i ≤ m;∑
p BpiUpj/

√
γj otherwise, (10)

where Uij is the ith component of the jth eigenvector
of A and γj is the jth eigenvalue of A. As in (3)
the j index only runs from 1 to k, in order to make a
k-dimensional embedding.

The Nyström approximation can be understood by
plugging (8) and (9) back into (6). Nyström approxi-
mates the full matrix K by

K̃ =
[

A B
BT BT A−1B

]
. (11)

This approximation is exact when K is of rank m or
less. The quality of the approximation is proportional
to ||C−BT A−1B||.

To turn Nyström into an MDS method, matrices A
and B must be derived only from submatrices E and F
(from D). This can be done by choosing the centering
coefficients in equation (1) to be

ci =
{

1/m if i ≤ m;
0 otherwise, (12)

which yields the centering formulas

Aij = −1
2

(
E2

ij − ei
1
m

∑
p

E2
pj

−ej
1
m

∑
q

E2
iq +

1
m2

∑
p,q

E2
pq

)
(13)

Bij = −1
2

(
F 2

ij − ei
1
m

∑
p

F 2
qj − ej

1
m

∑
p

E2
ip

)
,

(14)
where the constant centering term in (14) is dropped,
because it introduces an irrelevant shift of origin.

Note that Nyström can also be used to approximately
solve spectral clustering problems [1], by using a nor-
malized graph Laplacian, instead of a centering ma-
trix, to transform a data matrix into a kernel matrix.

2.3 LMDS

The combination of equations (13) and (14), followed
by (7), then (10) is almost the LMDS algorithm [5].
LMDS is so named because Classical MDS is first ap-
plied to a subset of the points (in A), called “land-
marks.”

The only difference between the algorithm derived here
and LMDS is the centering formula (14). In [5], the
centering formula

Bij = −1
2

(
F 2

ij − ei
1
m

∑
p

E2
ip

)
(15)

is used. This simplification does not affect the results,
because it adds a vector proportional to ei to every
column of B. Equation (9) shows that the columns of
B are only involved in dot products with the eigenvec-
tors of A. It is easy to show that ei is an eigenvector
of A with eigenvalue zero. Therefore, all other eigen-
vectors must be orthogonal to ei. Therefore, adding a
vector proportional to ei to the columns of B does not
change the embedding results.

The computational complexity of LMDS is O(Nmk +
m3). For large N , the computation time is dominated
by computing the input distances from raw input data
and projecting the distances in (10).

3 UNIFICATION OF THE THREE
ALGORITHMS

While LMDS, FastMap, and MetricMap were all pro-
posed independently and appear to be distinct algo-
rithms, we will see in the following section that they
are all, in fact, applications of the Nyström approxi-
mation.

3.1 FASTMAP

Consider LMDS for k = 1 and m = 2. In this case, we
are trying to find a one-dimensional embedding using
two landmark points. If the distance between the two
landmarks is d12 and the distance from each landmark
to all other points is d1i or d2i, then LMDS produces:

A =
1
4

[
d2
12 −d2

12

−d2
12 d2

12

]
. (16)

The largest eigenvalue for A is d2
12/2, and its corre-

sponding eigenvector is [1− 1]T /
√

2. After centering,

B =
1
2

[
d2
1i − d2

12/2
d2
2i − d2

12/2

]
. (17)

Using this in equation (10) yields a coordinate

xi =
−1
2
√

2

(
d2
1i − d2

2i

)
d12/

√
2

=
d2
2i − d2

1i

2d12
, (18)
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which is exactly one iteration of FastMap [7], except
for an unimportant shift in the origin.

The k = 1,m = 2 case assumes that the principal
eigenvector of the data lies on the line connecting
points 1 and 2. This can be a poor estimate of this
eigenvector. So, FastMap proposes a heuristic that
scans a number of rows of the distance matrix D, look-
ing for two points that are far away from one another,
assuming that the principal eigenvector is more likely
to lie along the line connecting two points that are dis-
tant. Notice that if FastMap is going to generate m
rows of a distance matrix per iteration, those rows can
easily be added to the Nyström approximation to in-
crease the accuracy of the eigenvalue and eigenvector
estimate, instead of being used in a heuristic.

One iteration of FastMap generates only one embed-
ding dimension at a time. Because FastMap is esti-
mating the leading eigenvectors of a kernel matrix, it
is legitimate to perform deflation. That is, each sub-
sequent call to FastMap operates in a subspace that
is orthogonal to previous dimensions, with previous
eigenvectors projected away. Typically, deflation is
performed by deducting a rank-one matrix from the
kernel matrix. However, we cannot manipulate the
entire kernel matrix. Therefore, FastMap computes
the distances in the deflated space by deducting the
squared distance between embedded coordinates from
the original squared distance:

D2
ij = D2

i,j,original −
∑

n

(xin − xjn)2. (19)

This is legitimate, because the deflated space is or-
thogonal to any embedded dimensions. Notice that
this deflation can result in negative squared distances
when the original distance matrix is not Euclidean.
LMDS has a similar problem with negative eigenval-
ues of A. FastMap produced negative distances for the
Corel Features dataset in Section 4, while on the same
data set, LMDS did not produce negative eigenval-
ues. These negative eigenvalues can be compensated
by adding a small amount to the diagonal of A.

The computational complexity of FastMap is O(Nk2),
because the computation is dominated by k deflation
iterations, each operating on N data samples, each of
which takes O(k) operations, due to (19).

3.2 METRICMAP

MetricMap [12] can be understood as a Nyström ap-
proximation by revisiting Landmark MDS. In LMDS,
m rows of the distance matrix D are used to com-
pute coordinates for every item. This rectangular slice
is used both to find the coordinates of the landmarks
(the m items corresponding to the m rows) at equation

(8) and the remainder of the rows (equation (9)).

MetricMap uses a generalization of the Nyström ap-
proximation with different sized submatrices A and B
in (8) and (9). MetricMap prescribes that A have di-
mension 2k × 2k, while B have dimension k × k [12].
Because the dimensions of A and B no longer match,
the solution to the linear system in (9) is no longer
correct. Instead, MetricMap derives embedding coor-
dinates X from the 2k × 2k matrix A, using classical
MDS from the k largest (in absolute value) eigenvalues
of A. Only k landmarks from the 2k embedded points
are used:

X̂ = Γ1/2
[k,k]U[k,k], (20)

where the subscript [k, k] indicates the sub-matrices
indexed by the k largest eigenvalues and the k selected
landmarks.

The k landmark rows of A that are selected by this
procedure are also the rows used to generate B. Thus,
equation (9) becomes

Y = X̂−T B = Γ−1/2
[k,k] U

−T
[k,k]B. (21)

The submatrix U[k,k] must be inverted because it is
no longer an orthogonal matrix. For speed, U[k,k] un-
dergoes LU decomposition, and each column of B is
backsubstituted.

Note also that, as described in [12], MetricMap uses
centering coefficients ci = δi1 (the first is one, the rest
zero). This causes an unimportant shift in the origin
of the coordinate system.

The computational complexity of MetricMap is
O(Nk2 + k3). In Landmark MDS, if m scales as k,
then the computational complexity of MetricMap is
the same as LMDS. LMDS may have an advantage in
only requiring O(k2) work for every point in B, rather
than O(km). However, because MetricMap uses dif-
ferent dimensions for A and B, it is not known when
MetricMap will yield an exact answer.

The unification of LMDS with MetricMap illustrates
that the Nyström approximation can be generalized by
allowing rows(A)≥rows(B). Unlike the basic Nyström
approximation, there are three free parameters: the
final embedding dimension k, the number of rows in
B and the number of rows in A. The only required
relationship between these is that rows(A)≥rows(B)≥
d. Thus, the restriction in [12] of rows(A)= 2 rows(B)
is not required.

4 ACCURACY AND SPEED
COMPARISONS

The main point of Section 3 is that FastMap, Metric-
Map, and LMDS are all applications of the Nyström
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approximation. One important difference is that Fast-
Map performs deflation, while MetricMap and LMDS
require solving an eigensystem. Empirical testing can
determine whether deflation is better than solving an
eigensystem: does the eigensystem cause noticeable
slowing? Does it yield extra accuracy?

Another difference is that MetricMap uses a matrix
A that has more rows than B, unlike FastMap and
LMDS. Does using a larger matrix help the quality of
the embedding?

To answer these questions, FastMap, MetricMap, and
LMDS are compared on two medium-to-large data
sets: the Reuters collection (a UCI KDD dataset [9])
and the Corel Image Features data set (also from UCI
KDD).

4.1 REUTERS

The Reuters data set is a collection of Reuters news
articles, stored in SGML. The algorithms are tested
on the ModApte training set of Reuters, consisting of
9603 labeled documents, categorized with 115 labels,
with multiple labels per document allowed.

The documents are converted into features vectors in a
standard way. If the news article has an identified title
and body, words in those are used. Otherwise, words
in the text of the news article are used. All words
are folded to lower case and then stemmed. Com-
mon words are removed from the list, and the remain-
ing unique stemmed words in the corpus became fea-
tures. The feature dimensionality is 22226, which is
extremely high: larger than the number of examples
in the set.

Each document i is represented by the standard tf-idf
vector representation, denoted by tik, which is nor-
malized to unit length. The distance squared matrix
is then computed via

D2
ij = 1−

∑
k

tiktjk (22)

where the ith document is the ith row in tik.

FastMap, LMDS, and MetricMap are applied to the
resulting distance matrix. The quality of the algo-
rithms is measured in three ways: how much RMS rel-
ative distance error is introduced by the embedding,
the F1 retrieval quality score of the nearest neighbor
in the embedded space, and CPU time. Two different
settings of m are chosen for the LMDS experiments.
First, m = 3k is run. FastMap uses a heuristic to find
the two farthest points that requires 3k distance rows
to be computed. In order to match the computation
of FastMap, LMDS is run with the same number of
rows. The second experiment uses LMDS run with

m = 600, which measures LMDS in a regime of high
quality. MetricMap is run with rows(A) = 2 rows(B),
as suggested by [12].

4.1.1 Relative Distance Error

The RMS relative distance error is measured by taking
100 documents at random from the set and measuring
the 100 × 100 distance matrix, both in the original
unembedded space, and in the embedded space, while
varying the dimension k of the embedding. The RMS
relative distance error is defined to be

Error =

√
1

10000

∑
i

(sEi/ti − 1)2 (23)

where ti is the true (unembedded) distance, Ei is the
estimated distance (in the embedded space), and s is
a scaling factor. The lower this quantity, the better
the embedding.

All three algorithms tend to underestimate the true
distance between objects. However, in most applica-
tions, absolute distance is not needed: mean relative
distance between items is the important quantity. A
linear rescaling of the distance is thus harmless. Such
a rescaling is reflected in s, which is the optimal scal-
ing that maps Ei into ti. This scaling is chosen to
minimize the cost function in (23):

s =
∑

i Ei/ti∑
i E2

i /t2i
. (24)

Number of LMDS LMDS Fast- Metric-
Dimensions m = 600 m = 3k Map Map

5 0.659 0.611 0.694 0.841
10 0.536 0.577 0.659 0.652
20 0.458 0.466 0.564 0.863
50 0.386 0.418 0.441 0.725

100 0.338 0.339 0.413 0.573
200 0.298 0.298 0.348 0.587

Table 1: RMS relative distance error on Reuters (lower
is better).

The RMS error for Reuters is shown in Table 1. Three
conclusions can be reached from this table.

First, when LMDS is only allowed to access m = 3k
distance rows (the same as FastMap), it still outper-
forms FastMap and MetricMap. This is because the
heuristic in FastMap does not work well on text feature
vectors: there are many documents that have very lit-
tle overlap with each other, because their words do not
overlap. The heuristic picks two examples that have
little overlap as pivot points. The FastMap algorithm
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then assigns most documents to the center of the co-
ordinate, because most documents have little overlap
with either of the two pivot points. Thus, it requires
roughly twice as many dimensions to reach the same
RMS error.

Second, further accuracy gains for LMDS can usually
be had by increasing m above 3k, although those gains
are slight. These gains are shown in more detail, be-
low.

Third, the extra information in the 2k×2k matrix A in
MetricMap does not help the quality of the embedding:
in fact, it actively harms it.

4.1.2 F1 Retrieval Metric

Another metric for the algorithms is how the dimen-
sionality reduction affects text retrieval and catego-
rization. This is tested by finding, for each document,
the nearest other document in the mapped space.
Then, for all nearest neighbor pairs and for all labels,
a standard microaveraged F1 retrieval score is com-
puted. Let A = the number of labels that are shared
by any nearest pair. Let B = the number of labels
that appear on one of the pair, but not the other. The
F1 score is then F1 = A/(A + B/2). The higher this
quantity, the better the mapping is for text retrieval.

Number of LMDS LMDS Fast- Metric-
Dimensions m = 600 m = 3k Map Map

5 0.520 0.458 0.467 0.396
10 0.625 0.581 0.521 0.412
20 0.714 0.653 0.629 0.489
50 0.754 0.717 0.709 0.430

100 0.768 0.757 0.724 0.434
200 0.768 0.768 0.753 0.346

Table 2: F1 retrieval metric on Reuters (higher is bet-
ter).

The F1 metric for Reuters is shown in Table 2. There
are several interesting results in this table. First, the
F1 retrieval metric when applied to the original un-
mapped distances is 0.719. Thus, above 100 dimen-
sions, the F1 score for the mapped distances can be
better than the unmapped. These algorithms are im-
plementing a form of Latent Semantic Analysis [6],
which is known to improve retrieval. Second, the
F1 scores roughly track distance error: LMDS with
m = 600 beats LMDS with m = 3k beats FastMap
beats MetricMap. Finally, for dimensions above 100,
gains in F1 performance start to asymptote.

Number of LMDS LMDS Fast- Metric-
Dimensions m = 600 m = 3k Map Map

5 51.6 0.2 0.2 0.1
10 51.7 0.4 0.4 0.1
20 51.9 0.8 0.7 0.3
50 52.3 2.5 2.3 0.9

100 53.0 8.4 6.6 2.9
200 55.7 55.7 20.0 14.9

Table 3: CPU time (in seconds) on Reuters (lower is
better).

4.1.3 CPU Time versus Accuracy

The CPU time for the three algorithms is shown in
Table 3. The experiments are run on an unloaded 2.4
GHz Xeon PC running Windows Server 2003 with 1.5
GB of RAM. The datasets are small enough to fit into
memory. Profiling the code shows that the time is
dominated by the computation of the distance matrix
elements: the eigendecomposition and projection take
very little extra time.

Comparing FastMap and LMDS with m = 3k is illus-
trative. For dimensions less than 200, the timings are
very comparable. With m = 3k, LMDS does not in-
cur a significant time penalty, but provides increased
performance over FastMap. MetricMap is fastest, but
the poor accuracy results in Table 2 indicate that the
algorithm should be avoided.

Algorithm m RMS F1 CPU time
dist error

FastMap (150) 0.441 0.709 2.3
LMDS 60 0.424 0.687 0.9
LMDS 100 0.428 0.704 1.5
LMDS 150 0.417 0.717 2.5
LMDS 200 0.403 0.730 4.0
LMDS 300 0.380 0.742 8.1
LMDS 600 0.386 0.753 52.2

Table 4: Comparing performance of LMDS and Fast-
Map on Reuters for different m (k = 50).

To better understand the behavior of LMDS, the tests
are run for a fixed dimensionality k = 50 and for dif-
ferent values of m. The accuracy and CPU results are
shown in Table 4. This table illustrates that LMDS
permits a time/accuracy trade-off by varying m. In-
creasing m above 3k will increase the accuracy, at the
cost of increased CPU. For this problem, the analy-
sis time is not burdensome, so the increase accuracy
is worthwhile. Eventually, the eigenvectors and eigen-
values of K are accurately estimated, so increasing m
further does not help the accuracy.
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4.2 COREL IMAGE FEATURES

The Corel Image Features is a UCI KDD data set con-
sisting of features extracted from 68,040 images. Four
sets of features are extracted: 32 color histograms, 32
color layout histograms, 9 color moments, and 16 tex-
ture features. Each of these features is continuous. No
labels are provided in the data set. Images with miss-
ing features are ignored, leaving 66,615 images. The
Corel Image Features dataset probes the algorithms in
a different way. The data set size is larger and more
realistic.

We computed an overall distance between two image
feature vectors by first computing the distance be-
tween each set of features. For the color histograms
and color layout histograms, we used the chi-squared
distance [10]:

Dchi
ij =

∑
n

2(hin − hjn)2

hin + hjn
(25)

where hin is the nth histogram bin for ith image. For
color moments and texture features, we used Euclidean
distance (not squared).

At this point, there are four distances for each pair
of images. These distances are combined into a sin-
gle distance by a weighted sum, where the weights are
computed so that the average of each of the four dis-
tances is unity across the database:

Dtotal
ij =

DcolorHist
ij

2.457
+

Dlayout
ij

2.006
+

Dmoments
ij

4.295
+

Dtexture
ij

7.212
.

(26)
Again, the Corel Features dataset stresses the algo-
rithms more than Reuters: the distance is not a Eu-
clidean distance, but a sum of heterogeneous distances,
which can provoke negative eigenvalues.

4.2.1 Relative Distance Error

Number of LMDS LMDS Fast- Metric-
Dimensions m = 150 m = 3k Map Map

1 0.516 0.529 0.545 0.540
2 0.326 0.377 0.384 0.482
5 0.142 0.174 0.254 0.373

10 0.075 0.086 0.147 0.390
20 0.069 0.082 0.124 0.546
50 0.108 0.108 N/A 0.530

Table 5: RMS relative distance error on Corel Image
Features (lower is better).

Because there are no image labels provided, we test
the effectiveness of each algorithm with RMS relative
distance error, as computed in (23). These accuracy

results are shown in Table 5. There are severable no-
table features of the data in this table. First, Fast-
Map yielded negative pivot distances for k = 50. That
is, even the two farthest points in the database have
negative squared distance after 50 rounds of deflation:
no result for k = 50 could be produced by FastMap.
Second, LMDS provides a noticeable improvement in
accuracy for k > 1, even when m = 3k. LMDS with
m = 150 is even more accurate. Third, as in Reuters,
MetricMap has far worse accuracy than either of the
other algorithms. Finally, the innate dimensionality of
this data set may be less than 50, because the results
for k = 50 are worse than for k = 20. This can happen,
because the original distance matrix is non-Euclidean.

4.2.2 CPU Time versus Accuracy

Number of LMDS LMDS Fast- Metric-
Dimensions m = 150 m = 3k Map Map

1 13.3 0.2 0.2 0.1
2 13.3 0.5 0.5 0.2
5 13.4 1.3 1.4 0.5

10 13.5 2.6 2.7 0.9
20 13.7 5.3 5.6 1.9
50 14.4 14.4 N/A 5.5

Table 6: CPU time (in seconds) on Corel Image Fea-
tures (lower is better).

CPU times for the algorithms on this dataset are
shown in Table 6. None of the CPU times are onerous.
As in Reuters, LMDS for m = 150 is dominated by
the computation of the distance matrix. However, for
m = 3k, LMDS is competitive with FastMap. Metric-
Map is substantially faster (because it computes the
fewest distance matrix elements), but its poor accu-
racy is not worth the increased speed.

Algorithm m RMS dist error CPU time
FastMap (60) 0.124 5.6
LMDS 40 0.125 3.6
LMDS 60 0.082 5.4
LMDS 100 0.072 9.0
LMDS 150 0.069 13.7
LMDS 200 0.069 18.7
LMDS 300 0.067 30.5

Table 7: Comparing performance of LMDS and Fast-
Map on Corel Image Features for different m (k = 20).

Finally, the performance of LMDS is examined as a
function of m for fixed k = 30 in Table 7. As m in-
creases, LMDS surpasses the performance of FastMap
until m = 100, where the accuracy is reaches a plateau
and further increases in m do not help.
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5 CONCLUSIONS

This paper has shown that FastMap, MetricMap, and
Landmark MDS (LMDS) all utilize the Nyström ap-
proximation to the eigenvectors of a large matrix. This
unification highlights how the algorithms are related
and can lead to future work.

These algorithms use different variations on the
Nyström approximation. LMDS uses the basic
Nyström approximation. FastMap uses deflation to
embed items one dimension at a time. MetricMap uses
an expanded matrix to fix the embedding of the land-
mark points. However, empirical evidence has shown
that the variations of the Nyström algorithm are not
beneficial for MDS.

The deflation in FastMap limits the time/accuracy
tradeoff that is inherent in the basic all-dimensions-
at-once Nyström approximation. By increasing m (the
number of rows computed in the original distance ma-
trix), LMDS becomes more accurate, but the computa-
tion of the distance matrix elements require more time.
FastMap freezes this tradeoff by choosing a constant
number of rows per dimension. Even with the same
number of rows of the distance matrix, LMDS is more
accurate. Thus, the all-dimensions-at-once LMDS al-
gorithm is preferred.

MetricMap uses a larger matrix than basic Nyström to
compute the embedding coordinates of the landmark
points. Empirically, this causes a substantial decrease
in accuracy. This decrease in accuracy is probably
because increasing the size of the A matrix does not
improve the fitting of the landmark points: the number
of landmark points grows as the dimension of A. Thus,
the extra data in A is not used to eliminate noise in
the position on the landmark points.

In conclusion, the basic Nystrom̈ approximation in
LMDS is faster and more accurate than the Nystrom̈
variations proposed in FastMap and MetricMap. This
superiority may carry over to other data sets and ap-
plications other than MDS.
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Abstract

We propose Bayesian Conditional Random
Fields (BCRFs) for classifying interdependent
and structured data, such as sequences, images
or webs. BCRFs are a Bayesian approach to
training and inference with conditional random
fields, which were previously trained by maxi-
mizing likelihood (ML) (Lafferty et al., 2001).
Our framework eliminates the problem of overfit-
ting, and offers the full advantages of a Bayesian
treatment. Unlike the ML approach, we estimate
the posterior distribution of the model parameters
during training, and average over this posterior
during inference. We apply an extension of EP
method, the power EP method, to incorporate the
partition function. For algorithmic stability and
accuracy, we flatten the approximation structures
to avoid two-level approximations. We demon-
strate the superior prediction accuracy of BCRFs
over conditional random fields trained with ML
or MAP on synthetic and real datasets.

1 Introduction

Traditional classification models assume that data items are
independent. However, real world data is often interde-
pendent and has complex structure. Suppose we want to
classify web pages into different categories, e.g., home-
pages of students versus faculty. The category of a web
page is often related to the categories of pages linked to
it. Rather than classifying pages independently, we should
model them jointly to incorporate such contextual cues.

Joint modeling of structured data can be performed by gen-
erative graphical models, such as Bayesian networks or
Markov random fields. For example, hidden Markov mod-
els have been used in natural language applications to as-
sign labels to words in a sequence, where labels depend
both on words and other labels along a chain. However,

generative models have fundamental limitations. Firstly,
generative models require specification of the data genera-
tion process, i.e., how data can be sampled from the model.
In many applications, this process is unknown or impracti-
cal to write down, and not of interest for the classification
task. Secondly, generative models typically assume condi-
tional independence of observations given the labels. This
independence assumption limits their modeling power and
restricts what features can be extracted for classifying the
observations. In particular, this assumption rules out fea-
tures capturing long-range correlations, multiple scales, or
other context.

Conditional random fields (CRF) are a conditional ap-
proach for classifying structured data, proposed by Lafferty
et al. (2001). CRFs model only the label distribution condi-
tioned on the observations. Unlike generative models, they
do not need to explain the observations or features, and
thereby conserve model capacity and reduce effort. This
also allows CRFs to use flexible features such as complex
functions of multiple observations. The modeling power
of CRFs has shown great benefit in several applications,
such as natural language parsing (Sha & Pereira, 2003),
information extraction (McCallum, 2003), and image mod-
eling (Kumar & Hebert, 2004).

To summarize, CRFs provide a compelling model for struc-
tured data. Consequently, there has been an intense search
for effective training and inference algorithms. The first
approaches maximized conditional likelihood (ML), either
by generalized iterative scaling or by quasi-Newton meth-
ods (Lafferty et al., 2001; Sha & Pereira, 2003). However,
the ML criterion is prone to overfitting the data, especially
since CRFs are often trained with very large numbers of
correlated features. The maximum a posteriori (MAP) cri-
terion can reduce overfitting, but provides no guidance on
the choice of parameter prior. Furthermore, large margin
criteria have been applied to regularize the model parame-
ters and also to kernelize CRFs (Taskar et al., 2004; Laf-
ferty et al., 2004). Nevertheless, training and inference for
CRFs remains a challenge, and the problems of overfitting,
feature and model selection have largely remained open.
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In this paper, we propose Bayesian Conditional Random
Fields (BCRF), a novel Bayesian approach to training and
inference for conditional random fields. Applying the
Bayesian framework brings principled solutions and tools
for addressing overfitting, model selection and many other
aspects of the problem. Unlike ML, MAP, or large-margin
approaches, we train BCRFs by estimating the posterior
distribution of the model parameters. Subsequently, we can
average over the posterior distribution for BCRF inference.

The complexity of the partition function in CRFs (the de-
nominator of the likelihood function) necessitates approx-
imations. Previous deterministic approximations includ-
ing expectation propagation (EP) (Minka, 2001) or varia-
tional methods do not directly apply. In order to incorpo-
rate the partition function, we apply an extension of EP, the
power EP method (Minka, 2004). Furthermore, we flatten
the approximation structures for BCRFs to avoid two-level
approximations. This significantly enhances the algorith-
mic stability and improves the estimation accuracy.

We first formally define CRFs, present the power EP
method, and flatten the approximation structure for train-
ing. Then we propose an approximation method for model
averaging, and finally show experimental results.

2 From conditional random fields to BCRFs

A conditional random field (CRF) models label variables
according to an undirected graphical model conditioned on
observed data (Lafferty et al., 2001). Letx be an “input”
vector describing the observed data instance, andt be an
“output” random vector over labels of the data components.
We assume that all labels for the components belong to a
finite label alphabetT = {1, . . . , T}. For example, the in-
putx could be image features based on small patches, and
t be labels denoting ’person, ’car’ or ’other’ patches. For-
mally, we have the following definition of CRFs (Lafferty
et al., 2001):

Definition 2.1 Let G = (V, E) be a graph such thatt is
indexed by the vertices ofG. Then(x, t) is a conditional
random field (CRF) if, when conditioned onx, the random
variablesti obey the Markov property with respect to the
graph: p(ti|x, tV−i) = p(ti|x, tNi

) whereV− i is the set
of all nodes inG except the nodei, Ni is the set of neigh-
bors of the nodei in G, andtΩ represents the random vari-
ables of the vertices in the setΩ.

Unlike traditional generative random fields, CRFs only
model the conditional distributionp(t|x) and do not explic-
itly model the marginalp(x). Note that the labels{ti} are
globally conditioned on the whole observationx in CRFs.
Thus, we do not assume that the observed datax are con-
ditionally independent as in a generative random field.

BCRFs are a Bayesian approach to training and inference
with conditional random fields. In some sense, BCRFs can
be viewed as an extension of conditional Bayesian linear
classifiers, e.g., Bayes point machines (BPM) (Herbrich
et al., 1999; Minka, 2001), which are used to classify inde-
pendent data points.

According to the Hammersley-Clifford theorem, a CRF de-
fines the conditional distribution of the labelst given the
observationsx to be proportional to a product of potential
functions on cliques of the graphG. For simplicity, we
consider only pairwise clique potentials such that

p(t|x,w) =
1

Z(w)

∏
{i,j}∈E

gi,j(ti, tj ,x;w) (1)

where

Z(w) =
∑
t

∏
{i,j}∈E

gi,j(ti, tj ,x;w) (2)

is a normalizing factor known as the partition function,
gi,j(ti, tj ,x;w) are pairwise potentials, andw are the
model parameters. Note that the partition function is a
complicated function of the model parameterw. This
makes Bayesian training much harder for CRFs than
for Bayesian linear classifiers, since the normalizer of a
Bayesian linear classifier is a constant.

In standard conditional random fields, the pairwise poten-
tials are defined as

gi,j(ti, tj ,x;w) = exp(wT
ti,tj

φi,j(x, ti, tj)) (3)

whereφi,j(x, ti, tj) are features extracted for the edge be-
tween verticesi andj of the conditional random field, and
wti,tj

are elements corresponding to labels{ti, tj} in w,
wherew = [wT

1,1,w
T
1,2, . . . ,w

T
T,T ]T. There are no restric-

tions on the relation between features.

Instead of using an exponential potential function, we pre-
fer to use the probit functionΨ(·) (the cumulative distri-
bution function of a Gaussian with mean 0 and variance
1). This function is bounded, unlike the exponential, and
permits efficient Bayesian training. Furthermore, to incor-
porate robustness against labeling errors, we allow a small
probability ε of a label being incorrect, thus bounding the
potential away from 0. Specifically, our robust potentials
are:

gi,j(ti, tj ,x;w) = (1− ε)Ψ(wT
ti,tj

φi,j(x, ti, tj))+

ε(1−Ψ(wT
ti,tj

φi,j(x, ti, tj))). (4)

Given the data likelihood and a Gaussian priorp0(w) ∼
N (w;0,diag(α)), the posterior of the parameters is

p(w|t,x) ∝ 1
Z(w)

p0(w)
∏

{i,j}∈E

gi,j(ti, tj ,x;w) (5)
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Expectation Propagation exploits the fact that the posterior
is a product of simple terms. If we approximate each of
these terms well, we can get a good approximation of the
posterior. Mathematically, EP approximatesp(w|t,x) as

q(w) = p0(w)
1

Z̃(w)

∏
{i,j}∈E

g̃i,j(w) (6)

=
1

Z̃(w)
R̃(w) (7)

whereR̃(w) = p0(w)
∏

{i,j}∈E g̃i,j(w) is the numerator

in q(w). The approximation terms̃gi,j(w) and 1
Z̃(w)

have

the form of a Gaussian, so that the approximate posterior
q(w) is a Gaussian, i.e.,q(w) ∼ N (mw,Σw). We can ap-
proximate the pairwise potential functionsgi,j(ti, tj ,x;w)
by g̃i,j(w) in the numerator̃R(w), just as in Bayesian lin-
ear classifiers (Minka, 2001). The main difficulty here is
how to approximate the denominatorZ(w) by Z̃(w) and
incorporate it intoq(w).

3 EP and Power EP

This section reviews EP and presents power EP algorithms
for BCRFs. Power EP is an extension of EP to make the
computations more tractable. It was first used by Minka
and Lafferty (2002), in the case of positive powers. How-
ever, power EP also works with negative powers, and this is
one of the key insights that makes BCRF training tractable.

Given a distributionp written as a product of terms, and
an approximating familyq as in the previous section, Ex-
pectation Propagation tries to makeq “close” to p in the
sense of the Kullback Leibler divergenceKL(p||q) =∫

p(w) log(p(w)/q(w))dw. This is done by minimizing
the divergence with respect to each term individually, hold-
ing the other terms fixed. We repeatedly cycle through all
the terms until a fixed point is reached.

For thegk terms, wherek indexes edges, the algorithm first
computesq\k(w), which represents the “rest of the distri-
bution.” Then it minimizes KL-divergence over̃gk, hold-
ing q\k fixed. This process can be written succinctly as
follows:

q\k(w) ∝ q(w)/g̃k(w) (8)

g̃k(w)new = argminKL(gk(w)q\k(w) || g̃k(w)q\k(w))
(9)

= proj
[
gk(w)q\k(w)

]
/q\k(w) (10)

q(w)new = q\k(w)g̃k(w)new (11)

Hereproj is a “moment matching” operator: it finds the
Gaussian having the same moments as its argument, thus
minimizing KL. Algorithmically, (8) means “divide the
Gaussians to get a new Gaussian, and call itq\k(w).” Sim-
ilarly, (9) means “construct a Gaussian whose moments

matchgk(w)q\k(w) and divide it byq\k(w), to get a new
Gaussian which replaces̃gk(w).” This is the basic EP al-
gorithm.

Power EP introduces a powernk into EP and modifies the
updates as follows:

q\k(w) ∝ q(w)/g̃k(w)1/nk (12)

g̃k(w)new =
(
proj

[
gk(w)1/nkq\k(w)

]
/q\k(w)

)nk

(13)

q(w)new = q(w)
g̃k(w)new

g̃k(w)
(14)

As shown by Minka (2004), this update seeks to mini-
mize a different measure of divergence, theα-divergence,
whereα = 2/nk − 1. Note thatα can be any real num-
ber. By picking the powernk appropriately, the updates
can be greatly simplified. (This result is originally due to
Wiegerinck and Heskes (2002). They discussed an algo-
rithm called “fractional belief propagation” which is a spe-
cial case of power EP, and all of their results also apply to
power EP.)

We will use this update for the denominator term, so that
gk becomes1/Z, g̃k becomes1/Z̃, and picknk = −1:

q\z(w) ∝ q(w)/Z̃(w) = R̃(w)/Z̃(w)2 (15)

Z̃(w)new = proj
[
Z(w)q\z(w)

]
/q\z(w) (16)

q(w)new = q(w)
Z̃(w)

Z̃(w)new
(17)

In this way, we only need the moments ofZ(w), not
1/Z(w).

4 Approximating the partition function

In the moment matching step, we need to approximate the
moments ofZ(w)q\z(w). Murray and Ghahramani (2004)
have proposed approximate MCMC methods to approxi-
mate the partition function of an undirected graph. This
section presents an alternative method.

For clarity, let us rewrite the partition function as follows:

Z(w) =
∑
t

Z(w, t) (18)

Z(w, t) =
∏
k∈E

gk(ti, tj ,x;w) (19)

wherek = {i, j} indexes edges. To compute the mo-
ments ofw, we can use EP recursively, to approximate
Z(w, t)q\z(w) as a function ofw and t. The approxi-
mation will have a factorized form:

q(w)q(t) = Z̃(w)Z̃(t)q\z(w) (20)

Z̃(w)Z̃(t) =
∏
k∈E

f̃k(w)f̃k(ti)f̃k(tj) (21)
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wheref̃k(w)f̃k(ti)f̃k(tj) approximatesgk(ti, tj ,x;w) in
the denominator. Note that thisq(w) is the same as the
overallq(w) at the convergence.

Because the approximation is factorized, the computation
will have the flavor of loopy belief propagation. The initial
f̃k will be 1, making the initialq(w) = q\z(w) andq(t) =
1. The EP update for̃fk is:

q\k(w) ∝ q(w)/f̃k(w) (22)

q\k(ti) ∝ q(ti)/f̃k(ti) (similarly for j) (23)

fk(w) =
∑
ti,tj

gk(ti, tj ,x;w)q\k(ti)q\k(tj) (24)

f̃k(w)new = proj
[
q\k(w)fk(w)

]
/q\k(w) (25)

f̃k(ti)new =
∑
tj

∫
w

gk(ti, tj ,x;w)q\k(w)q\k(tj)dw

(26)

q(w)new = q\k(w)f̃k(w)new (27)

q(ti)new = q\k(ti)f̃k(ti)new (28)

These updates are iterated for allk, until a fixed point is
reached. A straightforward implementation of the above
updates costsO(d3) time, whered is the dimension of the
parameter vectorw, since they involve inverting the covari-
ance matrix ofw. However, as shown in the next section,
it is possible to do them with low-rank matrix updates, in
O(d2) time.

5 Efficient low-rank matrix computation for
moments

First, let us defineφk(m,n,x) as shorthand ofφk(ti =
m, tj = n,x), whereφk(ti, tj ,x) are feature vectors ex-
tracted at edgek = {i, j} with labelsti andtj on nodesi
andj, respectively. Then we have

Ak =
(

φk(1, 1, x) 0 . . . 0
0 φk(1, 2, x) 0 . . .
0 . . . 0 φk(T, T, x)

)
y = AT

k w (29)

fk(y) =
∑
ti,tj

Ψ(yti,tj )q
\k(ti)q\k(tj) (30)

whereyti,tj
= wTφk(ti, tj ,x). Clearly, we can rewrite

q(w) as fk(y)q\k(w). Since the dimensionality ofy is
usually a lot smaller than that ofw, the exact termfk(y)
only constrains the distributionq(w) in a smaller subspace.
Therefore, it is sensible to use low-rank matrix computation
to obtainmw andVw, the mean and variance ofq(w).

The derivation is omitted because of the space limitation.
The details can be found in Qi (2004). Here, we simply
give the updates:

mw = m\k
w + V\k

w Akc (31)

Vw = V\k
w −V\k

w AkDAT
k V\k

w (32)

c = (V\k
y )−1

(
my −m\k

y

)
(33)

D = (V\k
y )−1 − (V\k

y )−1(Gy −mymT
y )(V\k

y )−1

(34)

where

Z =
∑
ti,tj

q\k(ti, tj)
∫

Ψ(yti,tj
)N (y|m\k

y ,V\k
y )dy

(35)

=
∑
ti,tj

q\k(ti)q\k(tj)Zti,tj (36)

my =
∫

fk(y)yN (y|m\k
y ,V\k

y )
Z

(37)

=

∑
ti,tj

Zti,tj
myti,tj

q\k(ti)q\k(tj)

Z
(38)

Gy =
∫

fk(y)yyTN (y|m\k
y ,V\k

y )
Z

(39)

=

∑
ti,tj

Zti,tjGyti,tj
q\k(ti)q\k(tj)

Z
(40)

where

zti,tj
=

ekm
\k
y√

ekV
\k
y eT

k + 1
(41)

ρti,tj
=

1√
ekV

\k
y eT

k + 1

(1− 2εN (zti,tj |0, 1))
ε + (1− 2ε)Ψ(zti,tj

)
(42)

Zti,tj
=

∫
Ψ(yi,j)N (y|m\k

y ,V\k
y )dy (43)

=
∫

Ψ(eky)N (y|m\k
y ,V\k

y )dy (44)

= ε + (1− 2ε)Ψ(zti,tj
) (45)

myti,tj
=

∫
Ψ(eky)yN (y|m\k

y ,V\k
y )dy

Zti,tj

(46)

= m\k
y + V\k

y ρti,tj
eT

k (47)

Gyti,tj
= V\k

y −

V\k
y eT

k

(ρti,tj
(ekmyti,tj

+ ρti,tj
)

ekV
\k
y e′k + 1

)
ekV\k

y (48)

whereek is a vector with all elements being zeros except
its kth element being one.

We updateq(ti) andq(tj) as follows:

q(ti, tj) =
Zti,tj

q\k(ti)q\k(tj)
Z

(49)

q(ti) =
∑
tj

q(ti, tj), q(tj) =
∑
ti

q(ti, tj) (50)
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6 Flattening the approximation structure

In practice, we found that the approximation method, pre-
sented in Sections 3 and 4, led to non-positive covariance
matrices in training. In this section, we examine the reason
for this problem and propose a method to fix it.

The approximation method has two levels of approxima-
tions, which are visualized at the top of Figure 1. At the
upper level of the top graph, the approximation method iter-
atively refines the approximate posteriorq(w) based on the
term approximatioñZ(w); at the lower level, it iteratively
refinesZ̃(w) by smaller approximation terms{f̃k(w)}.

A naive implementation of the two-level approximation
will always initialize the approximation terms{f̃k(w)}
as 1, such that the iterations at the lower level start from
scratch every time. Thus, removing the denominatorZ̃(w)
in the upper level amounts to removing all the previous ap-
proximation terms{f̃k(w)} in the lower level. The naive
implementation requires the “leave-one-out” approxima-
tion q\z(w) ∝ q(w)

Z̃(w)
to have a positive definite covariance

matrix. Since this requirement is hard to meet, the training
procedure often skips the whole denominatorZ(w) in the
upper level. This skipping would dramatically decrease the
approximation accuracy in practice.

A better idea is to keep the values of the approximation
terms and initialize the approximation terms using the val-
ues obtained from the previous iterations. By doing so, we
do not require the covariance ofq\z(w) to be positive defi-
nite anymore. Instead, we need that ofq\k(w) in equation
(22) to be positive definite, which is easier to satisfy. Now,
when the iterations in the lower level start,q\k(w) usually
has a positive definite covariance. However, after a few
iterations, the covariance ofq\k(w) often becomes non-
positive definite again. The underlying reason is that the
partition functionZ(w) is a complicated function, which
is difficult to be accurately approximated by EP.

To address the problem, we flatten the two-level approx-
imation structure by expanding̃Z(w) in the upper level.
Now we focus onq(w), which is of our interest in training,
without directly approximating the difficult partition func-
tion Z(w) in the intermediate step. The flattened structure
is shown at the bottom of the Figure 1. Specifically, the
approximate posteriorq(w) has the following form:

q(w) ∝ p0(w)
∏
k∈E

g̃k(w)
1∏

k∈E f̃k(w)
(51)

Equation (51) uses the approximation term̃fk(w) for each
edge rather than using̃Z(w). It is also possible to interpret
the flattened structure from the perspective of the two-level
approximation structure. That is, each time we partially
updateZ̃(w) based on only one small term approximation
f̃k(w), and then refineq(w) before updating̃Z(w) again
based on another small term approximation.

Iterations

Iterations

Iterations

Remove the intermediate level

Figure 1: Flattening the approximation structure. The up-
per graph shows the two-level approximation structure of
the methods described in the previous sections. The lower
graph shows the flattened single-level approximation struc-
ture.

With the flattened structure, the deletion steps for removing
g̃k(w) andf̃k(w) remain the same as before. The moment
matching steps are the same too. We only need to assign
negative power one to the approximation terms in the de-
nominators. Specifically, we have the following updates:

hk =
(
D−1 −AT

k V\k
w Ak

)−1
(52)

µk = c + hkAT
k mw (53)

ξk = 2hold
k − hk ηk = 2µold

k − µk (54)

Vw = V\k
w −V\k

w Ak(ξ−1
k + AT

k V\k
w Ak)−1AT

k V\k
w

(55)

mw = m\k
w −V\k

w Ak(ξ−1
k + AT

k V\k
w Ak)−1AT

k m\k
w +

VwAkηk (56)

wherec andD are defined in Equations (33) and (34).
Note that the above computation takesO(d2) time, while
a simple implementation of the two-level approximation
would takeO(d3) time due to the inverse of the covariance
matrix of Z̃(w).

As a result of structure flattening, we have the following
advantages over the previous two approaches. First, in our
experiments, training can converge easily. Instead of itera-
tively approximatingZ(w) in the lower level based all the
small terms as before, a partial update based on only one
small term makes training much more stable. Second, we
can obtain a better “leave-one-out” posteriorq\k(w), since
we updateq(w) more frequently than in the previous two
cases. A more refinedq(w) leads to a betterq\k(w), which
in turn guides the KL mininmization to find a better new
q(w). Finally, the flattened approximation structure allows
us to process approximation terms in any order. We found
empirically that, compared to using a random order, it is
better to process the denominator term{f̃k(w)} right after
processing the numerator term{g̃k(w)}, which is associ-
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ated with the same edge as{f̃k(w)}.

Using the flattened structure and pairing the processing of
the corresponding numerator and denominator terms, we
can train BCRFs robustly. For example, on the tasks of
analyzing synthetic datasets in the experimental section,
training with the two-level structure breaks down by skip-
ping{Z̃(w)} or{f̃k(w)} and fails to converge. In contrast,
training with the flattened structure converges successfully
and leads to a test error around10%.

7 Inference by approximate model
averaging

Unlike traditional classification problems, where we have a
scalar output for each input, a BCRF jointly labels all the
hidden vertices in an undirected graph. The trained BCRF
infer the lables by model averaging, which makes full use
of the training data by employing not only the estimated
mean of the parameters, but also the estimated uncertainty
(variance).

Given a new graphx?, a BCRF trained on(x, t) can ap-
proximate the predictive distribution as follows:

p(t?|x?, t,x) =
∫

p(t?|x?,w)p(w|t,x)dw (57)

≈
∫

p(t?|x?,w)q(w)dw (58)

=
∫

q(w)
Z(w)

∏
{i,j}∈E

gi,j(t?i , t
?
j ,x

?;w)dw

where q(w) is the approximation of the true posterior
p(w|t,x). Since the exact integration for model averaging
is intractable, we need to approximate this integral.

We can approximate the predictive posterior term by term
as in EP. But typical EP updates will involve the updates
over both the parameters and the labels. That is much
more expensive than using a point estimate for inference,
which invloves only updates of the labels. To reduce the
computational complexity, we propose the following ap-
proach. It is based on the simple fact that without any la-
bel, the test data point does not offer information about the
parameters in the conditional model, since we do not cou-
ple BCRFs with semi-supervised learning. Sinceq(w) is
unchanged, we can only updateq(t?) when incorporating
one termgi,j(t?i , t

?
j ,x;w). Specifically, given the poste-

rior q(w) ∼ N (mw,Vw), we use the factorized approx-
imation q(t?) =

∏
i q(t?i ) and updateq(t?i ) andq(t?j ) as

follows:

zt?
i ,t?

j
=

φT
k m\k

w√
φT

k V\k
w φk + 1

(59)

Zt?
i ,t?

j
= ε + (1− 2ε)Ψ(zt?

i ,t?
j
) (60)

q(t?i , t
?
j ) =

Zt?
i ,t?

j
q\k(t?i )q

\k(t?j )

Z
(61)

q(t?i ) =
∑
tj

q(t?i , t
?
j ) (62)

q(t?j ) =
∑
ti

q(t?i , t
?
j ) (63)

whereφk is the feature vector extracted at thekth edge.
Note that the deletion and inclusion steps forq(t?) are sim-
ilar to those in BCRF training.

8 Experimental results

This section compares BCRFs with CRFs trained by max-
imum likelihood (ML) and maximum a posteriori (MAP)
methods on several synthetic datasets and a document la-
beling task, demonstrating BCRFs’ superior test perfor-
mance. MAP-trained CRFs include CRFs with probit po-
tential functions (4) and CRFs with exponential potential
functions (3). We used probit models as potential functions
by settingε = 0 in equation (4). In BCRF training, we
used a small step size to avoid divergence (see details in
Qi (2004)). For comparsion, the errors were counted on all
vertices in the test graphs.

8.1 Synthetic CRFs classification

All the synthetic datasets were sampled from CRFs with
probit potential functions (4). On these synthetic datasets,
we compared the test performance of BCRFs and MAP-
trained probit CRFs for different sizes of training sets and
different graphical structures.

The labels of the vertices in synthetic graphs are all binary.
The parameter vectorw has 24 elements. The feature vec-
tors{φi,j} are randomly sampled from one of four Gaus-
sians. We can easily control the discriminability of the data
by changing the variance of the Gaussians. Based on the
model parameter vector and the sampled feature vectors,
we can compute the joint probability of the labels as in
equation (1) and randomly sample the labels. For BCRFs,
we used a step size of 0.8 for training. For MAP-trained
CRFs, we used quasi-Newton methods with the BFGS ap-
proximation of Hessians (Sha & Pereira, 2003).

8.1.1 Different training sizes for loopy CRFs

Each graph has 3 vertices in a loop. In each trial, 10 loops
were sampled for training and 1000 loops for testing. The
procedure was repeated for 10 trials. A Gaussian prior with
mean0 and diagonal variance5I was used for both BCRF
and MAP CRF training. For ML- and MAP-trained CRFs,
we applied the junction tree algorithm for inference. For
BCRFs, we used approximate model averaging for infer-
ence. We repeated the same experiments by increasing the
number of training graphs from 10 to 30 to 100.
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Figure 2: Test error rates for MAP-trained CRFs and
BCRFs on synthetic datasets with different numbers of
training loops. The results are averaged over 10 runs. Each
run has 1000 test loops. Non-overlapping of error bars, the
standard errors scaled by 1.64, indicates95% significance
of the performance difference.
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Figure 3: Test error rates for MAP-trained CRFs and
BCRFs on synthetic datasets with different numbers of
training chains. The results are averaged over 10 runs.
Each run has 1000 test chains. Though the error bars over-
lap a little bit, BCRFs still outperform ML- and MAP-
trained CRFs at95% significance according to t-tests.

The results are visualized in Figure 2. According to t-
tests, which have stronger test power than the error bars in
Figure 2, BCRFs outperform ML- and MAP-trained CRFs
in all cases at98% statistical significance level. When
more training graphs are available, MAP-trained CRFs and
BCRFs perform increasingly similarly, though still statis-
tically differently. The reason is that the posterior is nar-
rower than in the case of fewer training graphs, such that
the posterior mode is closer to the posterior mean.

8.1.2 Different training sizes for chain-structured
CRFs

We then changed the graphs to be chain-structured. Specif-
ically, each graph has 3 vertices in a chain. In each trial,
10 chains were sampled for training and 1000 chains for
testing. The procedure was repeated for 10 trials. A Gaus-
sian prior with mean0 and diagonal variance5I was used
for both BCRF and MAP CRF training. Then we repeated
the same experiments by increasing the number of training
graphs from 10 to 30 to 100. The results are visualized
in Figure 3. Again, BCRFs outperform ML- and MAP-
trained CRFs with high statistical significance.

8.2 FAQ labeling

We compared BCRFs with MAP-trained probit and ex-
ponential CRFs on the frequently asked questions (FAQ)
dataset, introduced by McCallum et al. (2000). The
dataset consists of 47 files, belonging to 7 Usenet news-
group FAQs. Each files has multiple lines, which can be
the header (H), a question (Q), an answer (A), or the tail

(T). Since identifying the header and the tail is relatively
easy, we simplify the task to label only the lines that are
questions or answers. To save time, we truncated all the
FAQ files such that no file has more than 500 lines. On av-
erage, the truncated files have 479 lines. The dataset was
randomly split 10 times into 19 training and 28 test files.
Each file was modeled by a chain-structured CRF, whose
vertices correspond to lines in the files. The feature vec-
tor for each edge of a CRF is simply the concatenation of
feature vectors extracted at the two neighboring vertices.

BCRF−MA

MAP−Exp−CRF

 MAP−Probit−CRF

0.5 1.0 1.5

Test error rate (%)

Figure 4: Test error rates of different algorithms on FAQ
dataset. The results are averaged over 10 random splits.
Non-overlapping of the error bars, the standard errors mul-
tiplied by 1.64, indicates that BCRFs outperform MAP-
trained CRFs with probit and exponential potentials at95%
statistical significance level.

The test performance is visualized in Figure 4. According
to t-tests, BCRFs outperform ML- and MAP-trained CRFs
with probit or exponential potentials on the truncated FAQ
dataset at98% statistical significance level.
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8.3 Comparing computational complexity

In general, the computational cost of ML and Bayesian
training depends on many factors. On the one hand, for
ML and MAP training, the cost of the BFGS algorithm is
O(d max{d, |E|}) per iteration, whered is the length ofw,
and|E| is the total number of edges in training graphs. The
cost of BCRF training isO(|E|d2) per iteration. There-
fore BCRF training is about asmin{d, |E|} times expen-
sive as ML and MAP training per iteration. On the other
hand, BCRF training generally takes much fewer iterations
to converge than BFGS training. Moreover, in BFGS train-
ing there is an embedded inference problem to obtain the
needed statistics for optimization. This inference problem
can be relatively expensive and cause a big hidden constant
in O(d max{d, |E|}), the BFGS cost per iteration. On syn-
thetic data where the number of edges is limited, BCRF
training is at least as efficient as BFGS training. For ex-
ample, given the 10 training sets in Section 8.1.2, each
of which has 30 chain-structured CRFs, BCRF and BFGS
training on a Pentium 4 3.1GHz computer used8.81 and
21.16 seconds on the average, respectively. On real-world
data, many factors play together to determine the efficiency
of a training method. On a random split of the FAQ dataset
where the total number of edges in graphs is more than
8000, it took about9 and2 hours (443 and 130 iterations)
for BFGS to train probit and exponential CRFs, while it
took BCRF training about6 hours (30 iterations).

9 Conclusions

This paper has presented BCRFs, a new approach to train-
ing and inference on conditional random fields. In train-
ing, BCRFs approximate the posterior distribution of the
parameters using a variant of the power EP method. Also,
BCRFs flatten approximation structures to increase the al-
gorithmic stability, efficiency, and prediction accuracy. In
testing, BCRFs use approximate model averaging. On syn-
thetic data and FAQ files, we compared BCRFs with ML-
and MAP-trained CRFs. In almost all the experiments,
BCRFs outperformed ML- and MAP-trained CRFs signifi-
cantly.

Compared to ML- and MAP-trained CRFs, BCRFs can ap-
proximate model averaging over the posterior distribution
of the parameters, instead of using a MAP or ML point es-
timate of the parameter vector for inference. Furthermore,
BCRF hyperparameters can be optimized in a principled
way, such as by maximizing the evidence, with parame-
ters integrated out. EP returns an estimate of the evidence
as a by-product. Similarly, we can use the method by Qi
et al. (2004) to do feature selection with BCRFs and to ob-
tain sparse kernelized BCRFs. More importantly, the tech-
niques developed for BCRFs have promise for Bayesian
learning in Markov networks.
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Abstract

Modelling structured multivariate point pro-
cess data has wide ranging applications like
understanding neural activity, developing
faster file access systems and learning depen-
dencies among servers in large networks. In
this paper, we develop the Poisson network
model for representing multivariate struc-
tured Poisson processes. In our model each
node of the network represents a Poisson pro-
cess. The novelty of our work is that wait-
ing times of a process are modelled by an ex-
ponential distribution with a piecewise con-
stant rate function that depends on the event
counts of its parents in the network in a gen-
eralised linear way. Our choice of model al-
lows to perform exact sampling from arbi-
trary structures. We adopt a Bayesian ap-
proach for learning the network structure.
Further, we discuss fixed point and sampling
based approximations for performing infer-
ence of rate functions in Poisson networks.

1 Introduction

Structured multivariate point processes appear in
many different settings ranging from multiple spike
train recordings, file access patterns and failure events
in server farms to queuing networks. Inference of the
structure underlying such multivariate point processes
and answering queries based on the learned structure
is an important problem. For example, learning the
structure of cooperative activity between multiple neu-
rons is an important task in identifying patterns of
information transmission and storage in cortical cir-
cuits [Brillinger and Villa, 1994, Aertsen et al., 1989,
Oram et al., 1999, Harris et al., 2003, Barbieri et al.,
2001, Brown et al., 2004]. Similarly, learning the access
patterns of files can be exploited for building faster file

access systems.

Consider V time series of events ti. We would like to
find a compact representation of the joint probability
distribution of the V time series. Assuming each time
series is modelled by an inhomogeneous Poisson pro-
cess, a unique representation is obtained in terms of
V rate functions λi(t) each of which depends on all
events of the V times series up to time t. Clearly, we
need further assumption on the rate functions to infer
the rate functions from a finite amount of data. The
proposed approach makes four crucial assumptions:

1. The rate function of each process depends only on
the history in a short time window into the past.

2. The rate function of each process depends only
on a small number of other processes. Adopting
a directed graph notation, these are also referred
to as parent nodes.

3. The rate function of each process depends only on
the empirical rates of its parents.

4. The rate function of each process is parameterised
by a generalised linear model.

The standard approach adopted in modelling such
time series is by discretising the time axis into in-
tervals of fixed length δ and transforming the time
series into a sequence of counts per interval. The de-
pendency structure between nodes of such a network,
which is also known as a dynamic Bayesian network
(DBN) [Dean and Kanazawa, 1989, Murphy, 2001],
can be modelled using transition probabilities between
states at time t and t + δ given the states of all the
parents of each node at time t. This approach suffers
from the problem that the discretisation is somewhat
arbitrary: A small value of δ will result in a redundant
representation and a huge computational overhead but
a large value of δ may smooth away important details
in the data.
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We overcome the issues of discretisation by consider-
ing the limit δ → 0 and thus modelling the waiting
time in each time series directly. Nodelman et al.
[2002] and Nodelman et al. [2003] use a similar continu-
ous time approach for modelling homogeneous Markov
processes with a finite number of states. In their
work the rate functions depend on the current state of
the parents only which leads to an efficient and exact
learning algorithm. In our setup, we model the wait-
ing times as an exponential distribution with piecewise
constant rates that depend on the count history of par-
ent nodes.

The paper is structured as follows: In Sec. 2 we in-
troduce our Poisson network model. In Sec. 3 we
describe an efficient technique for performing exact
sampling from a Poisson network. We describe pa-
rameter estimation and structure learning using ap-
proximate Bayesian inference techniques in Sec. 4. In
Sec. 5 we discuss approximate marginalisation and in-
ference based on sampling and fixed point methods.
Finally, we describe experiments on data generated
by our sampling technique for performing parameter
learning, structure estimation and inference in Sec. 6.

2 The Poisson Network Model

Consider time series data ti ∈ (R+)Ni from V point
processes. Each element of ti = [ti,1, . . . , ti,Ni

] corre-
sponds to series of times ti,j at which a particular event
occurred. We model each time series as an inhomoge-
neous Poisson process and the modelling problem is to
capture the dependency between different processes,
both qualitatively (structure) and quantitatively (pa-
rameters).

A Poisson process is an instance of a counting process
which is characterised by a rate function λ(t). If the
rate function is constant over time, the Poisson process
is called homogeneous, otherwise it is called inhomo-
geneous [Papoulis, 1991]. A very useful property of a
homogeneous Poisson process is that the waiting time
between two consecutive events is exponentially dis-
tributed with rate λ, that is,

∀t ∈ R+ : p(t|λ) := λ exp(−λt) .

Note that the mean of the waiting time distribution is
given by λ−1.

The waiting time distribution for a non-homogeneous
process is a generalized exponential distribution. In
the special case of a piecewise constant rate function
λ(t), the waiting time has a piecewise exponential dis-
tribution.

Proposition 1 (Piecewise Exponential Distribu-
tion). Suppose we are given l rates λ ∈ (R+)l and l

t−1

B

A
A

B

t
A

t
B

t+1

t+1

A

B t−1

Figure 1: Illustration of a Poisson network with a cy-
cle unwrapped in time. Note that we use dashed lines to
indicate parent relationships in Poisson networks. These
arrows should always be interpreted as pointing forward in
time.

sets Tk of non-overlapping intervals where the aver-
age waiting time in each of the intervals T in Tk is
governed by λk. The waiting time of the piecewise ex-
ponential distribution has the following density:

p(t|λ, T ) :=
l∏

k=1

λk
ak(t,Tk) exp(−λkbk(t, Tk)),

ak(t, Tk) :=
∑

[t0,t1)∈Tk

It∈[t0,t1),

bk(t, Tk) :=
∑

[t0,t1)∈Tk

(t1 − t0)It>t1 + (d− t0)It∈[t0,t1).

In the Poisson network model we aim at modelling
the independence relations between the V processes.
Similarly to Bayesian networks, the independence re-
lations are implicitly represented by the connectivity
of a directed graph. Hence, the network structure
can be fully represented by all parent relationships,
M := {π(i) ⊆ {1, . . . , V }}. Interestingly, the seman-
tics of a parent relationship is slightly different from
Bayesian networks: Since the rate function of each
node only depends on the past history of its parents,
cycles w.r.t. the parent set M are permissible (see Fig-
ure 1).

We model the dependency of a node i on its par-
ents π(i) = {p1, . . . , pmi} by constraining the rate
function λi(t) to be a function of the event counts
of all parents in time windows of length φ, ni(t) :=
[ni,p1(t), . . . , ni,pmi

(t)] where ni,pj represents the num-
ber of events of node pj in the time window [t−φ, t).1

We consider a generalized linear model for the rate
function λ(t) in terms of the counts ni(t). Possible link
functions include the probit or sigmoid function which
exhibit a natural saturation characteristic. However,
in the following we will consider the canonical link

1Note that we will treat φ as a fixed quantity throughout
the paper.

278



function for the Poisson model resulting in:

λi(t;wi,xi) = exp


wi,0 +

∑

j∈π(i)

wi,jxi,j(t)


 , (1)

where wi,0 represents a bias term and translates into
a multiplicative base rate exp(wi,0). We define

xi,j(t) := ln
(
1 + λ̂i,j(t)

)
,

λ̂i,j(t) :=
ni,j(t)

φ
.

Note that λ̂i,j(t) is the empirical rate of node j w.r.t.
node i. Alternatively, the rate function can be writ-
ten in a way that is more amenable for inference (see
Sec. 5):

λi(t) = exp(wi,0)
∏

j∈π(i)

(
1 + λ̂i,j(t)

)wi,j

.

A positive value for wi,j indicates an excitatory effect
and a negative value corresponds to an inhibitory ef-
fect on the rate. The rate of each node at any given
time instant is a function of the empirical rate of its
parents resulting in an inhomogeneous process. Note
that in practice there are only finitely many different
count vectors due to the finite length time windows.
The piecewise constant characteristic of the rate func-
tion and the absence of cycles in the Poisson network
enables us to do exact sampling (see Sec. 3).

Let us derive the probability distribution of the time
series corresponding at given nodes. Consider the
l − 1th and lth events occurring at times tl−1 and tl in a
given node and the instants at which the count vector
changes in this interval be represented as t̆l,1, . . . , t̆l,kl

.2

The probability density of an event at time tl given
the previous event happened at tl−1 is denoted by
p(tl|tl−1,w,M). This density is a product of probabili-
ties of non-occurrence of an event in each of the disjoint
subintervals, i.e. (tl−1, t̆l,1], (t̆l,1, t̆l,2], . . . , (t̆l,kl−1, t̆l,kl

]
and the probability density of occurrence of an event
at tl in the subinterval (t̆l,kl

, tl]:

p(tl|tl−1,w,M) = λl,kl+1




kl+1∏

j=1

exp (−λl,jτl,j)


 ,

where λl,j is the rate as in (1) for a node which is
a function of the event counts of its parents in the
jth subinterval corresponding to the lth event and the

2We drop the node subscript and suppress the depen-
dence on the time series of all parent nodes for better
readability.

(a)

A A A

B B

(b) (c)

Figure 2: Poisson networks for illustrating sampling.

durations τl,j are defined by

τl,1 := t̆l,1 − tl−1 ,

τl,j := t̆l,j − t̆l,j−1 , j ∈ {2, . . . , kl}
τl,kl+1 := tl − t̆l,kl

.

The probability density for the time series t =
[t1, . . . , tN ] of a given node is obtained as the product
of the probability densities for each of the mutually
exclusive subintervals (t0, t1], . . . , (tN−1, tN ],

p(t|w, M) =
N∏

l=1

p(tl|tl−1,w,M) , (2)

where the initial time t0 is assumed to be 0.

3 Sampling from a Poisson Network

The piecewise constant behavior of the rate function
λ(t) and the absence of cycles in the network allows
us to perform exact sampling from a Poisson Network.
Let us consider the simple case of sampling from a sin-
gle node network as shown in Fig. 2 (a). Sampling is
straightforward in this case, because the node repre-
sents a homogeneous Poisson process. The standard
way to sample from a homogeneous Poisson process is
to make use of the property that the waiting times be-
tween two adjacent events are iid and are distributed
exponentially with rate parameter λ.

Let us consider a two node network shown in Fig. 2
(b). Sampling for node A can be done in a straight-
forward way as explained above because at any time t,
At is independent of Bt. The rate function for node B
can be calculated using (1) once the whole time series
for node A is known. The rate function for B is piece-
wise constant because of the finite number of events
for node A in the time window [t − φ, t] for varying
t. Sampling from a waiting time distribution with a
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Figure 3: (a) An arbitrary Poisson network. (b) SCC’s indicated by ellipses. (c) Directed acyclic graph C′ represents
the SCC formed by nodes C and D. (d) Topological ordering where the number (1′ and 1 can be sampled independently
of each other in parallel) written adjacent to the node indicates the order.

piecewise constant rate function is done by rejection
sampling. Denote the current value of the rate func-
tion by λ(t) and assume the rate remains unchanged
until time t̂. Sample τ from the waiting time distri-
bution with parameter λ(t). Accept τ if t + τ ≤ t̂
and reject τ otherwise. The sampling time is now up-
dated to t̂ or t + τ depending on whether the sample
is rejected or accepted, respectively.

Now, let us consider a two node network as shown in
Fig. 2 (c) where there exists a cyclic relationship be-
tween nodes A and B. It is worth mentioning again
that node B depends on the event counts of node A
in the past only and vice versa. Sampling from the
nodes cannot be done in an independent way because
of the cyclic relationship. Let the values λA(t) and
λB(t) of the rate functions for nodes A and B, respec-
tively, be calculated by (1) and assume that the rates
remain constant until t̂A, t̂B (excluding the mutual in-
teraction in the future). Sample waiting times τA and
τB for both nodes using the rates λA(t) and λB(t), re-
spectively. The sample corresponding to max(τA, τB)
is rejected because an earlier event at the other node
might have changed the value of the rate function; the
other sample is accepted if it is within the constant
time interval of the firing rate. The sampling time is
updated to min(t̂A, t̂B) or t + min(τA, τB) depending
on whether the other sample was rejected or accepted,
respectively.

This sampling technique can be generalised to an ar-
bitrary number of nodes. We note that the structure
of the network can be made use of in order to per-
form sampling in a very efficient way. The two key
observations are that,

1. Certain groups of nodes have to sampled from in
a synchronized, dependent way because of mutual
dependence of nodes in the group.

2. Sampling has to be done in a certain order.

The first observation is illustrated in Fig. 3 (b) and
such groups of nodes are known as strongly connected
components (SCC) in graph theory [Cormen et al.,
2001]. A strongly connected component is a directed
subgraph with the property that for all ordered pairs
of vertices (u, v), there exists a path from u to v. A
variant of depth first search can be used to find all the
SCCs of a graph. A directed acyclic graph graph is
obtained by replacing each SCC by a single node as
shown in Fig. 3 (c). Now we observe that the nodes
of the directed acyclic graph can be sampled from in
such a way that, when sampling a given node, its par-
ents have been sampled before (see Fig. 3 (d)). Topo-
logical sorting is a method to compute such an order
efficiently (see Cormen et al. [2001]).

4 Parameter Estimation and
Structure Learning

Given time series data T := [t1, . . . , tV ] we are inter-
ested in finding the most plausible structure M∗ and
parameter estimates for w in the linear model of the
rate functions (see (1)). We take a Bayesian approach
to the problem of parameter estimation which, at the
same time, provides a score over structure M by the
marginalised likelihood. We choose a Gaussian prior
distribution over the weights

p(W|M) =
V∏

i=1

N (wi;0, σ2I) .

Using Bayes rule, we obtain the posterior

p(W|T, M) =
p(T|W,M)p(W|M)

p(T|M)
.
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The structure learning problem can be written as,

M∗ := argmax
M

p(M |T)

= argmax
M

p(T|M)p(M)

p(T|M) =
V∏

i=1

p(ti|{tj |j ∈ π(i)})

p(M) :=
V∏

i=1

p(π(i)) ,

where we make use of a structural prior p(M) that
factors over the parents of the V nodes. Note that
p(ti|{tj |j ∈ π(i)}) corresponds to (2) marginalised
over w. In contrast to structure learning in Bayesian
networks which requires optimisation over the set of
directed acyclic graphs, no such constraints are im-
posed in Poisson network or continuous time Bayesian
networks [Nodelman et al., 2003]. Hence, the struc-
ture learning problem can be solved by finding the
most likely parents of each node independently. In
theory the exact structure can be learned without re-
gard to the number of parents. However, in practice
the running time of the learning procedure is a func-
tion of the number of parents of a node and hence while
learning structures we fix the maximum number of par-
ents. Now we present two approximate Bayesian infer-
ence techniques for parameter estimation and struc-
ture learning.

4.1 Laplace Approximation

In the Laplace approximation [Kass and Raftery,
1995], the posterior is approximated by a multivari-
ate Gaussian density,

p(wi|T,M) ≈ N (wi;wMAP,Σ) ,

where wMAP is the mode of the posterior,

wMAP := argmax
wi

p(T,wi|M) ,

and the covariance matrix Σ is given by

Σ :=
(−∇∇T

wi
ln(p(T,wi|M))|w=wMAP

)−1
.

The marginalised likelihood can be obtained by,

p(T|M) =
∫

p(T,wi|M) dwi

≈
∫ √

(2π)mi |Σ|N (wi;wMAP,Σ) dwi

=
√

(2π)mi |Σ| .
The mode wMAP is found by the conjugate gradients
algorithm using the gradient of ln(p(T,wi|M)) w.r.t.
w (see also (2)).

4.2 Variational Approach

The variational approach to solving problem of param-
eter estimation and structure learning is to introduce
a family of probability distribution qθ(wi) parame-
terised over θ which gives rise to a lower bound on
the marginalised likelihood3:

ln (p(T|M)) ≥ LM (θ) ,

LM (θ) :=
〈

ln
(

p(wi|M)
qθ(wi)

)〉

qθ

+ 〈ln (p(T|wi,M))〉qθ ,

which follows from an application of Jensen’s inequal-
ity to the concave logarithm function [Jordan et al.,
1999]. This lower bound on the log-marginal probabil-
ity is a function of the parameters θ of the distribution
q. This bound is tight if we choose qθ(wi) to be the
true posterior p(wi|T,M). We also observe that the
lower bound is the sum of two terms which correspond
to the negative of the Kullback-Leibler divergence be-
tween the prior term and the distribution qθ(wi) and
the second term is the log-likelihood of the data aver-
aged over qθ(wi).

The idea of the variational approximation Bayesian
algorithm is to maximize the lower bound LM with
respect to the parameters of the q distribution. The
structure learning problem can be posed as maximiza-
tion of the lower bound LM (θ) which can be written
as,

M∗ := argmax
M

[
max
θ

LM (θ)
]

.

Similar to the Laplace approximation, we choose
qθ(wi) to be a multivariate GaussianN (wi; µ,Σ). For
a given network structure M , we can use conjugate
gradients to find the maximum of LM (µ,Σ). Note
that the gradients are given by

∇µ(LM (µ,Σ)) = −µ +
N∑

i=1

xi,ki
. . .

−
N∑

i=1

ki∑

j=1

τi,jxi,j exp

(
xT

i,jΣxi,j + 2µT xi,j

2

)
,

∇Σ(LM (µ,Σ)) = − 1
2σ2

I +
1
2

(Σ)−T . . .

−
N∑

i=1

ki∑

j=1

1
2
τi,jxi,jxT

i,j exp

(
xT

i,jΣxi,j + 2µT xi,j

2

)
.

5 Inference in a Poisson network

Once the network structure and parameters are
learned, several queries regarding the distribution rep-
resented by the network can be answered. A common

3We use the shorthand notation 〈f(·)〉q to denote an
expectation of f w.r.t. the distribution q.
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inference problem that is encountered in a Bayesian
network is one where data is available for some nodes
(denoted by MD), there are a few query nodes (de-
noted by MQ) whose behavior has to be estimated
from the data and the remaining nodes are hidden
nodes (denoted by MH for which no data is available.
We pose an analogous problem for Poisson networks.
The rate of any arbitrary node can be computed if the
time series data for all its parents are known for the pe-
riod of interest. However, certain configurations of the
problem involving hidden nodes are not easy to solve
because of the problem of entanglement as mentioned
in Nodelman et al. [2002]. The standard procedure
in a Bayesian network is to marginalise over all the
hidden nodes and obtain an estimation for the query
nodes using the data in observed nodes. Marginalis-
ing over a hidden node amounts to integrating over
all possible time series for a particular node which,
in general, is impossible. Hence, approximations are
necessary.

5.1 Inference by Sampling

A straightforward way to solve the inference problem is
to perform marignalisation of the hidden nodes by us-
ing a few instantiations of them which can be obtained
by sampling from the network. The samples can then
be used to obtain averaged rate estimates at each of
the query nodes. The sampling procedure is the same
as our procedure in Sec. 3 with a minor modification
that the sampling is to be performed conditioned on
the data that has been observed in the data nodes
MD. We observe that if the data for a node i is com-
pletely known, then the parent nodes of i do not have
any influence on i in the subsequent sampling process.
Hence, we can safely remove all the parental relation-
ships for all the fully observed nodes and obtain a new
network M ′ = M − {i → j, i ∈ MD, j ∈ π(i)}. Sam-
pling is done from the new network M ′ for all the
unobserved nodes and then average firing rates can be
obtained for all the query nodes.

5.2 Estimation of Steady State Rate

An alternative way to solve the inference problem is to
approximate the empirical rate λ̂ with a steady state
rate. According to our model, the rate of a node can
be written as,

λi(t) = exp


wi,0 +

V∑

j=1

(
wi,j ln

(
1 + λ̂i,j(t)

))

 . (3)

We notice that this is (1) if we consider wi,j = 0 for
all the pairs of nodes which are not dependent. The
empirical rate λ̂i,j(t) cannot be obtained unless the

21

543

Figure 4: The random Poisson network graph that gen-
erated the samples in Fig. 5. Red arrow indicates an in-
hibitory influence and the blue arrow indicates an excita-
tory influence.

whole time series is observed. Hence, we approximate
the empirical rate by the true rate,

λ̂i,j(t) =
ni,j(t)

φ
≈ 1

φ

∫ t

t−φ

λj(t̃)dt̃ ≈ λj(t) ,

where we assume that the length of time window, φ,
is very small. Substituting back in (3) we obtain

ln(λi(t)) ≈ wi,0 +
V∑

j=1

wi,j ln (1 + λj(t)) . (4)

We make the assumption that the rate is constant in
the time interval [t−φ, t] and hence the Poisson process
of each of the parents j, j ∈ {1, . . . , V } is assumed
to be a homogeneous Poisson process with rate λj(t).
Now, (4) can be constructed for all nodes that are
not observed and the set of equations have the form
λ(t) = F (λ(t)), F : RV → RV , whose solution are
the fixed points of the system. We perform fixed point
iterations starting from randomly initialized values for
λi(t), i ∈ {1 . . . V }. In experiments we observe that
at convergence, the estimated rate corresponds to the
mean rate in the time interval [t−φ, t] calculated from
actual data.

6 Experimental Results

In this section, we test the presented methods on data
sampled using the algorithms from Sec. 3. We show
experiments of approximate inference of rate using a
sampling based approximation and a fixed point ap-
proximation.

Sampling Firstly, we generate a random graph (see
Fig. 4) with V nodes. As mentioned before, because of
computational issues we fix the maximum number of
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Figure 5: Samples generated from a random network with
V = 5 and maximum number of parents is 2

parents πmax for every node. Now, our efficient sam-
pling technique given in Sec. 3 is used to generate sam-
ples from the network. Samples generated from a ran-
domly generated network with V = 5 and πmax = 2 is
as shown in Fig. 5. The time window duration φ was
fixed to 1 second.

Parameter estimation and structure learning
The Laplace and variational approximation developed
in Sec. 4.1 and Sec. 4.2 are tested using samples gen-
erated from random graph structures. We observed
that the posterior distribution p(wi|T,M) can be
approximated very well by a multivariate Gaussian.
Thus, both approximations methods perform very ac-
curately. Fig. 6 shows the parameter estimation and
structure learning results obtained using variational
approximations for a 15 node network with maximum
number of parents restricted to 2. The results indicate
that the few edges that were missed by the structure
learning algorithm (circles) correspond to weak depen-
dencies i.e., edges with weights close to zero. The re-
sults of the Laplace approximation is similar to the
variational approximation except that the variational
approximation had higher confidence in its estimate.

Approximate Inference of rates The approxi-
mate inference techniques developed in Sec. 5 was
tested on a random graph having 10 nodes. Samples
were generated from the network using our sampling
technique. Nodes were chosen at random and marked
as observed, hidden and as query nodes. The inference
task was to estimate rates for all the nodes marked
as query nodes. The samples generated for the ob-
served nodes were made use of to perform inference
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Parameter Estimation results using variational approximation

Figure 6: Results for parameter estimation and structure
learning using the variational approximation for a network
with 15 nodes in which maximum number of parents is 2.
Each node i with a parent j has a true expected weight
wi,j (x-axis) and a posterior estimate (y-axis) shown as a
5%-95% posterior quantile interval with a mark indicating
the mean. The empty circles indicate the edges that were
not identified by the structure learning algorithm.

of rates using the sampling based approximation and
the fixed point approximation. The results shown in
Fig. 7 shows that the fixed point approximation tech-
nique (which is significantly faster than the sampling
based approximation) closely tracks the true rate.

7 Conclusions and Discussion

Poisson networks are models of structured multivariate
point processes and have the potential to be applied
in many fields. They are designed such that sampling
and approximate learning and inference are tractable
using the approaches described above. In particular,
structure learning is carried out in a principled yet
efficient Bayesian framework.

Future applications of the Poisson network model in-
clude biological problems such as analysing multiple
neural spike train data Brown et al. [2004] as well as
application in computer science such as prediction of
file access patterns, network failure analysis and queu-
ing networks.

A promising direction for future research is to combine
Poisson networks with continuous time Bayesian net-
works in order to be able to model both event counts
and state (transitions). For example, consider file ac-
cess events and the running states of CPU processes.
Clearly, they exhibit an interesting relationship the
discovery of which would it possible to predict and
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Figure 7: Inference of rate functions

hence optimise process-file interactions. Similarly, in
biological application external stimuli can be modelled
as states influencing physiological events such as neu-
ral spike activity.

Finally, it would be of great interest to study the infor-
mation processing potential of Poisson networks in the
sense of artificial neural networks (see Barber [2002]).
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Abstract

Speech and other natural sounds show high
temporal correlation and smooth spectral evolu-
tion punctuated by a few, irregular and abrupt
changes. In a conventional Hidden Markov
Model (HMM), such structure is represented
weakly and indirectly through transitions be-
tween explicit states representing ‘steps’ along
such smooth changes. It would be more effi-
cient and informative to model successive spec-
tra astransformationsof their immediate prede-
cessors, and we present a model which focuses
on local deformations of adjacent bins in a time-
frequency surface to explain an observed sound,
using explicit representation only for those bins
that cannot be predicted from their context. We
further decompose the log-spectrum into two ad-
ditive layers, which are able to separately explain
and model the evolution of the harmonic exci-
tation, and formant filtering of speech and sim-
ilar sounds. Smooth deformations are modeled
with hidden transformation variables in both lay-
ers, using Markov Random fields (MRFs) with
overlapping subwindows as observations; infer-
ence is efficiently performed via loopy belief
propagation. The model can fill-in deleted time-
frequency cells without any signal model, and an
entire signal can be compactly represented with
a few specific states along with the deformation
maps for both layers. We discuss several possible
applications for this new model, including source
separation.

1 Introduction

Hidden Markov Models (HMMs) work best when only a
limited set of distinct states need to be modeled, as in the
case of speech recognition where the models need only be
able to discriminate between phone classes. When HMMs

are used with the express purpose of accurately modeling
the full detail of a rich signal such as speech, they require a
large number of states. In [1](Roweis 2000), HMMs with
8,000 states were required to accurately represent one per-
son’s speech for a source separation task. The large state
space is required because it attempts to capture every pos-
sible instance of the signal. If the state space is not large
enough, the HMM will not be a good generative model
since it will end up with a “blurry” set of states which repre-
sent an average of the features of different segments of the
signal, and cannot be used in turn to “generate” the signal.

In many audio signals including speech and musical instru-
ments, there is a high correlation between adjacent frames
of their spectral representation. Our approach consists
of exploiting this correlation so that explicit models are
required only for those frames that cannot be accurately
predicted from their context. In [2](Bilmes 1998), con-
text is used to increase the modelling power of HMMs,
while keeping a reasonable size parameters space, how-
ever the correlation between adjacent frames is not explic-
ity modeled. Our model captures the general properties of
such audio sources by modeling the evolution of their har-
monic components. Using the common source-filter model
for such signals, we devise a layered generative graphi-
cal model that describes these two components in separate
layers: one for the excitation harmonics, and another for
resonances such as vocal tract formants. This layered ap-
proach draws on successful applications in computer vision
that use layers to account for different sources of variability
[3, 4, 5](Jojic 2001,Levin 2002,Jojic 2003). Our approach
explicitly models the self-similarity and dynamics of each
layer by fitting the log-spectral representation of the signal
in framet with a set of transformations of the log-spectra
in framet−1. As a result, we do not require separate states
for every possible spectral configuration, but only a limited
set of “sharp” states that can still cover the full spectral va-
riety of a source via such transformations. This approach is
thus suitable for any time series data with high correlation
between adjacent observations.

We will first introduce a model that captures the spectral de-

285



Xt-1
7

Xt-1
8

Xt-1
9

Xt-1
6

Xt-1
4

Xt-1
5

Xt-1
3

Xt-1
2

Xt-1
1

Xt
3

Xt
2

Xt
1

Xt
9

Xt
8

Xt
7

Xt
6

Xt
5

Xt
4

0 0 1 0 0
0 0 0 1 0
0 0 0 0 1

NC=3

NP=5

Transformation
matrix T

=•

Figure 1: TheNC = 3 patch of time-frequency bins out-
lined in the spectrogram can be seen as an “upward” ver-
sion of the markedNP = 5 patch in the previous frame.
This relationship can be described using the matrix shown.
a) b)

X
0
1

X
0
2

X
0
3

X
0
4

X
0
5

X
1
1

X
1
2

X
1
3

X
1
4

X
1
5

T

t

t-1

X

TT

TT

T

TT

T

T

T

T

T

TT

TT

TT

TTTT

TT

T

TT

T

T

T

T

T

TT

TT

TT

TT

T
1
4

T2
1

T
1
5

T
1
2

T
1
1

T
1
3

T2
3

T3
1T2

2

timefrequency

Figure 2: a) Graphical model b) Graphical simplification.

formation field of the speech harmonics, and show how this
can be exploited to interpolate missing observations. Then,
we introduce the two-layer model that separately models
the deformation fields for harmonic and formant resonance
components, and show that such a separation is necessary
to accurately describe speech signals through examples of
the missing data scenario with one and two layers. Then we
will present the complete model including the two defor-
mation fields and the “sharp” states. This model, with only
a few states and both deformation fields, can accurately re-
construct the signal. This paper fully describes the oper-
ation and implementation of this complete model, which
was only described as future work in [6](Reyes-Gomez
2004).

Finally, we briefly describe a range of existing applications
including semi-supervised source separation, and discuss
the model’s possible application to unsupervised source
separation.

2 Spectral Deformation Model

Figure 1 shows a narrow band spectrogram representation
of a speech signal, where each column depicts the en-
ergy content across frequency in a short-time window, or
time-frame. The value in each cell is actually the log-
magnitude of the short-time Fourier transform; in decibels,
xkt = 20log(abs(

∑NF−1
τ=0 w[τ ]x[τ − t · H]e−j2πτk/NF )),

wheret is the time-frame index,k indexes the frequency
bands,NF is the size of the discrete Fourier transform,
H is the hop between successive time-frames,w[τ ] is the
NF -point short-time window, andx[τ ] is the original time-
domain signal. We use 32 ms windows with 16 ms hops.
Using the subscriptC to designate current andP to in-
dicate previous, the model predicts a patch ofNC time-
frequency bins centered at thekth frequency bin of framet
as a “transformation” of a patch ofNP bins around thekth

bin of framet− 1, i.e.

~X
[k−nC ,k+nC ]
t ≈ ~T kt · ~X

[k−nP ,k+nP ]
t−1 (1)

wherenC = (NC − 1)/2, nP = (NP − 1)/2, andT kt is
the particularNC×NP transformation matrix employed at
that point on the time-frequency plane. We use overlapping
patches to enforce transformation consistency, [5](Jojic
2003).

Figure 1 shows an example withNC = 3 andNP = 5 to
illustrate the intuition behind this approach. The selected
patch in framet can be seen as a close replica of an up-
ward shift of part of the patch highlighted in framet − 1.
This “upward” relationship can be captured by a transfor-
mation matrix such as the one shown in the figure. The
patch in framet − 1 is larger than the patch in framet
to permit both upward and downward motions. The gen-
erative graphical model for a single layer is depicted in
figure 2. NodesX = {X1

1 , X
2
1 , ..., X

k
t , ..., X

K
T } repre-

sent all the time-frequency bins in the spectrogram. For
now, we consider the continuous nodesX as observed, al-
though below we will allow some of them to be hidden
when analyzing the missing data scenario. Discrete nodes
T = {T 1

1 , T
2
1 , ..., T

k
t , ..., T

K
T } index the set of transfor-

mation matrices used to model the dynamics of the signal.
EachNC ×NP transformation matrix~T is of the form:

~w 0 0
0 ~w 0
0 0 ~w

 (2)

i.e. each of theNC cells at timet predicted by this matrix
is based on the same transformation of cells fromt − 1,
translated to retain the same relative relationship. Here,
NC = 3 and~w is a row vector with lengthNW = NP − 2;
using ~w = (0 0 1) yields the transformation matrix shown
in figure 1. To ensure symmetry along the frequency axis,
we constrainNC , NP andNW to be odd. The complete
set of~w vectors include upward/downward shifts by whole
bins as well as fractional shifts. An example set, containing
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each~w vector as a row, is:



0 0 0 0 1
0 0 0 .25 .75
0 0 0 .75 .25
0 0 0 1 0
0 0 .25 .75 0
. . . . .
.75 .25 0 0 0
1 0 0 0 0


(3)

The lengthNW of the transformation vectors defines
the supporting coefficients from the previous frame
~X

[k−nW ,k+nW ]
t−1 (wherenW = (NW − 1)/2) that can “ex-

plain” Xk
t .

b) Transformation Mapa) Signal

Green:
Identity transform

Yellow/Orange: 
Upward motion
(darker is steeper)

Blue: 
Downward motion
(darker is steeper)

1

2

3

Figure 4: Example transformation map showing corre-
sponding points on original signal.

X

TF

t
t-1

F

TH

H

t
t-1

Figure 5: Graphical representation of the two-layer source-
filter transformation model.

For harmonic signals in particular, we have found that a
model using the above set of~w vectors with parameters
NW = 5, NP = 9 andNC = 5 (which corresponds to
a model with a transformation space of 13 different matri-
ces T) is very successful at capturing the self-similarity and
dynamics of the harmonic structure.

The transformations set could, of course, be learned, but in
view of the results we have obtained with this predefined
set, we defer the learning of the set to future work. The
results presented in this paper are obtained using thefixed
set of transformations described by matrix 3.

The clique “local-likelihood” potential between the time-
frequency binXk

t , its relevant neighbors in framet, its rel-
evant neighbors in framet− 1, and its transformation node

T kt has the following form:

ψ
(
~X

[k−nC ,k+nC ]
t , ~X

[k−nP ,k+nP ]
t−1 , T kt

)
=

N
(
~X

[k−nC ,k+nC ]
t ; ~T kt ~X

[k−nP ,k+nP ]
t−1 ,Σ[k−nC ,k+nC ]

)
(4)

The diagonal matrixΣ[k−nC ,k+nC ], which is learned, has
different values for each frequency band to account for
the variability of noise across frequency bands. For the
transformation cliques, the horizontal and vertical transi-
tion potentialsψhor(T kt , T

k
t−1) and ψver(T kt , T

k−1
t ), are

represented by transition matrices.

For observed nodesX , inference consists in finding
probabilities for each transformation index at each time-
frequency bin. Exact inference is intractable and is ap-
proximated using Loopy Belief Propagation [7, 8] (Yedidia
2001,Weiss 2001) Appendix A gives a quick review of
the loopy belief message passing rules, and Appendix B
presents the specific update rules for this case.

The transformation map, a graphical representation of the
expectedtransformation node across time-frequency, pro-
vides an appealing description of the harmonics’ dynamics
as can be observed in figure 4. In these panels, the links
between three specific time-frequency bins and their corre-
sponding transformations on the map are highlighted. Bin
1 is described by a steep downward transformation, while
bin 3 also has a downward motion but is described by a less
steep transformation, consistent with the dynamics visible
in the spectrogram. Bin 2, on other hand, is described by
a steep upwards transformation. These maps tend to be
robust to noise (see fig 7), making them a valuable repre-
sentation in their own right.

3 Inferring Missing Data

If a certain region of cells in the spectrogram are missing,
like in the case of corrupted data, the corresponding nodes
in the model become hidden. This is illustrated in figure 3,
where a rectangular region in the center has been removed
and tagged as missing. Inference of the missing values is
performed again using belief propagation, the update equa-
tions are more complex since there is the need to deal with
continuous messages, (Appendix C). The posteriors of the
hidden continuous nodes are represented using Gaussian
distributions, the missing sections on figure 3 part b), are
filled in with the means of their inferred posteriors, figure
3 part c), and d). The transformation node posteriors for
the missing region are also estimated, in the early stages on
the “fill-in” procedure the transformation belief from the
“missing” nodes are set to uniform so that the transforma-
tion posterior is driven only by the reliable observed neigh-
bors, once the missing values have been filled in with some
data, we enable the messages coming from those nodes.
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a) b) c) d)

Figure 3: Missing data interpolation example a) Original, b) Incomplete, c) After 10 iterations, d) After 30.

a)Missing Sections b) Fill-in; one layer c) Fill-in; two layers

Figure 6: (a) Spectrogram with deleted (missing) regions. (b) Filling in using a single-layer transformation model. (c)
Results from the two-layer model.

4 Two Layer Source-Filter Transformations

Many sound sources, including voiced speech, can be
successfully regarded as the convolution of a broad-band
source excitation, such as the pseudo-periodic glottal flow,
and a time-varying resonantfilter, such as the vocal tract,
that ‘colors’ the excitation to produce speech sounds or
other distinctions. When the excitation has a spectrum con-
sisting of well-defined harmonics, the overall spectrum is in
essence the resonant frequency response sampled at the fre-
quencies of the harmonics, since convolution of the source
with the filter in the time domain corresponds to multiply-
ing their spectra in the Fourier domain, or adding in the log-
spectral domain. Hence, we model the log-spectraX as the
sum of variablesF andH, which explicitly model the for-
mants and the harmonics of the speech signal. The source-
filter transformation model is based on two additive layers
of the deformation model described above, as illustrated in
figure 5. VariablesF andH in the model are hidden, while,
as before,X can be observed or hidden. The symmetry be-
tween the two layers is broken by using different parame-
ters in each, chosen to suit the particular dynamics of each
component. We use transformations with a larger support
in the formant layer (NW = 9) compared to the harmon-
ics layer (NW = 5). Since all harmonics tend to move
in the same direction, we enforce smoother transformation
maps on the harmonics layer by using potential transition
matrices with higher self-loop probabilities. An example
of the transformation map for the formant layer is shown
in figure 7, which also illustrates how these maps can re-

main relatively invariant to high levels of signal corruption;
belief propagation searches for a consistent dynamic struc-
ture within the signal, and since noise is less likely to have a
well-organized structure, it is properties of the speech com-
ponent that are extracted. Inference in this model is more
complex, but the actual form of the continuous messages
is essentially the same as in the one layer case (Appendix
C), with the addition of the potential function relating the
signalXk

t with its transformation componentsHk
t andF kt

at each time-frequency bin:

ψ(Xk
t ,H

k
t , F

k
t ) = N (Xk

t ;Hk
t + F kt , σ

k) (5)

The first row of figure 10 shows the decomposition of a
speech signal into harmonics and formants components,
illustrated as the means of the posteriors of the continu-
ous hidden variables in each layer. The decomposition is
not perfect, since we separate the components in terms of
differences in dynamics; this criteria becomes insufficient
when both layers have similar motion. However, separa-
tion improves modeling precisely when each component
has a different motion, and when the motions coincide, it
is not really important in which layer the source is actu-
ally captured. Figure 6 a) shows the first spectrogram from
figure 10 with deleted regions; notice that the two layers
have distinctly different motions. In b) the regions have
been filled via inference in a single-layer model; Notice
that since the formant motion does not follow the harmon-
ics, the formants are not captured in the reconstruction. In
c) the two layers are first decomposed and then each layer
is filled in; the figure shows the addition of the filled-in
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Clean Signal Clean Formants Map Noisy Signal Noisy Formants Map

Figure 7: Formant tracking map for clean speech (left panels) and speech in noise (right panels).

a) Matching-Tracking Model
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Figure 8: Left: Graphic model of the matching-tracking model; Right: Entropy Map and Entropy Edges

version in each layer.

5 Matching-Tracking Model

Prediction of frames from their context is not always possi-
ble such as when there are transitions between silence and
speech or transitions between voiced and unvoiced speech,
so we need a set of states to represent these unpredictable
frames explicitly. We will also need a second “switch” vari-
able that will decide when to “track” (transform) and when
to “match” the observation with a state. The first row of
figure 8 shows a graphical representation of this model. At
each time frame, discrete variablesSt andCt are connected
to all frequency bins in that frame.St is a uniformly-
weighted Gaussian Mixture Model containing the means
and the variances of the states to model. VariableCt takes
two values: When it is equal to 0, the model is in “tracking
mode”; a value of 1 designates “matching mode”. The po-
tentials between observationsxkt , harmonics and formants
hidden nodeshkt andfkt respectively, and variablesSt and
Ct is given by:

ψ
(
xkt , h

k
t , f

k
t , St, Ct = 0

)
= N

(
xkt ;h

k
t + fkt , σ

k
)

(6)

ψ
(
xkt , h

k
t , f

k
t , St = j, Ct = 1

)
= N

(
xkt ;µ

k
j , φ

k
j

)
(7)

Inference is done again using loopy belief propagation.
Definingφ as a diagonal matrix, the M-Step is given by:

µj =
∑
t(Q(St = j)Q(Ct = 0)Xt)∑
t(Q(St = j)Q(Ct = 0))

σk =
∑
t(Q(Ct = 1)(xkt − (fkt + hkt )))

2∑
t(Q(Ct = 1))

φj =
∑
t(Q(St = j)Q(Ct = 0)(Xt − µj))2∑

t(Q(St = j)Q(Ct = 0))

(8)

Q(St) andQ(Ct) are obtained using the belief propagation
rules.Q(Ct = 0) is large if eqn. 6 is larger than eqn. 7. In
early iterations when the means are still quite random, eqn.
6 is quite large, makingQ(Ct = 0) large with the result
that the explicit states are never used.

To prevent this we start the model with large variancesφ
andσ, which will result in non-zero values forQ(Ct = 1),
and hence the explicit states will be learned.

As we progress, we start to learn the variances by anneal-
ing the thresholds i.e. reducing them at each iteration. We
start with a relatively large number of means, but this be-
comes much smaller once the variances are reduced; the
lower-thresholds then control the number of states used in
the model. The resulting states typically consist of single
frames at discontinuities as intended. Figure 9 a) shows
the frames chosen for a short speech segment, (the spectro-
gram on figure 3.), the signal can be regenerated from the
model using the states and both estimated motion fields.
The reconstruction is simply another instance of inferring
missing values, except the motion fields are not reestimated
since we have the true ones. Figure 9 shows several stages
of the reconstruction.

6 Applications

We have built an interactive model that implements for-
mant and harmonics tracking, missing data interpolation,
formant/harmonics decomposition, and semi-supervised
source separation of two speakers. Videos illustrating the
use of this demo are available at:http://www.ee.
columbia.edu/˜mjr59/def_spec.html .
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a) States b) Reconstruction; Iter. 1 c) Reconstruction; Iter. 3 d) Reconstruction; Iter. 5 e) Reconstruction; Iter. 8

Figure 9: Reconstruction from the matching-tracking representation, starting with just the explicitly-modeled states, then
progressively filling in the transformed intermediate states.

= +

Selected Bin Harmonic Tracking Formant Tracking

FormantsHarmonicsSignal

a). c).b).

Figure 10: First row: Harmonics/Formants decomposition (posterior distribution means). Row 2: Harmonics/Formants
tracking example. The transformation maps on both layers are used to track a given time-frequency bin. Row 3: Semi-
supervised Two Speakers Separation. a) The user selects bins on the spectrogram that she believes correspond to one
speaker. b) The system finds the corresponding bin on the transformation map. c) The system selects all bins whose
transformations match the ones chosen; the remaining bins correspond to the other speaker.

Formants and Harmonics Tracking: Analyzing a signal
with the two-layer model permits separate tracking of the
harmonic and formant ‘ancestors’ of any given point. The
user clicks on the spectrogram to select a bin, and the sys-
tem reveals the harmonics and formant “history” of that
bin, as illustrated in the second row of figure 10.

Semi-Supervised Source Separation:After modeling the
input signal, the user clicks on time-frequency bins that ap-
pear to belong to a certain speaker. The demo then masks
all neighboring bins with the same value in the transfor-
mation map; the remaining unmasked bins should belong
to the other speaker. The third row of figure 10 depicts an
example with the resultant mask and the “clicks” that gen-
erated it. Although far from perfect, the separation is good
enough to perceive each speaker in relative isolation.

Missing Data Interpolation and Harmonics/Formants

Separation: Examples of these have been shown above.

Features for Speech Recognition:The phonetic distinc-
tions at the basis of speech recognition reflect vocal tract
filtering of glottal excitation. In particular, the dynamics of
formants (vocal tract resonances) are known to be power-
ful “information-bearing elements” in speech. We believe
the formant transformation maps may be a robust discrimi-
native feature to be use in conjunction with traditional fea-
tures in speech recognition systems, particularly in noisy
conditions; this is future work.

7 Potential Unsupervised Source Separation
Applications

The right hand of figure 8 illustrates theentropy of the
distributions inferred by the system for each transforma-
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Figure 11: First pane shows the composed spectrogram,
second and third spectrograms correspond to the individ-
ual sources, vertical lines correspond to the frames learned
as states. Notice how the model captures the switches of
dominant speaker.

tion variable on a composed signal. The third pane shows
‘entropy edges’, boundaries of high transformation uncer-
tainty. With some exceptions, these boundaries correspond
to transitions between silence and speech, or when oc-
clusion between speakers starts or ends. Similar edges
are also found at the transitions between voiced and un-
voiced speech. High entropy at these points indicates that
the model does not know what to track, and cannot find a
good transformation to predict the following frames. These
“transition” points are captured by the state variables when
the Matching-Tracking model is applied to a composed sig-
nal, figure 11, the state nodes normally capture the first
frame of the “new dominant” speaker. The source sepa-
ration problem can be addressed as follows: When multi-
ple speakers are present, each speaker will be modeled in
its own layer, further divided into harmonics and formants
layers. The idea is to reduce the transformation uncertainty
at the onset of occlusions by continuing the tracking of the
“old” speaker in one layer at the same time as estimating
the initial state of the “new” speaker in another layer – a
realization of the “old-plus-new” heuristic from psychoa-
coustics. This is part of our current research.
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Figure 12: Factor Graph

8 Conclusions

We have presented a harmonic/formant separation and
tracking model that effectively identifies the different fac-
tors underlying speech signals. We show that this model
has a number of useful applications, several of which have
already been implemented in a working real-time demo.
The model we have proposed in this paper captures the de-
tails of a speech signal with only a few parameters, and is
a promising candidate for sound separation systems that do
not rely on extensive isolated-source training data.

9 Appendices

A: Loopy Belief Propagation

The sum-product algorithm [9](Kschischang 2001) can be
used to approximate inference on graphical models with
loops. The algorithm update rules applied to the factor
graph representation of the model are:
Variable to local function:

mx→f (x) =
∏

h∈n(x)\f

mf→x(x) (9)

Local function to variable:

mf→x(x) =
∑
∼x

f(X)
∏

y∈n(f)\x

my→f (y) (10)

whereX = n(f) is the set of arguments of the functionf .

B: Update Rules for the Spectral Deformation Model

Figure 12 depicts a section of the factor graph represen-
tation of our model. Function nodeshkt and vkt repre-
sent respectively the potential cliques (transition matrices)
ψhor(T kt , T

k
t−1) andψver(T kt , T

k−1
t ). Function nodeψkt ,

which represents the local likelihood potential defined in
eq. 4, is connected toNC “observation” variables in frame
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t ([xk−nC
t ..xk+nC

t ], nC = (NC - 1)/2 ) and toNP “obser-
vation” variables in framet− 1.

When variablesxkt are actually observed, only discrete
messages between function nodeshkt , vkt and variable
nodesT kt are required by the algorithm. Applying recur-
sively the above update rules, we obtain the following for-
ward recursion for the horizontal nodes on the grid:

mTk
t →hk

t
(T kt ) = (

∑
Tk

t−1

hkt (T
k
t , T

k
t−1)mTk

t−1→hk
t−1

(T kt−1))

ψ( ~X [k−nC :k+nC ]
t , ~X

[k−nP :k+nP ]
t−1 , T kt )g(T kt )

(11)

whereg(T kt ) = mvk
t→Tk

t
(T kt )mvk+1

t →Tk
t
(T kt ). A similar

backward recursion can also be found. The messages for
the vertical chains can be updated through analogous up-
ward/downward recursions.

C: Loopy Belief with Continuous-Valued Messages

The message from function nodeψkt to variablexij has the
form.

mψk
t→xi

j
(xij) =∫

~y,~z

1
C
exp

1
2 (αxi

j−Γ~y+~z)
′
Σ−1

[r−nC :r+nC ](αx
i
j−Γ~y+~z)

N (~y;µy,Σy)N (~z;µz,Σz)d~yd~z (12)

Wherej is eithert − 1 or t and i ∈ [k − nP , k + nP ]
if j = t − 1 or i ∈ [k − nC , k + nC ] if j = t. Vector~y
is formed by the values onX [r−nP :r+nP ]

t−1 other thanxij if
j = t − 1 or the whole vector ifj = t. Vectors~z and
~X

[r−NC :r+NC ]
t have an analogous relationship. Vectorα

and matrixΓ come from the most likely (or weighted mean)
of the transformation matrix used atT kt .

Vectors~y and~z are obtained by concatenating individual
variablesxsr. ThereforeN (~y;µy,Σy) andN (~z;µz,Σz)
should be obtained by completing the square of the
multiplication of the gaussian messages from the rele-
vant individual variablesxsr to the function nodeψkt .
For simplicity and to speed up the process we approx-
imate them instead by delta functionsδ(~y − µy) and
δ(~z − µz), whereµy andµz are obtained as explain be-
low. Then the messages reduce to:mψk

t→xi
j
(xij) =

1
C exp

1
2 (αxi

j−Γµy+µz)
′
Σ−1(αxi

j−Γµy+µz).

The posterior probability of nodexkt , q(xkt ), is equal to
the multiplication of all its incoming messages. We ap-
proximate this multiplication with a Gaussian distribution,
q
′
(xkt ) = N (xkt ;µxk

t
, φxk

t
). Minimizing their KL diver-

gence we find:

µxk
t

=
∑NC+NP

i=1 α
′

iΣ
−1
i (Γi~yi − ~zi)∑NC+NP

i=1 α
′
iΣ
−1
i α−1

i

(13)

The values displayed by the missing data application are
these mean values. The means of the variable to local func-
tion nodes messages,mxk

t→ψi
j
(xkt ), have the same form as

in equation 13, just subtracting the numerator and denom-
inator factor corresponding to the incoming message from
the corresponding function. Since we use diagonal vari-
ances, parametersµy andµz in 12 are found by concate-
nating the means of the relevant messagesmxk

t→ψi
j
(xkt ).

When using the two layer model, an extra message comes
from the other layer adding extra factors in the numerator
and denominator of equation 13.
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Abstract

We present a novel structured variational infer-
ence algorithm for probabilistic speech separa-
tion. The algorithm is built upon a new genera-
tive probability model of speech production and
mixing in the full spectral domain, that utilizes
a detailed probability model of speech trained in
the magnitude spectral domain, and the position
ensemble of the underlying sources as a natural,
low-dimensional parameterization of the mixing
process. The algorithm is able to produce high
quality estimates of the underlying source con-
figurations, even when there are more underly-
ing sources than available microphone record-
ings. Spectral phase estimates of all underlying
speakers are automatically recovered by the algo-
rithm, facilitating the direct transformation of the
obtained source estimates into the time domain,
to yield speech signals of high perceptual quality.

Audio demonstrations at http:// www.comm.utoronto.ca/�rennie/srcsep

1 Introduction

The speech separation problem is one that has been very
heavily researched, and whose solution under practical
conditions still alludes us today. Several existing ap-
proaches work well under various problem assumptions
– such as negligible or stationary reverberation, instanta-
neous mixing, or more microphones recordings than speech
sources – but break down when these conditions are re-
laxed.

Two important directions of progress in speech separation
research have been the incorporation of detailed informa-
tion about the nature of speech into the estimation process,
and the utilization of multiple signal mixtures (Frey et al.
2001; Bell and Sejnowski 1995). Currently the emphasis of
much research is on utilizing these methodologies simulta-
neously (Attias 2003; A.Acero, Altschuler and Wu 2000;

Rennie et al. 2003). Approximate inference techniques
have been applied to the problem to facilitate the incorpo-
ration of more representative models of speech production
and mixing into the estimation process, with success (At-
tias 2003; Rennie et al. 2003). Spatially selective (e.g.
beamforming) algorithms, on the other hand, have demon-
strated significant results via the utilization of source posi-
tion or direction information, despite the fact that the ma-
jority of existing techniques do fully decoupled source esti-
mation, and do not incorporate prior information about the
nature of speech (Aarabi and Shi 2004; Cohen and Berdugo
2002; Nix, Kleinschmidt and Hohmann 2003).

In this paper, we present a novel structured variational in-
ference algorithm for probabilistic speech separation. The
algorithm is built upon a new generative probability model
of speech production and mixing in the full spectral do-
main, that utilizes a detailed probability model of speech
trained in the magnitude spectral domain, and the posi-
tion ensemble of the underlying sources as a natural, low-
dimensional parameterization of the mixing process.

For the case where the locations of the underlying speakers
are known, the algorithm is able to produce high quality es-
timates of the underlying source configurations, even when
there are more underlying sources than available micro-
phone recordings. When only noisy estimates of the posi-
tions of the underlying speakers are available, the algorithm
is automatically able to refine the position estimates, im-
proving the achieved separation results substantially. The
algorithm also automatically recovers high fidelity esti-
mates of the spectral phase of the underlying speakers, fa-
cilitating the direct transformation of the obtained source
estimates into the time domain, to yield speech signals of
high perceptual quality.

2 The Mixing Process

We model the signal received by microphone m of a col-
lection of microphones M as a scaled, time-delayed com-
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bination of all underlying speech sources, and noise:

xm(t) =
∑
S

km,szs(t− τm,s) + nm(t) (1)

where τm,s and km,s are the time delay and intensity decay
associated with the propagation of source signal s to micro-
phone observation m, and nm represents all noise corrup-
tion (including transduction noise, other acoustic sources,
and reverberation when present).

Both the propagation delay and the intensity decay asso-
ciated with a given source are a function of the position
of the source, ρs, relative to that of the microphone, ρm,
and the propagation media. Under generally encountered
indoor conditions (negligible wind and temperature gradi-
ents), the relationship between τm,s and ρs given ρm can
be approximated to high fidelity as frequency independent
and geometric:

τm,s = τm,s(ρs) =
‖ρs − ρm‖

vs

(2)

where vs is the speed of sound in air. Similarly, under gen-
erally encountered room conditions the intensity decay as-
sociated with atmospheric effects such as wind and tem-
perature gradients, and molecular absorption, are negligi-
ble compared to the intensity decay associated with the ge-
ometric spread of the acoustic signal from its origin. As
such the intensity of the source signal decay is proportional
to one over the distance from the source:

km,s = km,s(ρs) =
ks · gm

‖ρs − ρm‖
(3)

where gm is the gain associated with the mth transducer,
and ks is a generally unknown constant that equalizes the
source signals observed at the microphones relative to a
chosen reference.

An equivalent representation of the relation (1) in the fre-
quency domain is given by:




x1ω

x2ω

:
xMω


 = Aω(ρ)




z1ω

z2ω

:
zSω


 +




n1ω

n2ω

:
nMω


 (4)

where the matrix Aw(ρ) consists of 2 × 2 blocks
Awm,s

(ρs) of the form:

Awm,s
(ρs) = km,s

[
cosωτm,s sin ωτm,s

− sinωτm,s cosωτm,s

]
(5)

and zsω
is the Short-Time Discrete Fourier Transform of

the sth (sampled) sound source signal at center frequency
ω in vectored form:

zsω
=

[
Re{

∑
n zs[n]w[n]e−j 2πk

N
n}

Im{
∑

n zs[n]w[n]e−j 2πk

N
n}

]
, ω = k

N
ωs

(6)

and xmω
is similarly defined. Here w[n] is a (gener-

ally non-rectangular) windowing function that is non-zero
over N contiguous samples of the sampled source signal
zs[n] = zs(nTs) that we wish to generate a spectral rep-
resentation of, and ws = 2�/Ts is the sampling rate, in
radians per second.

Applying (4) over segments of length such that the error in
the relation due to windowing and the assumption of signal
stationarity is minimal (typically 10-20 ms for speech), we
have for each segment, given the source position ensemble
ρ = {ρs}, a system of linear equations constraining the
underlying source signal spectra. Furthermore we have ex-
pressed the mixing process in terms of the underlying low
dimensional manifold – defined by the positions of the un-
derlying speakers – which relates the observed mixtures to
the direct signal component of the speech sources.

3 Modelling Speech in the Full Spectral
Domain

When doing speech separation on real microphone record-
ings in the frequency domain, the mixing process has both
amplitude and phase components, and so to incorporate
prior information about the nature of speech it is essential
to move to the full spectral domain, so that both amplitude
and phase corruption can be filtered.

Here the fidelity of the recovered spectral magnitude and
phase estimates will be coupled for each source, and across
sources: therefore even in cases where we are interested
only in recovering the magnitude spectrum of a given
speaker (for input to a machine recognition system, for ex-
ample) phase representation during source inference is crit-
ical.

In cases where a time domain estimate of one or more
sources is of interest, the spectral phase of the estimate
recovered in the frequency domain will greatly affect the
perceptual quality of the obtained result. Recent research
efforts on the reconstruction of speech given only it’s en-
ergy spectrum have demonstrated the importance of phase
on perceptual quality, and the difficulty of the problem
(Achan, Roweis and Frey 2003).

Although it is well known that the spectral phase of speech
is coupled across harmonics, this knowledge is difficult
to utilize in practice, as frequency sampling complicates
the theoretically straightforward relationship. The defini-
tion of spectral phase relationships across adjacent analysis
frames are similarly complicated by the discretization of
frequency. No one has yet identified any utility in the phase
of speech for as a feature for sound discrimination or recog-
nition. The magnitude spectrum of speech (or transform of
the magnitude spectrum), on the other hand, is established
as an excellent feature domain for speech analysis. Speech
sounds are characterized by their spectral magnitude pro-
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file across frequency, and across time. LPC and Gaussian-
based (HMM,Mixture) models are the current representa-
tions of choice for capturing these relationships (Rabiner
and Juang 1993; Frey et al. 2001; Attias 2003). These ob-
servations collectively lead us to seek a probability model
of speech in the full spectral domain that incorporates de-
tailed information about the nature of speech (as charac-
terized in the magnitude spectral domain), and is phase-
invariant across both frequency and time.

Based on the forgoing discussion then, we define a phase-
invariant model of speech in the full spectral domain as
follows. We map a learned HMM model of speech in the
magnitude spectral domain into the full spectral domain by
rotating the (diagonal covariance) Gaussian state emission
distributions, at each frequency, at discrete, regular inter-
vals, and introducing phase covariance proportional to the
chosen interval size. The result is a generative model of
speech in the full spectral domain that is approximately
phase-invariant:

p(zs) =

1

Zθs

∑
cs,θ

s

p(cs0)

T−1∏
t=0

p(cst+1 |cst
)

T∏
t=0

p(zst
|cst

, θst
) (7)

p(zst
|cst

, θst
) = N(zs,t; µcs

t
,θs

t

,Σcs
t
,θs

t

),

p(cst+1 |cst
) = acs

t+1
,cs

t

, p(cs0) = �cs

µcs
t
,θs

t

= Rθs
t

µcs
t

, Σcs
t
,θs

t

= Rθs
t

Σcs,t
RT

θs
t

where the random variables cst
and θst

represent the un-
derlying state configuration, and the coarse phase of speech
source s during time frame t, respectively. µcs

t

and Σcs
t

are the mean and diagonal covariance of the emission dis-
tribution of state cst

for θst
= 0, and Rθs,t

is a determin-
istic rotation matrix given θs,t.

Figure 1 illustrates how the resulting MOG models of
speech in the full spectral domain at each frequency, for
a given speech class, are approximately phase invariant as
desired.

Note that in the case that the HMM emissions are defined as
zero-mean, the model collapses to the more standard model
utilized in (Ephraim and Rabiner 1989; Attias 2003), the
θst

variable becomes redundant, and phase invariance is
automatically achieved. This close relationship allows for
the seamless substitution of the more standard model into
our source inference algorithm when desired. In particu-
lar, we have found that by utilizing the zero-mean source
model inference result to initialize source inference un-
der the full probability model (utilizing the non-zero mean
source model), the estimation was sped up substantially.

Σ π_
4

θs  =    t ω,,  c  s t 

π_
4

µ π_
4

θs  =    t ω,,  c  s t 

µ θs  =  0  t ω,,  c  s t 

Σ θs  =  0  t ω,,  c  s t 

sz  Im{        }        t ω,

sz  Re{        }        t ω,

Figure 1: By rotating the source models learned in the mag-
nitude spectral domain at discrete, regular intervals, and in-
troducing phase covariance proportional to the chosen rota-
tion interval size, a phase invariant model of speech in the
full spectral domain is obtained.

4 A Generative Model for the Speech
Production and Mixing

Based on the foregoing a generative probability model for
speech production and mixing over a set of temporally ad-
jacent or overlapping analysis frames T can be written as
follows:

p(c, θ, z, ρ,x)

=
∏
s

p(cs) ·
∏
s,t

p(θst
)p(zst

|cst
, θst

) ·

∏
s

p(ρs) ·
∏

t

p(xt|zt, ρ)

=
1

Zθ

∏
s

�cs

T−1∏
t=0

acs
t+1

,cs
t

·

T∏
t=0

N(zs,t; ksµcs
t
,θs

t

, k2
sΣcs

t
,θs

t

) ·

∏
s

N(ρs; %, ς) ·
∏

t

∏
ω

N(xω,t;Aω(ρ)zω,t,Ψω) (8)

where we have modelled noise in the mixing relationship
as zero-mean and Gaussian, and treated the positions of the
underlying speakers as stationary Gaussian random vari-
ables over set of analysis frames (analysis window); an ac-
curate assumption in most settings for analysis windows
on the order of 500 ms. Note that the scale equalization pa-
rameters ks have been moved into the definition of source
models since they are independent of the microphones. The
mixing matrix retains its dependence on scale as a function
of source position.
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Figure 2: A Bayes net depicting the dependencies that exist between random variables of the speech production and mixing
process.

Under this description the generation process for each anal-
ysis frame proceeds as follows:

� A speech sound is emitted from each speaker in ac-
cordance with the conditional prior p(cst+1 |cst

) =
acs

t+1
,cs

t

.

� The coarse phase of each speaker at each frequency is
uniformly generated from the domain of θst

.

� Given cst
and θs,t, and instance of the speech sound is

generated from the distribution of the specified speech
cluster for all speakers.

� A position ensemble is sampled from the distribution
of ρ.

� Given ρ and zt, the microphone observa-
tions are generated according to p(xt|zt, ρ) =∏

t

∏
ω N(xω,t;Aω(ρ)zω,t,Ψω).

Figure 2 depicts a Bayes net of the generative model pre-
sented above.

5 Source Inference

Given our generative probabilistic description of speech
production and mixing, the problem of estimating the con-
figuration of the underlying sources over an analysis win-
dow given observed microphone mixtures becomes one of
simultaneous probabilistic learning and inference, as gen-
erally both the configuration of the underlying sources and
the parameters of the model {Ψ,k, %, ς} will be unknown.

Because the decision about the configuration of the under-
lying sources is fully coupled by the observed microphone
data, even when the positions of the underlying sources are
known, exact inference is exponential in the representation
complexity of the underlying speech model, and hence gen-
erally intractable to compute. However the relationship be-
tween the observed mixtures and the underlying sources
given the source positions constructed in Section 2 is lin-
ear, and the source model defined in Section 3 is built upon
Gaussian basis functions, and so the system is conditionally
amenable to variational approximate inference techniques
(Jordan et al. 1999).

In general however, the position of the underlying sources
will not be known, and so a posterior distribution over the
source positions must simultaneously estimated. Unfortu-
nately the entries of the mixing matrix are non-linear in the
time delays defined by the source positions, and the delays
themselves are a non-linear function of the source positions
ρ, and so density estimation and propagation through these
relationships is difficult (and fully coupled) problem, not
amenable to analytic approaches.

Here we will concentrate on the case when rough estimates
of the underlying source positions are available, and col-
lapse the position ensemble distribution estimation prob-
lem onto a point, making it a parameter to be refined dur-
ing source inference. In making this assumption we remind
the reader that source localization in of itself is a very dif-
ficult problem, with today’s best acoustic techniques gen-
erally requiring many more microphones than sources to
achieve position estimates of fidelity (DiBiase, Silverman
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and Brandstein 2001; Aarabi 2003). Note however, that
it is the utilization of a naturally existing parameter (the
source locations) in defining the mixing process that makes
the requirement that some information about the parameter
be available plausible.

We achieve simultaneous learning of the unknown param-
eters of the model and inference of the configuration of the
underlying sources by iterating between inferring a struc-
tured variational approximation to the posterior distribution
of the underlying sources given the current model param-
eters to define an approximate E-Step and obtain a lower
bound the data likelihood, and maximizing the bound with
respect to the model parameters {ρ,k,Ψ} to define the M-
Step of our Expectation-Maximization algorithm for infer-
ring the configuration of the underlying sources.

E-Step: We define the form of the variational surrogate as:

q(z, θ, c)

=
∏
s

q(cs0)
∏

t

q(cst+1 |cst
) ·

∏
s,t,ω

q(θsω,t
) ·

∏
ω,t

q(zω,t)

=
∏
s

χs0

∏
t

χst+1,t

∏
s,t,ω

γθs
ω,t

∏
t,ω

N(zω,t, ηω,t,Ωω,t)

(9)

where {χ, γ, η,Ω} are the variational parameters to be
found so that q best approximates the true posterior of
the hidden random variables under our speech separation
model. To identify q we minimize the Kullback-Leibler
(KL) divergence of p(z, θ, c,x) from q(z, θ, c). Exploiting
the conditional independencies, conditional linearity, and
Gaussian decomposition of the underlying model p given
the model parameters, and the chosen form of the varia-
tional surrogate, we arrive at the set of coupled fixed point
equations for the variational parameters, given in appendix
A, that may be iterated to identify q. The computational
complexity of the inference algorithm is linear (as opposed
to exponential) in the representation complexity of the uti-
lized speech model.

M Step: The update for the source positions ρ is obtained
by solving:

[{∂L/∂ρsx
i

} = 0 (10)

The form of ∂L/∂ρsx
i

is given in the appendix. The closed
form updates for ks and Ψω can also be found in the ap-
pendix.

6 Results

A database of dictated speech, consisting of 18 minutes of
data (3 mins. x 6 female speakers) from the Wall Street
Journal database (WSJ) was used to train a 128-component,
speaker independent, diagonal covariance Gaussian emis-
sion HMM model of speech in the magnitude spectral do-
main. This model was used to define the (common) source

prior in the full spectral domain that was utilized in all
our experiments, by isotropically expanding the learned
covariances, and rotating the model at intervals of �/32
(as described in section 3). A 128-component zero-mean,
speaker independent, diagonal covariance Gaussian emis-
sion HMM model was also trained in the magnitude spec-
tral domain, and mapped directly into the complex domain.
For both models, several training trials, (100 EM itera-
tions each) were performed, and the model that maximized
the probability of a 12 minute validation database (defined
analogously to how the training set was defined) was se-
lected.

A test database of 1 minute of WSJ speech data from each
speaker in the training database was used to define the
speech sources for all test scenarios presented. Simulated
microphone recording were generated via the standard im-
age method (Allen and Berkley 1979), with additional 20
dB Gaussian noise corruption. All simulated scenarios
were set in a 7 by 6 by 2.5 m room, with all source and mi-
crophone heights set at 1.5m. The horizontal coordinates
of the sources and microphones are given in Appendix B.
In all the forthcoming results, a non-overlapping, 20 frame
analysis window (T = 20) was employed, with the 0-4kHz
region of the half overlapped, hanning-windowed FFTs of
the data (16ms segments) defining each processing frame.

To speed up source inference, for all test scenarios the zero-
mean speech model-based version of our speech separation
algorithm was first run until convergence, and the inference
result was then used to seed our full speech separation al-
gorithm, which was run for an additional 10 EM iterations
to yield final source estimates. It worthy of note that in all
(non-reverberative) test scenarios, the additional iterations
with the non-zero mean source model resulted in substan-
tial (5% to 15%) increases in SNR gain.

Figure 3 depicts spectrograms of a typical microphone
recording, and typical separation results achieved for the
case of zero reverberation, known source position informa-
tion, 6 underlying speech sources, and only 4 available mi-
crophone observations (Figure 4 depicts the spatial setup of
this test scenario). The separation result achieved via norm-
constrained inversion of the data likelihood (a beamformer
utilizing all source position information):

z
∗
ω,tnc

= (AT
ωAω + 0.1I)−1

A
T
ωxω,t, all ω, t (11)

are included for comparative purposes. Looking at the re-
sults, we can see that our variational inference algorithm
is able to yield a dramatic improvement over the norm-
constrained inversion based estimate, and recovers a high
fidelity estimate of the underlying source, despite the fact
that there are two more sources than microphones, and the
sources have strongly overlapping spectral-temporal fea-
ture content.

Table 1 summarizes the SNR gain results obtained (relative
to taking a microphone reading as the source estimates) for
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Figure 3: Our algorithm is capable of producing high quality estimates of the magnitude spectra of the underlying sources even
when there are more underlying sources than available microphone observations. The obtained SNR Gain over taking a microphone
observation as our estimate, and the norm-constrained estimate (11) in this frame is 14.5 and 10.4 dB, respectively.
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Figure 4: Physical setup of the 4 microphone, 6 speech source
test scenario

the case of known source position information, for vari-
ous source to microphone count combinations, and rever-
beration times. The average gain of applying the norm-
constrained data inversion (beamforming) estimate (11) has
also been included in brackets for comparative purposes.

For non-reverberative mixing, our variational algorithm

Table 1: Source vector SNR gain performance of our algorithm
as a function of microphone noise corruption level and the number
sources and microphones. All gains are calculated in the time
domain, and reported in decibels.

Number of Number of Reverberation Time (s)
Sources Microphones 0 0.05

4 4 23.6 (5.3) 0.3 (1.0)
5 4 18.0 (4.77) 0.3 (1.4)
6 4 14.5 (4.37) 0.4 (0.9)
4 2 5.3 (2.0) 0.9 (1.1)
3 2 9.6 (2.9) 1.3 (1.4)

is able to greatly improve upon the beamforming esti-
mate (11), and yields high SNR gain results, even when
there are more sources than microphones. The algo-
rithm is automatically able to recover high fidelity esti-
mates of the spectral phase of all sources, to facilitate
the direct transformation of the obtained estimates into
the time domain, to yield speech signals of high percep-
tual quality. Audio demonstrations can be listened to at
www.comm.utoronto.ca/˜rennie/srcsep.

It is difficult to directly compare our results to existing
work. The best performing spatial filtering algorithms that
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we are aware of are the aggressive beamforming techniques
(Cohen and Berdugo 2002; Aarabi and Shi 2004), which
have demonstrated SNR gains in the range of 10 dB at
sub-zero dB SNRs. These techniques perform decoupled
source inference, and do not incorporate prior informa-
tion about the nature of speech into the estimation process.
Here to no surprise, we have demonstrated much higher
fidelity results, by addressing the shortcomings of these al-
gorithms.

Perhaps the most advanced information processing algo-
rithms for speech separation we are aware of are those pre-
sented in (Attias 2003). SNR gain results of 3.7 dB and
4.4 dB are reported for the case of 5 sources and 5 mi-
crophones and 10 dB microphone noise corruption, and 3
microphones and 2 sources and 10 dB microphone noise
corruption, respectively. In this case, however, no knowl-
edge of the spatial locations of the underlying sources was
utilized.

In (Nix, Kleinschmidt and Hohmann 2003) a particle fil-
tering algorithm for simultaneous source separation and
source direction estimation is presented. Excellent source
direction estimation results are presented, but source sepa-
ration performance results are omitted.

Looking now at our results for reverberant mixing, we can
see that in sharp contrast to the non-reverberant mixing re-
sults, the algorithm performed very poorly. In (Attias 2003)
for example, source vector gains of 7+ dB are reported for
more serious reverberative conditions than tested here. We
expected the spatial selectivity inherent to the problem for-
mulation to be able to combat some reverberation. Further
analysis revealed, however, that the likelihood associated
with a given source under the model was only discrimina-
tive against sounds immediately around the other sources.
The results give us a renewed interest in the operation of the
aggressive beamforming techniques (Cohen and Berdugo
2002; Aarabi and Shi 2004) which are highly spatially dis-
criminative.

7 Concluding Remarks

In this paper, a novel structured variational learning and in-
ference algorithm for probabilistic speech separation, built
upon a new generative probability model of speech produc-
tion and mixing, was presented. For the case of multi-path
free mixing, and known source position information, ex-
cellent separation results were demonstrated. Even in sce-
narios where there were more sources than microphone ob-
servations, the algorithm has demonstrated the ability to
automatically recover high quality estimates of the magni-
tude and phase spectrum of all underlying sources, yielding
time domain source estimates of high perceptual quality.
We are currently investigating the performance of the al-
gorithm when only noisy position estimates are available.
Preliminary results have indicated that when the available

source position estimates are within 0.25 meters of the their
true values, our algorithm is able to consistently refine the
source position estimates; a capability that has yielded a
SNR gain performance increase (over assuming the noisy
position estimates are correct) consistently over 5 dB and
often exceeding 10 dB. More generally the problem of si-
multaneous source localization and separation constitutes
a difficult and open problem; extensions to the presented
model may be able to break ground.

We are also interested in pursuing further the presented
model of speech in the full spectral domain. Relationships
between frequency harmonics, though difficult to utilize in
discrete fourier domains, could potentially be exploited by
dynamically tuning the analysis frame length to place the
pitch period and associated harmonics at the sampled fre-
quencies.

Perhaps the most interesting, and most challenging direc-
tion of future work in this research area however, is to in-
vestigate new ways of dealing with reverberation.
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Appendix B: Test Scenario Details

XSYM - X source, Y microphone test scenario
SP - Source positions
MP - Microphone positions

4S4M:
SP = (0.7,3.6),(3.5, 5.3),(2.8,1.8),(5.3,3.0)
MP = {(0,0),(6.5, 0),(0 5.5),(6.5,5.5)}

5S4M:
SP = {(0.7,3.6),(3.5,5.3),(1.4,1.8),(5.3,3.0),(4.2,1.2)}
MP = {(0,0),(6.5, 0),(0 5.5),(6.5,5.5)}

6S4M:
SP = {(0.7,3.6),(3.5,5.3),(1.4,1.8),(5.3,4.0),(5.6,2.1),(4.2,1.2)}
MP = {(0,0),(6.5, 0),(0 5.5),(6.5,5.5)}

3S2M:
SP = {(0.5,1.5),(3.0,3.0),(6.3,1.2)}
MP = {(1.5,0),(3, 0)}

4S2M:
SP = {(0.5,1.5),(1.4,3.6),(4.6,3.0),(6.3,1.2)}
MP = {(1.5,0),(3, 0)}
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Abstract

We propose a Bayesian approach to learning
Bayesian network models from incomplete
data. The objective is to obtain the posterior
distribution of models, given the observed
part of the data. We describe a new algo-
rithm, called eMC4, to simulate draws from
this posterior distribution. One of the new
ideas in our algorithm is to use importance
sampling to approximate the posterior distri-
bution of models given the observed data and
the current imputation model. The impor-
tance sampler is constructed by defining an
approximate predictive distribution for the
unobserved part of the data. In this way
existing (heuristic) imputation methods can
be used that don’t require exact inference for
generating imputations.

We illustrate eMC4 by its application to mod-
eling the risk factors of coronary heart dis-
ease. In the experiments we consider different
missing data mechanisms and different frac-
tions of missing data.

1 Introduction

Bayesian networks are probabilistic models that can
represent complex interrelationships between random
variables. It is an intuitively appealing formalism
for reasoning with probabilities that can be employed
for diagnosis and prediction purposes. Furthermore,
learning Bayesian networks from data may provide
valuable insight into the (in)dependences between the
variables.

In the last decade, learning Bayesian networks from
data has received considerable attention in the re-
search community. Most learning algorithms work un-
der the assumption that complete data is available. In

practical learning problems one frequently has to deal
with missing values however. The presence of incom-
plete data leads to analytical intractability and high
computational complexity compared to the complete
data case. It is very tempting to “make the problem
go away” either by deleting observations with missing
values or using ad-hoc methods to fill in (impute) the
missing data. Such procedures may however lead to
biased results, and, in case of imputing a single value
for the missing data, to an overconfidence in the results
of the analysis.

We avoid such ad-hoc approaches and use a method
that takes all observed data into account, and cor-
rectly reflects the increased uncertainty due to miss-
ing data. We do assume however that the missing
data mechanism is ignorable as defined by Little and
Rubin (1987). Essentially this means that the proba-
bility that some component is missing may depend on
observed components, but not on unobserved compo-
nents.

Our approach is Bayesian in the sense that we are
not aiming for a single best model, but want to ob-
tain (draws from) a posterior distribution over possi-
ble models. We show how to perform model averaging
over Bayesian network models, or alternatively, how
to get a range of good models, when we have incom-
plete data. We develop a method that can handle a
broad range of imputation methods without violating
the validity of the models returned. Our approach is
not restricted to any imputation technique in particu-
lar, and therefore allows for imputation methods that
do not require expensive inference in a Bayesian net-
work.

This paper is organised as follows. In section 2 we
briefly review previous research in this area and show
how our work fits in. In section 3 we describe model
learning from complete data. In sections 4 and 5 we
introduce a new algorithm, called eMC4, for Bayesian
network model learning from incomplete data. We per-
formed a number of experiments to test eMC4 using
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real life data. The results of those experiments are re-
ported in section 6. Finally, we summarize our work
and draw conclusions.

2 Previous research

Here we briefly review relevant literature on learning
Bayesian networks from incomplete data. Two pop-
ular iterative approaches for learning parameters are
Expectation-Maximization (EM) by Dempster et al.
(1977) and a simulation based Gibbs sampler (Geman
and Geman, 1984) called Data Augmentation (DA) in-
troduced by Tanner and Wong (1987). For Bayesian
networks EM was studied by Lauritzen (1995). The
Expectation step (E-step) involves the performance of
inference in order to obtain sufficient statistics. The
E-step is followed by a Maximization step (M-step) in
which the Maximum Likelihood (ML) estimates are
computed from the sufficient statistics. These two
steps are iterated until the parameter estimates con-
verge.

Data Augmentation (DA) is quite similar but is non-
deterministic. Instead of calculating expected statis-
tics, a value is drawn from a predictive distribution
and imputed. Similarly, instead of calculating the ML
estimates, one draws from the posterior distribution
on the parameter space (conditioned on the sufficient
statistics of the most recent imputed data set). Based
on Markov chain Monte Carlo theory this will eventu-
ally return realizations from the posterior parameter
distribution. There are also EM derivatives that in-
clude a stochastic element quite similar to DA (see
McLachlan and Krishnan, 1997).

Bound and Collapse (BC) introduced by Ramoni and
Sebastiani (2001) is a two-phase algorithm. The bound
phase considers possible completions of the data sam-
ple, and based on that computes an interval for each
parameter estimate of the Bayesian network. The col-
lapse phase computes a convex combination of the in-
terval bounds, where the weights in the convex com-
bination are computed from the available cases. The
collapse phase seems to work quite well for particu-
lar missing data mechanisms but unfortunately is not
guaranteed to give valid results for ignorable mecha-
nisms in general.

Learning models from incomplete data so to speak
adds a layer on top of the parameter learning methods
described above. For EM, Friedman (1998) showed
that doing a model selection search within EM will re-
sult in the best model in the limit accoring to some
model scoring criterion. The Structural EM (SEM)
algorithm is in essence similar to EM, but instead of
computing expected sufficient statistics from the same
Bayesian network model throughout the iterations, a

model selection step is employed. To select the next
model, a model search is performed, using the expected
sufficient statistics obtained from the current model
and current parameter values.

Ramoni and Sebastiani (1997) describe how BC can be
used in a model selection setting. As remarked before
however, BC is not guaranteed to give valid results
for ignorable mechanisms in general, and the risk of
obtaining invalid results unfortunately increases when
the model structure is not fixed.

In contrast to SEM, our aim is not to select a sin-
gle model, but to obtain a posterior probability distri-
bution over models that correctly reflects uncertainty,
including uncertainty due to missing data. Therefore
our approach is more related to the simulation based
DA described above.

3 Learning from complete data

In this section we discuss the Bayesian approach to
learning Bayesian networks from complete data. First
we introduce some notation. Capital letters denote
discrete random variables, and lower case denotes a
state. Boldface denote random vectors and vector
states. We use Pr(·) to denote probability distribu-
tions (or densities) and probabilities. D = (d1, . . . , dc)
denotes the multinomial data sample with c i.i.d. cases.
A Bayesian network (BN) for X = (X1, . . . , Xp)
represents a joint probability distribution. It con-
sists of a directed acyclic graph (DAG) m, called the
model, where every vertex corresponds to a variable
X i, and a vector of conditional probabilities θ, called
the parameter, corresponding to that model. The
joint distribution factors recursively according to m as
Pr(X|m, θ) =

∏p
i=1 Pr(X i|Π(X i), θ), where Π(X i) is

the parent set of X i in m.

Since we learn BNs from a Bayesian point of view,
model and parameter are treated as random variables
M and Θ. We define distributions on parameter space

PrΘ(·) and model space PrM (·). The superscript is
omitted and we simply write Pr(·) for both. The dis-
tribution on the parameter space is a product Dirich-
let distribution which is conjugate for the multinomial
sample D, i.e. Bayesian updating is easy because the
posterior once D has been taken into consideration is
again Dirichlet, but with updated hyper parameters.
The MAP model is found by maximizing with respect
to M

Pr(M |D) ∝ Pr(D|M) · Pr(M) (1)

where Pr(D|M) is the normalizing term in Bayes the-
orem when calculating the posterior Dirichlet

Pr(D|M) =

∫

Pr(D|M,Θ) Pr(Θ|M)dΘ (2)
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where Pr(D|M,Θ) is the likelihood, and Pr(Θ|M) is
the product Dirichlet prior. In Cooper and Herskovits
(1992) a closed formula is derived for (2) as a function
of the sufficient statistics for D and prior hyper pa-
rameters of the Dirichlet. This score can be written as
a product of terms each of which is a function of a ver-
tex and its parents. This decomposability allows local
changes of the model to take place without having to
recompute the score for the parts that stay unaltered,
that is, only the score for vertices whose parents set
has changes needs to be recomputed.

Instead of the MAP model, we may be interested in
the expectation of some quantity ∆ of models using
Pr(M |D) as a measure of uncertainty over all models

E[∆] =
∑

M

∆M · Pr(M |D) ≈
1

q

q
∑

i=1

∆mi (3)

where the Monte Carlo approximation is obtained by
sampling {mi}q

i=1 from Pr(M |D).

It is infeasible to calculate the normalizing factor
Pr(D) required to obtain equality in equation (1).
Madigan and York (1995) and Giudici and Castelo
(2003) propose to use (enhanced) Markov chain Monte
Carlo Model Composition (eMC3) for drawing mod-
els from this distribution leaving the calculation of
the normalizing term implicit. It is a sampling tech-
nique based on Markov chain Monte Carlo Metropolis-
Hastings sampling summarized in the following iter-
ated steps. At entrance assume model mt:

1. Draw model mt+1 from a proposal distribution
Pr(M |mt) resulting in a slightly modified model
compared to mt (addition, reversal or removal of
an arc).

2. The proposed model mt+1 is accepted with prob-
ability

α(mt+1, mt) = min
{

1,
Pr(D|mt+1) Pr(mt+1)

Pr(D|mt) Pr(mt)

}

,

otherwise the proposed model is rejected and

mt+1 def
= mt.

For t →∞ the models can be considered samples from
the invariant distribution Pr(M |D). Note that in step
two the normalizing factor Pr(D) has been eliminated.
For enhanced MC3 a third step is required, Repeated

Covered Arc Reversals (RCAR) which simulates the
neighbourhood of equivalent DAG models. We refer
to Kocka and Castelo (2001) for details.

4 Learning from incomplete data

Running standard eMC3 can be quite slow, especially
for large models and data sets. In the presence of miss-

ing data, a prediction ‘engine’ (predicting missing com-
ponents) so to speak has to be wrapped around eMC3.
Obtaining a prediction engine which will always make
the correct predictions is infeasible to construct, and
when the engine itself has to adapt to the ever chang-
ing model this becomes even worse. An approximate
predictive engine is usually easier to construct, but will
obviously sometimes make slightly wrong predictions.
In this section we show how approximation can be used
together with eMC3 to obtain realizations from the
posterior model distribution such that prediction er-
rors are corrected for.

Our goal is to compute (3) when we have missing data.
To be more precise, if we write D = (O,U) to denote
the observed part O and the unobserved part U , our
goal is to get draws from Pr(M |O) such that we can
use the approximation in (3). Due to incompleteness
the integral in (2) no longer has a tractable solution.
Our approach is instead to rewrite the posterior model
distribution such that U can be “summed out” by way
of “filling in”. Note that the desired model posterior
can be written as

Pr(M |O) =
∑

U

Pr(M |O, U) Pr(U |O). (4)

The first term is the distribution given in (1) involv-
ing the prior and the marginal likelihood (2). The
second part is the predictive distribution which can be
considered the predictor of the missing data based on
the observed part. We explicitly model the predictive
distribution as a BN with model M ′, the imputation

model. We therefore write

Pr(M |O, M ′)=
∑

U

Pr(M |O, U, M ′) Pr(U |O, M ′) (5)

We assume that M is independent of M ′ given O and
U , i.e. once we are presented with complete data, the
imputation model has become irrelevant

Pr(M |O, U, M ′) = Pr(M |O, U).

The Monte Carlo approximation of (5) is calculated as

Pr(M |O, M ′) ≈
1

n

n∑

i=1

Pr(M |O,U i)

where U i ∼ Pr(U |O, M ′) for i = 1, . . . , n. So, if we
could compute realizations from this predictive distri-
bution we could approximate Pr(M |O, M ′). Unfor-
tunately we can not use simple sequential Bayesian
updating (Spiegelhalter and Lauritzen, 1990) for de-
termining Pr(U |O, M ′). Instead of sampling from the
true predictive distribution, we define an approximate

predictive distribution which can act as a proposal dis-
tribution for suggesting imputations. The predictive
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distribution can be rewritten such that it can act as
a quality measure for a proposed imputation. This
is accomplished by using importance sampling. De-
note the approximate predictive distribution Pr∗(U)
and rewrite (5)

Pr(M |O, M ′) =
∑

U

Pr(M |O, U)
Pr(U |O, M ′)

Pr∗(U)
Pr∗(U)

Sample U i ∼ Pr∗(U) for i = 1, . . . , n and use that
sample in the importance sampling approximation

Pr(M |O, M ′)≈
1

W

n∑

i=1

Pr(U i|O, M ′)

Pr∗(U i)
︸ ︷︷ ︸

wi

Pr(M |O,U i) (6)

where W =
∑n

i=1 wi is the normalizing constant. Now
rewrite the predictive distribution

Pr(U i|O, M ′) = Pr(U i,O|M ′)
1

Pr(O|M ′)

where the term Pr(U i,O|M ′) is given by (2). Through
normalization the denominator Pr(O|M ′) disappears
as it is independent of U . It therefore suffices to cal-
culate the weights as

wi =
Pr(U i,O|M ′)

Pr∗(U i)
(7)

where the numerator can be computed efficiently and
the denominator is the probability of the proposal.
The marginal likelihood in the numerator is in this
context not used as a scoring criterion for models. In-
stead we use it as a scoring criterion for imputations.
The denominator compensates for the bias introduced
by drawing from Pr∗(U) rather than the correct pre-
dictive distribution.

Given a set {U i}n
i=1 that has been sampled from

Pr∗(U), sampling from the mixture approximation (6)
of Pr(M |O, M ′) is done as follows:

1. The probability of selecting sample U i augment-
ing O is proportional to the importance weight
wi.

2. The now complete sample (O,U i) is used for sam-
pling models from Pr(M |O,U i) using eMC3.

We can now draw from Pr(M |O, M ′), but our goal was
to obtain draws from Pr(M |O), i.e. we need samples
from the posterior model distribution given observed
data without conditioning on the imputation model
M ′. The desired distribution is obtained by Gibbs
sampling. Given an imputation model ml draw the
following

ml+1 ∼ Pr(M |O, ml)

...

Algorithm eMC4(n, q, k)

1 m0 ← G = (V = X, E = ∅)

2 r← 0

3 for l← 0 to k

4 W ← 0

5 U0 ← Ur

6 for i← 0 to n

7 wi ← Pr(O,U i|ml) / Pr∗(U i)

8 W ←W + wi

9 if i 6= n then draw U i+1 ∼ Pr∗(U)

10 draw r ∼ Pr(i) = wi/W

11 m0 ← ml

12 for t← 0 to q

13 mt ← RCAR(mt)

14 draw mt+1 ∼ Pr(M |mt)

15 B ← Pr(O,Ur |mt+1) / Pr(O,Ur|mt)

16 draw α ∼ Bernoulli(min{1, B})

17 if α 6= 1 then mt+1 ← mt

18 ml+1 ← mq+1

19 LogToFile(ml+1)

Figure 1: The eMC4 algorithm

which for l →∞ results in a chain of realizations from
Pr(M |O). This in effect allows us to calculate (3).

When n is large, the mixture approximation is close
to the real distribution Pr(M |O, M ′). However, the
invariant model distribution is reached for any value
assigned to n if we make sure that one of the imputa-
tion proposals is the current imputation, i.e. the aug-
mented data sample that was selected at the last mix-
ture draw before entering the eMC3 loop. By this
overlap, n is indirectly increased every time the mix-
ture is set up. From a practical point of view however,
n does have an impact on how well the model Markov
chain mixes. Small n implies slow mixing depending
on how far the approximate predictive distribution is
from the real predictive distribution.

We do not discuss parameter estimation in this paper,
but merely mention that using the importance sampler
presented above, it is also possible to approximate the
posterior parameter distribution. In (6) simply plug
in Pr(Θ|M ′,O,U i) instead of Pr(M |O,U i) to obtain
the required posterior.

To summarize, figure 1 contains the pseudo-code for
the algorithm called enhanced Markov Chain Monte

Carlo Model Composition with Missing Components,
or for short, eMC4. In line 1 an initial empty graph
is defined. In lines 6–9 the imputations take place
and the importance weights are calculated. Line 10
is the first step in drawing from the mixture. Lines
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12–17 perform the eMC3 algorithm based on the aug-
mented sample selected. In the absence of relevant
prior knowledge, a uniform model prior is assumed in
line 15. Angelopoulos and Cussens (2001) discuss the
construction of informative model priors. The choice
of k (number of iterations of the Gibbs model sampler)
depends on when the Markov chain of models has con-
verged. Monitoring the average number of edges is one
method for doing so suggested by Giudici and Green
(1999). Once this average stabilizes the chain has con-
verged.

5 Proposal distribution Pr∗(U)

We can choose freely the approximate predictive dis-
tribution from which samples are drawn for (6), but
of course some choices are better than others. Ideally,
the appoximate predictive distribution should be close
to the real predictive distribution, because otherwise n

is required to be large to obtain enough samples from
the region where the mass of the real distribution is
located. Existing imputation techniques can be used,
as long as they can be cast in the form of a distribu-
tion from which imputations can be drawn. Naturally
it is also a requirement that Pr∗(U) has support when
Pr(U |O, M ′) has support. A uniform proposal distri-
bution is probably unwise unless a very small fraction
of data is missing. On the other hand, a distribution
based on M ′ with parameters estimated using EM is
not needed. Employing the BC algorithm for param-
eter estimation using M ′ could be interesting, since
it is fast and is reported to often give reasonable re-
sults. Alternatively, a simple available cases analysis

may prove to be good enough.

It is not a requirement to use the actual imputation
model M ′ as the basis for Pr∗(U). In fact Pr∗(U)
need not be modeled as a BN at all. However, an
imputation method that does not take the indepen-
dences portrayed by M ′ into account will have a hard
time proposing qualified imputations, because the de-
gree of freedom is simply too high (assuming that
nothing is known about the missing data mechanism).
Similarly, the parameter does not need to be derived
from the data; however, since the missing data mech-
anism is assumed to be ignorable, all information we
need to impute (predict) is contained (indirectly) in
O, and therefore predictions should at least depend

on observed values. We propose to model Pr∗(U)
def
=

Pr(U |O, M ′, θ) as a BN with model M ′ and parameter
θ = E[Θ|O,UM ′

], where expectation is with respect
to Pr(Θ|M ′), and (O,UM ′

) is the augmented sample
from which M ′ was learned. The latter makes sense
because (O,UM ′

) is the sample from which the model
was learned and therefore reflects the most appropriate

sample on which to base the parameter.

In order do draw multivariates we propose the fol-
lowing method based on Gibbs sampling, where re-
alizations are drawn on a univariate level. Denote
a case j in D by dj = (x1

j , . . . , x
p
j ) = (oj , uj) =

(oj , (u
1
j , . . . , u

r(j)
j )), where oj and uj refer to the ob-

served and unobserved part of the case. The j’th case
for U t is sampled as follows

u
1,t
j ∼ Pr(U1

j |u
2,t−1
j , . . . , u

r(j),t−1
j , oj , M

′, θ)

...

u
r(j),t
j ∼ Pr(U

r(j)
j |u1,t

j , . . . , u
r(j)−1,t
j , oj , M

′, θ).

Based on Markov chain Monte Carlo theory, corre-
lated multivariate realizations uj ∼ Pr(U j |oj , M

′, θ)
are obtained when t → ∞. Since each draw in the
Gibbs sampler is univariate, and the entire Markov
blanket of variable U i has evidence, inference does not
require any advanced techniques.

With the suggested Gibbs sampler we effectively col-
lect all realizations including samples in the burn-in
phase. The idea is to let the importance sampler de-
cide on the quality of the proposed imputations.

We can calculate the importance weights efficiently
without explicitely knowing the actual probabilities
Pr(U i|O, M ′, θ). This can be seen by rewriting the
importance weights from (7):

wi =
Pr(U i,O|M ′)

Pr(U i|O, M ′, θ)

=
Pr(U i,O|M ′) · Pr(O|M ′, θ)

Pr(U i,O|M ′, θ)
.

By normalization of these weights, Pr(O|M ′, θ) can-
cels out, and it suffices to calculate the weights as

wi =
Pr(U i,O|M ′)

Pr(U i,O|M ′, θ)
,

the ratio of the marginal likelihood over the likelihood
given θ. This ratio is easily obtained because both
probabilites can be computed efficiently in closed form.
In summary, we can propose imputations efficiently
and we can compute the “quality” of such a propsal
efficiently as well.

When the structural difference between the imputa-
tion model M ′ and the exit model M is kept relatively
small (dependent on q), we can make the following
observations when θ is assigned E[Θ|O,UM ′

]:

(1) Multivariate predictions based on the two models
are correlated. Hence n need not be large in order
to compensate for the predictive difference. However,
we may still need many realizations U i in order to
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Figure 2: Top four visited models. Note that all edges are reversible.

capture the entire distribution. Correlation between
multivariate predictions allows us to keep n relatively
small and only move slightly in a direction towards a
‘better’ prediction.

(2) Because models are correlated and as a conse-
quence also the predictions, the first predictions ob-
tained by running the Markov blanket Gibbs sampler
may be good. The Gibbs sampler so to speak picks up
from where it left the last time and continues imputa-
tion using the new model. This means that the there
is a fair chance that an initial imputation is actually
selected.

6 Experimental evaluation

In this section we perform a small experimental evalu-
ation of eMC4 and briefly discuss the results. Because
our approach is Bayesian, comparison of the results
with model selection methods for incomplete data such
as SEM is not very useful.

We used a data set from Edwards and Havránek (1985)
about probable risk factors of coronary heart disease.
The data set consists of 1841 records and 6 binary
variables, A: smoking, B: strenuous mental work, C:
strenuous physical work, D: blood pressure under 140,
E: ratio β to α proteins less than 3, F : family history
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Figure 3: Top: Generating model (left), Essential
graph (right). Bottom: Mechanism 1 (left), Mecha-
nism 2 (right).

of coronary heart disease. Because several DAGs en-
code the same set of assumptions about independence,
we depict results as essential graphs, a canonical repre-
sentation of an equivalence class (see Chickering, 1995;
Kocka and Castelo, 2001).

Based on an eMC3 run using the 1841 complete
records, the 1st model in figure 3 is a highly probable
model (although edge F−B is not strongly supported).
The 2nd model in the figure is the corresponding essen-
tial graph of the DAG. The parameter corresponding
to the DAG model was determined based on the afore-
mentioned data set, and 1800 new records were sam-
pled from the BN. Incomplete sets were generated by
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applying missingness mechanism one in figure 3 on the
complete sample. This graph explicitly defines how re-
sponse Ri of variable i depends on observed variables.
Since for all i, Ri only depends on completely observed
variables, the missingness mechanism is clearly ignor-
able. Three incomplete sets were generated with 5–
10%, 10–15% and 15–20% missing components. The
probability of non-response of variable i conditional
on a parent configuration of Ri was selected from the
specified interval.

On the basis of the generating model and the missing-
ness mechanism, we would expect the following results.
Since response of C only depends on B and the asso-
ciation C − B is strong, a big fraction of components
can be deleted for C without destroying support for
the edge in the data. Association D−E is also strong
so discarding components for E will probably not have
a major impact on the edge either. Association E−A

is influenced by B and D because the response is de-
termined by those variables. Values for E and A may
be absent often and therefore information about the
association might have changed. This may also be the
case for the edges C −E and C −A.

We ran eMC4 using each incomplete data set. Param-
eter q (number of eMC3 iterations) was set to 150 and
n to 25 (number of imputations). It took about 15
minutes on a 2 GHz machine before the Markov chain
appeared to have converged.

In figure 2 the top four models are depicted along with
their sampling frequencies. Notice the presence of the
strong associations C − B and D − E everywhere, as
expected. When the fraction of missing components
for two associated variables increases it has a big im-
pact on the support of such an association. Indeed,
from the figure we see that the support for associations
between variables A, C and E has changed. The sam-
ple frequencies and the number of visited models also
suggest that the variance of the posterior distribution
becomes bigger when more components are deleted.
There is no longer a pronounced ‘best’ model.

The plot in figure 4 shows this more clearly. Here
the cumulative frequencies are plotted against models
(sorted on frequency in descending order). A steep
plot indicates a small variance. For complete data the
10 best models account for 90% of the distribution
whereas for 15–20% missing components only 50% of
the distribution is accounted for by the best 10 mod-
els. To investigate the similarity of the models between
the three incomplete sets, we used equation (3) to cal-
culate ∆, where ∆M is set to 1 when there is an edge
between two vertices of interest in M . This results
in the expected probability of the presence of edges
as seen in figure 4. We can see, as we would expect,
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Figure 4: Top: Cumulative frequencies. Bottom: Ex-
pected probability of edges.

that the distance between points of complete data and
incomplete data is dependent on the fraction of miss-
ing components. Diamonds (15–20%) have the biggest
distance to triangles (complete), and plusses (5–10%)
the smallest.

As we saw for mechanism one, discarding components
for two associated variables can have a big impact
on the presence of the corresponding edge in sampled
models. For strongly associated variables the impact
is less pronounced. We created another incomplete
data set using mechanism two in figure 3. For the
associated variables C, E and A the mechanism only
discards components that we think will not severely
impact these associations. For the strong association
E−D discarding components on both should not mat-
ter. We expect that we are able to remove a substan-
tial fraction of components and still obtain reasonable
models. We selected the fraction of missing compo-
nents in the interval 20–30%. In the last row in figure
2 we see that although a substantial fraction of compo-
nents were deleted, the models learned are quite simi-
lar to the models from the complete set.
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To illustrate that it is not the fraction of missing
components that determines the variance but rather
the fraction of missing information (Little and Rubin,
1987), we plotted the cumulative frequency in figure 4.
The variance of the posterior distribution is similar to
the variance of the posterior for mechanism one with
5–10% missing components. This means that although
the fraction of missing components is much higher than
5–10%, the uncertainty due to missing data has not
changed substantially.

7 Conclusion

We have presented eMC4 for simulating draws from
the posterior distribution of BN models given in-
complete data. In contrast to existing methods for
BN model learning with incomplete data, we take
a Bayesian approach and approximate the posterior
model distribution given the observed data. Differ-
ent imputation methods may be used, and specifically
we describe a method that does not require exact in-
ference in a BN. By using importance sampling we
give all multivariate realizations of the Markov chain
a ‘chance’ of being selected rather than just returning
the last realization as in traditional Gibbs sampling.
Importance sampling makes it possible to exploit qual-
ified, yet not perfect imputation proposals. From a
computational point of view specifying an approximate
distribution is cheaper than a perfect one.

Valuable insight is gained when sampling models from
the posterior; an illustration of the kind of information
one can derive from posterior realizations is given in
section 6. A posterior distribution is more informative
than just a single model. This is especially true in
the case of incomplete data, since the increased uncer-
tainty due to missing data is reflected in the probabil-
ity distribution.
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Abstract

We consider wavelet denoising based on min-

imum description length (MDL) principle.

The derivation of an MDL denoising criterion

proposed by Rissanen involves a renormaliza-

tion whose effect on the resulting method has

not been well understood so far. By inspect-

ing the behavior of the method we obtain a

characterization of its domain of applicabil-

ity: good performance in the low variance

regime but over-fitting in the high variance

regime. We also describe unexpected behav-

ior in the theoretical situation where the ob-

served signal is pure noise. An interpreta-

tion for the renormalization is given which

explains both the empirical and theoretical

findings. For practitioners we point out two

technical pitfalls and ways to avoid them.

Further, we give guidelines for constructing

improved MDL denoising methods.

1 INTRODUCTION

Most natural signals such as audio and images are typ-

ically redundant in that the neighboring time-slots or

pixels are highly correlated. Wavelet representations

of such signals are very sparse, meaning that most of

the wavelet coefficients are very small and the informa-

tion content is concentrated on only a small fraction of

the coefficients (Mallat, 1989). This can be exploited

in data compression, pattern recognition, and denois-

ing, i.e., separating the informative part of a signal

from noise. In statistics the denoising problem has

been analyzed in terms of statistical risk, i.e., the ex-

pected distortion under an assumed model where typ-

ically distortion is defined as squared error and the

model consists of deterministic signal plus additive

Gaussian noise. Donoho & Johnstone (1994) prove

that certain thresholding methods are nearly minimax

optimal for a large class of signals. In the Bayesian ap-

proach a prior distribution is postulated for the signal

and the expected (Bayes) risk is minimized (Ruggeri

& Vidakovic, 1999). Both approaches require that pa-

rameters such as noise variance are known beforehand

or determined as a part of the process.

The minimum description length (MDL) philosophy

offers an alternative view where the noise is defined as

the incompressible part of the signal (Rissanen, 2000).

We analyze Rissanen’s MDL denoising method and

characterize its domain of applicability. We show that

the method performs well in the low variance regime

but fails in the high variance regime when compared to

a thresholding method proposed by Donoho and John-

stone. In particular, in the theoretical situation where

the noise completely dominates the signal, the MDL

denoising method retains a majority of the wavelet co-

efficients even though in this case discarding all coef-

ficients is the optimal solution in terms of both statis-

tical risk and what we intuitively understand as sepa-

rating information from noise.

We explain the behavior of the MDL method by show-

ing that it results not from the MDL principle itself but

from a renormalization technique used in deriving the

method. We also point out two technical pitfalls in

the implementation of MDL denoising that practition-

ers should keep in mind. Further, we give guidelines

for constructing MDL denoising methods that have a

wider domain of applicability than the current one and

list objectives for future research in this direction.
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2 MDL PRINCIPLE

We start by introducing some notation and briefly re-

viewing some of the relevant parts of MDL theory.

A recent introduction to MDL is given by Grünwald

(2005), see also Barron et al. (1998).

2.1 STOCHASTIC COMPLEXITY

Let yn be a sequence of observations. We define a

model class as a set of densities {f(yn ; θ) : θ} indexed

by a finite-dimensional parameter vector θ. The max-

imum likelihood estimator of the parameter vector is

denoted by θ̂(yn). The normalized maximum likeli-

hood (NML) density for a model class parameterized

by parameter vector θ is defined by

f̄(yn) =
f(yn ; θ̂(yn))

Cn
, (1)

where Cn is a normalizing constant:

Cn =

∫

Y

f(yn ; θ̂(yn)) dyn. (2)

Implicit in the notation is the range of integration Y

within which the data yn is restricted. A range other

than the full domain of yn is necessary in cases where

the integral is otherwise unbounded.

The difference between the ideal code-length (negative

logarithm) of the NML density and the unachievable

maximum likelihood code-length is given by the re-

gret which is easily seen to be constant for all data

sequences yn:

− ln f̄(yn) − [− ln f(yn ; θ̂(yn))] = lnCn.

The NML density is the unique minimizer in

Shtarkov’s minimax problem (Shtarkov, 1987):

min
q

max
yn

− ln q(yn) − [− ln f(yn ; θ̂(yn))] = lnCn,

and the following more general problem:

min
q

max
p

Ep − ln q(yn) − [− ln f(yn ; θ̂(yn))] = lnCn,

where the expectation over yn is taken with respect

to the worst-case data generating density p. For any

density q other than the NML density, the maximum

(expected) regret is greater than lnCn. Further, the

NML is also the least favorable distribution in that is

the unique maximizer of the maximin problem with

the order of the min and max operators in the lat-

ter problem above exchanged. For these reasons the

NML code is said to be universal in that it gives the

shortest description of the data achievable with a given

model class, deserving to be defined as the stochastic

complexity of the data for the model class. The MDL

principle advocates the choice of the model class for

which stochastic complexity is minimized.

2.2 PARAMETRIC COMPLEXITY

It is instructive to view NML as seeking a balance be-

tween fit versus complexity. The numerator measures

how well the best model in the model class can rep-

resent the observed data while the denominator ‘pe-

nalizes’ too complex model classes. The logarithm

of the denominator, lnCn, is termed parametric com-

plexity of the model class. Currently one of the most

active areas of research within the MDL framework

is the problem of unbounded parametric complexity

which makes it impossible to define the NML density

for models such as geometric, Poisson, and Gaussian

families, see (Grünwald, 2005).

For model classes with unbounded parametric com-

plexity, Rissanen (1996) proposes to use a two-part

scheme where the range of the data is first encoded

using a code based on an universal code for integers

after which the data is encoded using NML taking ad-

vantage of the restricted range. Foster & Stine (2001,

2005) analyze similar schemes where the range of the

parameters is restricted instead that of the the data.

A weakness in such solutions is that they typically re-

sult in two-part codes that are not complete, i.e., the

corresponding density integrates to less than one.

Rissanen (2000) describes an elegant renormalization

scheme where the hyperparameters defining the range

of the data are optimized and a second normalization

is performed such that the resulting code is complete.

This ‘renormalized’ NML can be used for model se-

lection in linear regression and denoising. We discuss

the renormalization and the resulting MDL denoising

criterion more thoroughly in Sec. 4.

3 WAVELET DENOISING

Wavelet denoising can be seen as a special case of lin-

ear regression with regressor selection. For a good

textbook on wavelets, see (Daubechies, 1992). An ex-
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tensive review of statistical uses of wavelets is given

by Abramovich et al. (2000).

3.1 WAVELET REGRESSION

This section closely follows Rissanen (2000). Let X

be an n×k matrix of regressor variables (independent

variables), and yn be a vector of n regression variables

(dependent variables). In a linear regression model

the regression variables are dependent on the regressor

variables and a k × 1 parameter vector β through the

equation yn = Xβ + εn, where εn is a vector of n noise

terms that are modeled as independent Gaussian with

zero mean and variance σ2. This is equivalent to the

equation

f(yn ; β, σ) =

(

1√
2πσ

)n

exp

(

−‖yn − Xβ‖2

2σ2

)

, (3)

where ‖ · ‖2 denotes the squared Euclidean norm. The

regressor matrix X is considered fixed and given in all

of the following and therefore omitted in the notation.

We define the matrices Z = X ′X and Σ = n−1Z which

are assumed to be positive definite in order to guaran-

tee uniqueness of maximum likelihood estimates. The

maximum likelihood estimators of β and σ2 are inde-

pendent and given by

β̂(yn) = Z−1X ′yn, (4)

σ̂2(yn) =
1

n
‖yn − Xβ̂′(yn)‖2. (5)

Now, assume the vector yn can be considered a se-

ries, i.e., the data points are ordered in a meaningful

way. We can then obtain a regressor matrix X by var-

ious transformations of the index i of the yi variables.

Thus, we define for each j ≤ k, Xi,j = fj(i), where fj

are arbitrary basis functions. One both theoretically

and practically appealing way to define the functions

fj is to use a wavelet basis, see e.g., Daubechies (1992).

By letting the regressor matrix be square, i.e., k = n,

and taking as the basis functions fj(i) an appropriate

wavelet basis, we get an orthogonal regressor matrix

X, i.e., X has as its inverse the transpose X ′ and we

have Z = X−1X = I, where I is the identity matrix.

Instead of using all the basis vectors, we may also

choose a subset γ of them. This gives the recon-

structed version ŷn
γ = Xβ̂γ(yn), and the difference to

the original signal is left to be modeled as noise. Since

the basis is orthogonal, the maximum likelihood val-

ues of any subset of all the parameters are equal to the

corresponding maximum likelihood parameters in the

full model and one gets the parameter vector

β̂γ(yn) = (δi(γ)β̂i(y
n))′,

where δi(γ) is equal to one if the index i is in the index

set γ of retained coefficients and zero otherwise. The

maximum likelihood estimator of the noise variance

becomes

σ̂2
γ(yn) =

1

n
‖Xβ̂′(yn) − Xβ̂′

γ(yn)‖2

=
1

n
‖β̂(yn) − β̂γ(yn)‖2,

which is seen to be the sum of the discarded coeffi-

cients divided by n. We denote for convenience the

squared norm of the maximum likelihood coefficient

vector corresponding to γ by Sγ :

Sγ = ‖β̂γ(yn)‖2 =
∑

i∈γ

β2
i .

The squared norm of the coefficient in the full model

with k = n is denoted simply by S. From orthogonal-

ity it follows that S is equal to the squared norm of

the data ‖yn‖2.

3.2 THE DENOISING PROBLEM

The denoising problem is now to choose a subset γ

such that the retained coefficients would give a good

reconstruction of the informative part of the signal

while the discarded coefficients would contain as much

of the noise in the signal as possible, The sparseness

of wavelet representations, i.e., the fact that a large

fraction of the coefficients are essentially zero in the

‘noise-free’ or informative part of the signal (see (Mal-

lat, 1989)) makes it plausible to recover the informa-

tive part by identifying and discarding the coefficients

that are likely to contain pure noise.

The idea of wavelet thresholding was proposed soon af-

ter Mallat’s paper independently by Donoho & John-

stone (1991) and Weaver et al. (1991). In wavelet

thresholding a threshold value is first determined and

the coefficients whose absolute value is less than the

threshold are discarded. Using the maximum likeli-

hood estimates as the values of the retained coefficients

is called hard thresholding while in soft thresholding

the retained coefficients are also shrunk towards zero

in order to reduce the noise distorting the informative

coefficients.
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In statistical wavelet denoising the denoising problem

is often formalized using the concept of statistical risk,

i.e., the expected distortion (usually squared error) of

the reconstructed signal when compared to a true sig-

nal. This requires an assumed model typically involv-

ing i.i.d. noise added to a true signal. In the statis-

tical approach the signal is considered deterministic

and the worst-case risk over a class of signals is mini-

mized while in the Bayesian approach (see, e.g., (Rug-

geri & Vidakovic, 1999; Chang et al. , 2000)) a prior

distribution on the true signal is postulated and the

expected (Bayes) risk is minimized. Donoho & John-

stone (1994) have derived a set of wavelet denoising

methods including the following hard threshold:

tDJ = σ
√

2 log n, (6)

where σ is the standard deviation of noise.

In order to apply the method in practice, one usu-

ally needs to estimate σ. Donoho & Johnstone sug-

gest using as an estimator the median of the coeffi-

cients on the finest level divided by .6745 which usu-

ally works well as long as the signal is contained mainly

in the low frequency coefficients. There are also sev-

eral other, more refined denoising methods suggested

by the mentioned authors and others but due to space

limitations and the fact that our real focus is in under-

standing the behavior of MDL based denoising, these

methods are not discussed in the current paper. Fodor

& Kamath (2003) present an empirical comparison

of different wavelet denoising methods; see also Oja-

nen et al. (2004) for a comparison of the Donoho-

Johnstone method and MDL denoising.

4 MDL DENOISING

The MDL principle offers a different approach to de-

noising where the objective is to separate information

and noise in the observed signal. Unlike in the statisti-

cal approach, information and noise are defined as the

compressible and the incompressible part of the signal

respectively, thus depending on the model class used

for describing the signal.

4.1 MDL APPROACH TO DENOISING

One of the most characteristic features of the MDL ap-

proach to statistical modeling is that there is no need

to assume a hypothetical generating model whose ex-

istence would be very hard to verify. Any background

information regarding the phenomenon under study is

incorporated in the choice of the model class. The only

assumption is that at least one of the model classes un-

der consideration allows compression of the data which

is clearly much easier to accept than the assumption

that the assumed model is indeed an exact replica of

the true generating mechanism.

In denoising, MDL model selection is performed by

considering each subset of the coefficients as a model

class and minimizing the stochastic complexity of the

data given the model class. Unfortunately, for wavelet

based models and more generally, for linear regres-

sion models, the normalizer in the NML density is un-

bounded and NML is not defined unless the range of

the data is restricted. The problem can be solved by

resorting to universal models other than NML, such as

two-part or mixture models in defining the stochastic

complexity. Hansen & Yu (2000) propose a combina-

tion of two-part and mixture codes for wavelet denois-

ing. Their method also includes an estimation step

similar to the one used by Donoho & Johnstone, and

is thus not completely faithful to the MDL philosophy.

4.2 RENORMALIZED NML

Rissanen (2000) solves the problem of unbounded

parametric complexity by two-fold normalization. The

data range is first restricted such that the squared (Eu-

clidean) norm of the maximum likelihood values of the

wavelet coefficients ‖β̂γ(yn)‖2 is always less than some

maximal value R and the maximum likelihood vari-

ance σ̂2
γ(yn) is greater than some minimal value σ2

0 .

We then obtain an NML density with limited support

for each pair (R, σ2
0). It is now possible to construct

a ‘renormalized’ or ‘meta’ NML density by taking the

obtained NML densities as a new model class1.

After the application of Stirling’s approximation to

gamma functions and ignoring constant terms it can be

shown that the code-length to be minimized becomes2

(n − k)

2
ln

S − Sγ

n − k
+

k

2
ln

Sγ

k
+

1

2
ln(k(n − k)). (7)

1In fact even the renormalization requires the data

range to be restricted but it turns out that the final range

doesn’t affect the resulting criterion.
2Multiplying the code-length formula by two gives an

equivalent minimization problem. Note the last term that

was incorrect in some of the earlier publications.
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It can be shown that the criterion is always maximized

by choosing γ such that either the k largest or the k

smallest coefficients are retained for some k. We con-

sider this an artefact of the renormalization performed

and assume in the what follows that the k largest coef-

ficients are retained. We return to the issue in Sec. 5.3.

4.3 PRACTICAL ISSUES

We point out two issues of a rather technical nature

that nevertheless deserve to be noted by practitioners

since we have found them to result in very poor per-

formance in more than one case. First, in all wavelet

thresholding methods, it should be made sure that the

wavelet transform used is such that the coefficients are

scaled properly, in other words, that the correspond-

ing basis is orthogonal. This is essential for all wavelet

thresholding methods. It is easy to check that the sum

of squares of the original data and the transformed co-

efficients are always equal.

Secondly, since the criterion is derived for continuous

data and involves densities, problems may occur when

it is applied to low-precision or discrete, say integer,

data. If the data can be represented exactly by some

number k0 of coefficients, the criterion becomes minus

infinity for all k ≥ k0 because the first term includes

a logarithm of zero. Also, for k almost as large as k0

the criterion takes a very small value and such a value

of k is often selected as the optimal one potentially re-

sulting in severe over-fitting. This problem may either

be solved by using a lower bound for (S −Sγ)/(n− k)

corresponding to a lower bound on the variance. Al-

ternatively, once a sudden drop to minus infinity in the

criterion is recognized it is possible to reject all values

of k that are near the point where the drop occurs.

5 BEHAVIOR OF MDL DENOISING

By inspecting the behavior of the MDL denoising cri-

terion as a function of noise variance, we are able to

give a rough characterization of its domain of applica-

bility. This makes way towards a more important goal,

the understanding of renormalized NML, and poten-

tial ways of generalizing and improving it.

5.1 EMPIRICAL OBSERVATIONS

Fig. 1 illustrates the behavior of the MDL denoising

method and the method by Donoho & Johnstone de-
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Figure 1: Lena Denoised. Top left: Noisy image (σ =

10.0); middle left: Donoho-Johnstone (2.2 % retained,

std. error 8.1); bottom left: MDL (7.6 % retained, std. er-

ror 6.8); top right: Noisy image (σ = 47.5); middle right:

Donoho-Johnstone (0.3 % retained, std. error 17.3); bottom

right: MDL (46.9 % retained, std.error 44.9).

scribed in Sec. 3 with Daubechies N=4 wavelet basis.

The original image is distorted by Gaussian noise to

get a noisy signal. When there is little noise, the dif-

ference is small, MDL method performing better in

terms of standard error. However, when there is much

noise the methods produce very different results. The

Donoho-Johnstone method retains only 0.3 percent of

the coefficients while the MDL method retains 46.9

percent of them, the former giving a better result in

terms of standard error.

The effect of the standard deviation of noise on the be-

havior of the two methods can be clearly seen in Fig. 2.

It can be seen that the MDL method outperforms the

Donoho-Johnstone method when the noise standard

deviation is less than 15. However, outside this range

the performance of the MDL method degrades linearly
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Figure 2: Effect of noise.

due to retaining too many coefficients. The standard

error of the noise should be compared to the standard

deviation of the original signal which in this case was

46.6. Experiments with other natural images indicate

that the standard deviation of the signal determines

the scale but does not affect the shape of the curves.

As a rough characterization of the domain of appli-

cability of the MDL method it can be said that the

noise standard deviation should be at most half of the

standard deviation of the signal.

5.2 THEORETICAL ANALYSIS

The degradation of performance of the MDL denoising

criterion is underlined when the noise variance is very

large. This can be demonstrated theoretically by con-

sidering what happens when the noise variance grows

without bound so that in the limit the signal is pure

Gaussian noise. Since the criterion is scale invariant we

may without loss of generality assume unit variance.

Essentially, we need to evaluate the asymptotics of Sk,

the squared sum of the k largest coefficients in abso-

lute value. Let β2
i1

≤ β2
i2

≤ ... ≤ β2
in

be the squared

coefficients ordered in ascending order. We have

Sk =

n
∑

j=n−k+1

β2
ij

=
∑

β2
i
≥t2

k

β2
i ,

where we assumed that the first retained coefficient

tk := βin−k+1
is unique. If we consider tk a fixed pa-

rameter instead of a random variable, the terms in the

above sum are independent with expectation given by:

E[β2
i | βi ≥ tk] =

1

1 − Φ(tk)

∫ +∞

tk

x2e−
x2

2

√
2π

dx,

n=128 n=1024

 127 96 64 32 1
k

k=78

 1023 768 512 256 1
k

k=625

Figure 3: The renormalized NML denoising criterion with

pure Gaussian noise.

where the expectation is taken with respect to the

standard normal distribution whose distribution func-

tion is denoted by Φ. The integral is given by

∫

x2e−
x2

2

√
2π

dx =
−xe−

x2

2

√
2π

+ Φ(x),

and the expectation becomes

E[β2
i | βi ≥ tk] =

tke−
t2
k
2

√
2π(1 − Φ(tk))

+ 1. (8)

Now in order to contain a k/n fraction of Gaussian

random variates as n goes to infinity, the limiting value

of the cut-point tk must be

lim
n→∞

tk = Φ−1

(

1 − k

2n

)

.

(Division of k by two comes from the fact that also

negative coefficients with large absolute value are in-

cluded.) Plugging this into Eq. (8) in place of tk gives

the asymptotic behavior of the average Sk/k. Since

the expectation of all coefficients under the unit vari-

ance Gaussian noise model is equal to one, the expec-

tation of (Sn − Sk)/(n − k), i.e., the expectation of

the n − k smallest squared coefficients can be easily

obtained once the expectation of the k largest coeffi-

cients is known.

Fig. 3 shows the values of the renormalized NML de-

noising criterion with sample sizes n = 128 (on the

left), and n = 1024 (on the right), with 50 repetitions

in each case. Data is pure Gaussian noise with unit

variance. The theoretical minima for the two samples

sizes are k = 78 and k = 625 respectively. The asymp-

totic curve is plotted with a solid line. By evaluating

the criterion for large n it can be seen that the MDL

method tends to keep about 625/1024 ≈ 61 % of the

coefficients. This is suboptimal in terms of both sta-

tistical risk and the natural meaning of information
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and noise in data. If all data is indeed pure noise the

method should indicate that there is no information in

the data at all.

5.3 INTERPRETATION

Let us now consider the interpretation of the renormal-

ized NML denoising criterion in order to understand

the above described behavior. The code-length func-

tion (7) is the negative logarithm of a corresponding

density of the following form (ignoring normalization

constants):

(S − Sγ)−(n−k)/2S−k/2
γ = ‖β̂γc‖−(n−k)‖β̂γ‖−k, (9)

where γc denotes the complement of γ, i.e, the set of

n − k discarded coefficients.

Incidentally, the form in Eq. (9) is equivalent to using

a zero-mean Gaussian density with optimized variance

for both the retained and the discarded coefficients.

This can be seen as follows. Given a vector x of k

random variates, the maximal density achievable with

a zero-mean Gaussian density assuming the entries in

the vector are independent is given by

max
σ

(2πσ2)−k/2 exp

(

−‖x‖2

2σ2

)

=
(

2πek−1‖x‖2
)−k/2

(10)

which is seen to be proportional to ‖x‖−k. Thus the

two factors in Eq. (9) correspond to maximized Gaus-

sian densities of the kind in (10). Fig. 4 gives an illus-

tration verifying that the threshold is at the intersec-

tion points of two Gaussian densities fitted to the dis-

carded and the retained coefficients respectively. The

latter density has very high variance because the em-

pirical distribution of the coefficients has heavy tails.

The fact that both retained and discarded coefficients

are encoded with a Gaussian density explains many

aspects of the behavior reported above.

It is quite easy to derive rough conditions on when

the criterion performs well. From orthogonality of the

wavelet transform it follows that each of the informa-

tive coefficients is a sum of an information term and a

noise term. Assuming independent noise, the density

of the sum is given by the convolution of the densities

of the summands. For instance, if the original sig-

nal has Gaussian density, the convolution is Gaussian

as well with variance equal to the sum of the signal

variance σ2
S and the noise variance σ2

N . As long as the

 0
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Figure 4: Gaussian densities fitted to noisy Lena (σ =

10.0). The empirical histogram is plotted with solid line.

Gaussian densities with variance adjusted for the discarded

(σ̂ = 6.0) and the retained (σ̂ = 153.7) coefficients are

shown with dotted curves. Threshold is at ±15.4.

signal variance is large compared to the noise variance,

the variance of the informative coefficients, σ2
S +σ2

N , is

significantly larger than that of the noise coefficients.

Consequently, the criterion based on Gaussian densi-

ties with different variances is able to separate the in-

formative and non-informative coefficients as long as

the noise variance is not too high.3 It is also easy

to understand that fitting two Gaussian densities to a

single one gives nonsensical results which explains the

behavior in the pure noise scenario of Sec. 5.2.

It has been observed that wavelet coefficients in nat-

ural images tend to be well modeled by general-

ized Gaussian densities of the form K exp(−(|x|/α)β)

where K is a normalization constant (Mallat, 1989).

The typical values of β are near one which corresponds

to the Laplacian (double exponential) density. This

suggests that the density of the observed coefficients

can be modeled by a convolution of the Laplace and

Gaussian densities. Ruggeri & Vidakovic (1999) con-

sider Bayes optimal hard thresholding in this model

when the scale parameters of both densities are known.

Chang et al. (2000) estimate the scale parameters

from the observed signal. The construction of an NML

model based on Laplacian and generalized Gaussian

models with a proper treatment of the scale parame-

ters is an interesting future research topic.

3Similar reasoning also shows that while the criterion is

symmetric in the two sets of coefficients, one should always

retain the k largest coefficients instead of the k smallest

coefficients.
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6 CONCLUSIONS

In its general form, the MDL principle form essentially

aims at separating meaningful information from noise,

and thus provides a very natural approach to denois-

ing as an alternative to the statistical and Bayesian

approaches. There are, however, some intricate issues

in applying MDL to the denoising problem related to

unbounded parametric complexity of Gaussian fami-

lies. We discussed a solution by Rissanen involving a

renormalization whose effect has been unclear so far

and is of considerable interest not only in denoising

applications but in the MDL framework in general.

The reported empirical and theoretical findings sug-

gested a characterization of the domain of applica-

bility for Rissanen’s denoising method. It was seen

that over-fitting is likely in the high noise regime. For

practitioners, we pointed out two technical pitfalls and

ways to avoid them. We gave an interpretation of

the renormalization by showing that it results in a

code based on two Gaussian densities, one for the re-

tained wavelet coefficients and one for the discarded

ones. Based on the interpretation we were able to ex-

plain both the empirical and the theoretical findings.

The interpretation also facilitates understanding of the

problem of unbounded parametric complexity in gen-

eral and suggests generalizations of the renormaliza-

tion procedure, potentially leading to improved MDL

methods for denoising as well as other applications.
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Abstract

We develop a method similar to variable elim-
ination for computing approximate marginals
in graphical models. An underlying notion in
this method is that it is not always necessary
to compute marginals over all the variables in
the graph, but focus on a few variables of in-
terest. The Focused Inference (FI) algorithm
introduced reduces the original distribution
to a simpler one over the variables of interest.
This is done in an iterative manner where in
each step the operations are guided by (local)
optimality properties. We exemplify various
properties of the focused inference algorithm
and compare it with other methods. Numer-
ical simulation indicates that FI outperform
competing methods.

1 INTRODUCTION AND

RELATED WORK

Probabilistic models are useful in a wide variety of
fields. An effective way to represent the structure
of a probability distribution is by means of a graph;
e.g., a graphical model, where variables and their de-
pendencies are associated to nodes and edges in the
graph. A crucial task in using such models is to com-
pute marginal distributions over single or groups of
random variables. This is referred to here as prob-
abilistic inference. However, the complexity of ex-
act inference scales exponentially with the tree-width
of the associated graphical model, and even finding
�-approximations (i.e., within given error bounds) is
NP-hard [2]. Approximate methods can nevertheless
be indispensable in practice.

Approximate inference methods have relied on several
key ideas. For example, we can try to simplify the

∗

Current address. This work was done while the first author
was with MIT CSAIL

original model to the extent that it becomes tractable.
In some cases it is feasible to identify groups of nodes
that are nearly conditionally independent or config-
urations that are highly improbable, and then mod-
ify the original graph appropriately to represent this
finding before running an exact algorithm (e.g., [9]).
Variational methods, on the other hand, typically look
for the best approximation within a restricted class
of distributions, for example, by minimizing the KL-
divergence D(q||p) between the approximation q and
the original distribution p[7]. The quality of this ap-
proximation is tied to how expressive the restricted
class is. Other methods, such as Assumed Density
Filtering (ADF)[13](see also [14]), Expectation Prop-
agation (EP)[14] and sequential fitting[5] define the
quality of approximation in terms of D(p||q), preserv-
ing select statistics in the course of incorporating evi-
dence. Similarly, belief Propagation (BP)[16, 12] and
its generalizations[20, 19] seek locally (not globally)
consistent beliefs about the values of variables and
have been useful in various contexts.

Variational methods can generally provide a bound on
the likelihood but are typically symmetry breaking in
the sense that the optimized approximate marginals
are asymmetric in the absence of any evidence to this
effect (cf. mode selection). Propagation algorithms
such as BP or EP avoid symmetry breaking due to
the different optimization criterion. They are exact
for trees, or hyper-trees in the case of generalized BP,
but, with the singular exception of [18], do not pro-
vide bounds, nor are necessarily guaranteed to con-
verge without additional assumptions.

The structure of the approximating distribution (e.g.,
[6, 14, 15]), the message propagation scheme (e.g.,
[19]), or the clusters in generalized BP can lead to im-
portant variability in accuracy; finding a good struc-
ture or clusters is an essential and still unresolved
problem.

In this paper we pay closer attention to the essential
operation for computing a subset of desired marginals,
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i.e., marginalizing out each of the remaining hidden
variables. The plain focused inference (FI) algorithm
is a simple iterative process that eliminates variables
step by step (or in parallel whenever possible) and
obtains an approximation of the select marginal dis-
tribution. We extend the the basic FI idea to a
distributed algorithm operating in a tree-like struc-
ture. Our method provides a formalism for performing
the necessary graph/distribution transformation oper-
ations to be exact on restricted graphs, and approx-
imate for others. While FI can be seen to generate
approximating distributions at each step, these distri-
butions do not have to be tractable.

2 DEFINITIONS - BACKGROUND

Let X = (X1, ..., XN) be a random vector with Xi

taking values denoted xi, where xi ∈ X . We let X
be the discrete space X = {0, 1, ...,M − 1}; thus, X
takes values in the Cartesian product space XN . In
this paper we consider probability distributions p(x)
whose structure is represented by the undirected bi-
partite graph G = ({V, F};E), with variable nodes V
such that X = {Xi|i ∈ V }, factor nodes F , and edges
E � {(i, �)|i ∈ V, � ∈ F}. The factor graph [10] G
corresponds to the following family of distributions:

p(X = x) =
1

Zp

∏

α∈F

ψα(xα)
∏

i∈V

φi(xi), (1)

where ψ and φ are positive functions (potentials or fac-
tors), and Xα are all the random variables connected
to the factor node �; i.e., Xα = {Xi|(i, �) ∈ E}. For
later convenience, we denote single node factors by
φ. This graph representation is more explicit than
the standard undirected graphical model representa-
tion regarding the factorization of the probability dis-
tribution. In this paper we concentrate primarily on
the cases when p can be defined by factor nodes with
degree at most two1. The neighborhood set of the vari-
able node i is defined �(i) = {j|(i, �) ∈ E, (j, �) ∈ E}
(this includes the node i itself), while the neighbors
of the variable node i is the set �(i)− = �(i) − {i}.
The factors associated to a variable node i are denoted
F (i), with F (i) = {� ∈ F |(i, �) ∈ E}. Throughout
this paper, the short-hand p(x) will denote p(X = x).

3 FOCUSED INFERENCE

APPROXIMATION

Consider the basic marginalization operation. When
marginalizing the joint distribution p(x) with respect
to a single variableXe, the fundamental computational

1Note this need not be the case for joint marginals of p

issues, for discrete representations, are the time com-
plexity of combining the relevant random variable con-
figurations and the space complexity of representing
the result. In general we have that with ē = V − {e},

∑

xe

p(x) ∝ h2(xē)
∑

xe

h1(xν(e)) = h2(xē)f(xē). (2)

Even if the graph corresponding to p is a tree, repre-
senting f(xē) without resorting to its functional form
may require O(M |ν(e)|−1) space. Further computa-
tions (like marginalizing with respect to another vari-
able), referring to this result may also have exponential
time complexity.

This exact operation can been seen as a step in a
bucket elimination algorithm [3]. This is also the basic
operation that data structures like the clique-tree or
junction tree are designed to handle in exact inference
methods like variable elimination [17], and illustrates
why some elimination and induced triangulations are
much more efficient than others, even though all per-
form exact calculations.

There are instances when f turns out to accept simple
(e.g., product) decompositions. In this case it is possi-
ble to improve upon the above complexity bounds on
inference. However, it is not clear how to induce such
decompositions given a distribution p. The essence
of the focused inference algorithm explained in this
section lies in variable elimination and in generating a
succession of non-exact decompositions to compute op-
timal marginal approximations in the context of Eq. 2.
We will discuss an extension of the basic algorithm
later in the paper.

3.1 BASIC FI ALGORITHM

Let p(x) be the distribution of interest, with associated
factor graph G = ({V, F}, E), focused inference (FI) is
based on a new graph decomposition together with an
approximation that reduces the original distribution p
(and graph G) to a simpler one in an iterative manner,
with certain optimality properties at each step. We
can think of the essential process as focusing only on
a few target node(s) at a time, whose marginal distri-
butions (e.g., pairwise) are to be approximated. Each
iteration eliminates variable and factors, includes new
factors, and modifies the distribution appropriately to
keep the focused approximation accurate.

We start by formalizing FI for a single iteration and
when the target variables consist of a specific pair of
nodes T , T ⊂ V , and later generalize it to multiple
pairwise marginals.

The first step of the iteration consists on choosing a
non-target node e ∈ V − T and rewriting the corre-
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sponding probability distribution as:

p(x) = p̃1(xν(e))p̃2(xē), (3)

where the two new distributions are defined according
to the following decomposition:

p̃1(xν(e)) =
1

Zp̃1

∏

α∈F (e)

ψ(xα)
∏

i∈ν(e)

φi(xi) (4)

p̃2(xē) ∝
∏

α/∈F (e)

ψ(xα)
∏

i/∈ν(e)

φi(xi). (5)

Assuming each factor involves at most two variables,
p̃1(xν(e)) is always a tree-structured distribution and
thus computing exact marginals from p̃1 can be done
efficiently. p̃2(xē) remains generally intractable. The
decomposition is not unique (even up to constant)
since we are free to trade single node marginals be-
tween the components. Note that the decomposition
itself involves no approximations, only rewriting of the
original distribution.

The exact node/edge removal operation (marginaliz-
ing) consist on finding f(xν(e)−) =

∑

xe

p̃1(xν(e));
see Fig. 1(b). The above decomposition is helpful
since sensible approximations for the first portion of
the full distribution (Eq. 4) are readily available. In
particular, in this paper we employ the specific class
of approximations that optimize the KL-divergence
D(f(xν(e)−)||q(xν(e)− )) between f(xν(e)−) and the ap-
proximating distribution q(xν(e)−) constrained to be a
tree-distribution. We denote this class of approximat-
ing distributions by Q.

In the second step of the FI iteration we solve:

q(xν(e)− ) = arg min
q∈Q

D(
∑

xe

p̃1(xν(e))||q(xν(e)− ). (6)

This projection can be solved efficiently whenever Q
is restricted to trees.

This optimization is related to that used by ADF (and
thus EP); however in FI no fixed, predetermined ref-
erence (e.g., tree-structured) distribution is set and at
each step the structure of the best local approximat-
ing distribution can be obtained dynamically. Also,
the projection operation may (automatically) intro-
duce factors that were not previously present. We are
not assuming a specific choice of ADF terms. Also,
recall than in ADF the structure of the approximat-
ing distribution is predetermined (not found by ADF
itself).

One way to represent the solution to Eq. 6 is by the
following tree-structured factorization:

q(xν(e)− ) =
∏

(i,j)∈ET

q(xi,xj)/
∏

i∈VT

q(xi)
di−1, (7)

X1

X2 X3

X4

ψ12 ψ13

ψ24 ψ34

ψ14

X1

X2 X3

X4

ψ12 ψ13

ψ24 ψ34

ψ1234

X1

X2 Xe

ψ1e

ψ2e

X3

ψe3

X4

ψe4

ψ12 ψ13

ψ24 ψ34

(a) (b) (c)

Figure 1: One-step approximation by removal of Xe: (a)
original factor graph, (b) exact (marginalized) graph, and
(c) example FI approximation where appropriate factors
(in bold) have been created (ψ14) and updated (ψ12, ψ34)

where di denotes the degree of node i and GT =
(VT , ET ) is a tree (q is in the family of distributions
Q). The optimal tree GT can be found efficiently.

In the third step of the algorithm we combine the pro-
jected approximation with the remaining variables to
get the approximation to marginalized p(x):

p̂(xē) = q(xν(e)−)p̃2(xē). (8)

This node/edge elimination and approximation iter-
ation is repeated until all but the focus set T is left
in the graph 2. The new distribution p̂(xē) is again
defined in the form of Eq. 1. This involves redefining
the previous potentials and incorporating new ones.
The following provides the resulting factor/potential
update equations 3. For each pair (i, j) ∈ ET , poten-
tials can be modified or created:

ψα(xα)← ψα(xα)
q(xi,xj)q(xi)

−ρ
iq(xj)

−ρ
j

φi(xi)φj(xj)
(modify) (9)

ψα(xα)←
q(xi,xj)q(xi)

−ρ
iq(xj)

−ρ
j

φi(xi)φj(xj)
(create), (10)

where �i = (di − 1)/di and the potential is modified
whenever both (i, �) and (j, �) are in E (created other-
wise). The graphical operations for factor graph G are
variable node, factor, edge removal, and edge addition,
respectively:

(i) V ← V − {e}, (ii) F ← F − F (e),

(iii) E ← E − {(e, �)|� ∈ F (e)},

(iv) E ← E ∪ {(i, �), (j, �)|(i, j) ∈ ET }

One iteration applied to a simple five-variable factor
graph is shown in Fig. 1. The repetition of these steps
defines an elimination ordering E = (e1, ..., eK) and
a series of approximating distributions {Qk}k=1,...,K

which characterize one focusing operation. While
these basic steps are fixed, the global algorithm is more
flexible; for example, in the choice of approximating
distributions, in the elimination ordering, etc. These
and other aspects will be further discussed next.

2Alternatively until a tractable substructure containing
the set T has been reached

3This is one succinct way to state the update equations
for multinomials, other equivalent forms can be also used.
This form does not require updating the potentials φi
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4 ALGORITHM ANALYSIS

Here we illustrate key properties of the algorithm and
provide additional details.

4.1 ALGORITHM COMPLEXITY AND

OPTIMALITY

Under the decomposition defined in Eqs. 4-5, the min-
imization problem in Eq. 6 for a fixed tree structure
has a known solution in O(M3). The problem reduces
to finding the pairwise marginals of p̃1 along the tree
edges ET . Since p̃1 is always a tree (a star graph
centered at Xe) and each potential ψ is a function of
at most two random variables, any of these marginals
can be found in O(M3). As for finding the best tree-
structured distribution family in Q, this result follows
directly from [1] applied to our decomposition.

Proposition 1 The focused inference algorithm of

Sec. 3 is exact for any decimatable distribution p (tree-

width two or, equivalently, when the maximal clique

size of the triangulated graph is three). Not all elimi-

nation orderings yield the exact result.

Proof The approximation is exact when all the steps
are exact. The steps are exact if each variable has at
most two neighbors when eliminated. Since the maxi-
mal clique size is three, this elimination constraint can
always be satisfied through some elimination ordering.

An analogous result may not hold for ADF (or EP)
with the same time complexity.

4.2 ELIMINATION ORDERING

For a graph G = ({V, F}, E) and for a set of nodes
F of interest, an elimination ordering is a sequence
of nodes E = (e1, ...., eK) with ei ∈ V − F . In case
we measure the approximation accuracy in terms of
the KL-divergence, the focused inference method sug-
gests a seemingly natural elimination ordering E : at
each step, eliminate the (non-target) node that gives
the lowest KL divergence D(f(xν(e)−)||q(xν(e)− )) be-
tween marginalized and approximating distribution at
each step. However, note that this gives a locally best
and, in general, not a globally best ordering. Finding
approximations to the best overall elimination order-
ing is a much harder problem due that the complexity
of the problem representation increases rapidly with
the number of elimination steps.

The focused inference algorithm is designed to con-
centrate on specific marginals and thus, a particular
ordering is used to reduce the graph to those nodes
of interest. In the most general setting, the algorithm
has to be run again if other marginals are needed (or

partially run since common calculations or partial re-
sults could be handily stored). A reasonable question
is whether these marginals are consistent. The an-
swer is negative, in general. Specifically, for a distri-
bution p(x) and two sets of focus (target) variables
{Xa, Xb} and {Xb, Xc}, the corresponding pairwise
and single marginals produced by the focused infer-
ence algorithm under different elimination orderings
E1 = (e11, ..., e1K1) and E2 = (e21, ..., e2K2) are con-
sistent (1)if p(x) is a decimatable distribution; since
the algorithm is exact, and (2)if the elimination or-
derings are the same except for the final node: K1 =
K2 = N − 2 and e1i = e2i for i < K; since after elim-
inating N − 3 nodes, the remaining variables will be
Xa, Xb, Xc, and their joint distribution is decimatable.

If we do not require that the approximation be optimal
(at each step), the graph can be reduced to a tree very
quickly. Moreover, this can be done so that the pair-
wise distributions are tree consistent. However, clearly
this involves non-optimal (local) approximations.

4.3 CONSISTENCY OF SINGLE AND

PAIRWISE MARGINALS

Let us instead consider how to start from the poten-
tially inconsistent set of marginals found using the FI
algorithm and reach a consistent set of marginals. We
consider the following problem: given a set of pairwise
marginals found under different elimination orderings,
how can we obtain a set of consistent marginals with
respect to a tree graph GT ′ = (VT , ET ′).

Our approach consist on using a maximum likelihood
criterion; specifically, letM be the set of ordered pairs
(i, j) of marginals {q(xi,xj)}. Under this criterion, we
wish to solve the following optimization problem:

arg max
r∈R
−

∑

(i,j)∈M

q(xi,xj) log r(xi,xj), (11)

for the set of distributions R with model structure
GT ′ . This problem is equivalent to the minimization
of Eq. 6, and thus can be solved in closed-form.

4.4 INCLUDING SINGLE NODE

POTENTIALS

The decomposition given by Eqs. 4- 5 is an instance
of a more general decomposition which generalizes the
way single node potentials are included as follows:

p̃1(xν(e)) ∝ φe(xe)
∏

α∈F (e)

ψ(xα)
∏

i∈ν(e)−

φi(xi)
η

i (12)

p̃2(xē) ∝

∏

α/∈F (e)

ψ(xα)
∏

i/∈ν(e)

φi(xi)
∏

i∈ν(e)−

φi(xi)
(1−η

i
)
,(13)

which subsumes the original one.
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The extra degrees of freedom are given by the vari-
ables η = {ηi}, i ∈ �(e)−, ηi ∈ < (note that φe(xe)
must be fully included during e’s elimination). This
extra flexibility could be used to our advantage in
finding a better distribution when minimizing Eq. 6.
This is because single node potentials could be in-
cluded such as to obtain an approximating q distri-
bution giving smaller KL-divergence. However, one
must be cautious, since we can almost always define
η to obtain an approximating distribution for which
the KL-divergence is almost zero. This can be done
by allowing almost all of p’s probability mass to fall in
appropriate variable states easily represented by dis-
tributions in Q. Yet, despite this momentary success,
the overall gain is not guaranteed to be larger since the
resulting p̂ distribution might be difficult to approx-
imate in future steps. This may allow us to provide
more accurate overall approximations by appropriately
including the effect of single node potentials. Taking
advantage of this generalization is an interesting prob-
lem that remain to be exploited.

4.5 FURTHER CONNECTIONS WITH

OTHER METHODS

As a way to further understand FI, we now discuss
other connections with related methods. Consider
a single inclusion of a pairwise term in ADF. The
marginals obtained by ADF for any (tractable) ap-
proximating distribution could also be obtained by FI.
This can be seen by noticing that FI can perform exact
marginalization in a cycle (like ADF) and the inclusion
of a pairwise term in ADF will at most generate a cy-
cle. It is significant that for this equivalence to hold,
FI needs to make locally suboptimal decisions and ig-
nore those edges not in the cycle, even if they can be
easily approximated during elimination. For simulta-
neous inclusion of multiple terms, ADF’s complexity
in general increases exponentially, FI’s complexity re-
mains as before, of course using an approximation.

Unlike ADF and EP, in FI there is no reference struc-
ture for the approximation made. Interestingly, inter-
mediate (joint) approximations built by FI may not be
tractable. Their structure can be chosen with locally
optimal guarantees. FI builds these approximations
dynamically, thus there are less choices to be made
by hand regarding the structure of the approximating
distribution. This is related to [5], in the sense that
different approximating structures are found at each
step; however, in [5] a (tractable) tree-structured joint
distribution is maintained at all times.

There exist certain resemblance between the FI algo-
rithm in Sec. 3.1 and the mini-buckets scheme [4] in
the sense that both methods repeatedly approximate
complex functions of multiple variables with products

of simpler functions. In mini-buckets, the local ap-
proximations employ a non explicitly guided partition-
ing of variables to functions (a partitioning, to some
extent corresponds to the structure of a local approxi-
mating distribution in the FI method). In FI, contrary
to mini-buckets, the approximating distributions q, in-
cluding their structure, can be solved for, and are opti-
mal with respect to a definite criterion, the appropriate
KL-divergence.

In mini-buckets the approximation relies on arithmetic
bounds on product of positive functions. In a criterion
derived from mini-buckets [11], this approximation is
given by the solution of a linear optimization problem
(thus more like FI). However, still the structure of the
approximating distribution is not part of the formula-
tion and also the optimization problem entails using
an exponential number of constraints.

5 DISTRIBUTED FOCUSED

INFERENCE

Let us say we are interested in the marginal distri-
bution for all of the variables Xi. In the worst case,
the basic FI algorithm needs to be re-run on the or-
der of N times to obtain all marginals of interest. Is
there a more efficient way to perform the necessary
computations? In this section we address the question
whether there exist a distributed (asynchronous) al-
gorithm equivalent or based on the same fundamental
ideas. For exact inference, there are distributed algo-
rithms to some extent related to variable elimination
(e.g., [17, 16, 12]). Asynchronous algorithms also ex-
ist for fixed structure approximations (e.g., [13, 7, 14]).
However, note that in the FI approximation, the result
of eliminating one variable is not propagated symmet-
rically through the graph (neighbors), it depends on
the factorization chosen; the underlying factor graph is
dynamically modified, based on previous approxima-
tions to other parts of the graph; and different elimina-
tion orderings (optimal in some sense for a particular
focusing variable) are used for computing the different
marginals. Thus, it is not clear for example, what data
structure fits the underlying algorithm, what informa-
tion or quantities a node should transfer to another,
and if the overall algorithm allows for quantities to be
stored efficiently, e.g., locally.

It turns out that for a type of FI approximations, we
can build a distributed algorithm and answer these
questions. In order to define the algorithm, a tree
structure similar to the clique-tree [12, 17] can be used
for the underlying computations. However, unlike the
above, in our case it is not necessary to find the maxi-
mal cliques or use the concept of triangulation explic-
itly. This is important because finding maximal cliques
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Figure 2: Example factor graph and the tree induced by
the ordering E = (1, 3, 7, 9, 2, 4, 5, 6, 8)

is in NP-complete [8]. The following algorithm defines
the necessary tree structure whose nodes, denoted Aj ,
are subsets of the random variables in p:

Algorithm for building Order-induced Tree

Denote elimination ordering E = (e1, ..., en)

1. Assign a single variable to the initial tree nodes:
Aj = {Xej

} (j = 1, ..., N − 1)

2. Iterate i = 1...N

(a) Create new node C =
⋃

j Aj for j s.t. Aj

does not have a parent and Xei
∈ Aj

(b) For each j found in (a)
Let B = C −Aj = {Xbl

} and chain nodes:
(C)→ (C\{Xb1})→ ...→ (C\B)→ (Aj)

(c) For all the (not eliminated) variables Xk

sharing a factor with Xei

i. Create new node C′ = C∪Xk and make
C′ a parent of C

ii. Redefine C ← C′

(d) Create new node C ′ = C−{Xei
} and make

C′ a parent of C

(e) Eliminate Xei

Since we do not need the concept of cliques, we simply
call it an Order-induced Tree (OT). Note that when
traversed bottom-up (to the root), this tree gives a
marginalization ordering that properly tracks the re-
sulting function arguments at the nodes in the order
given. As in the basic FI, the above steps resemble
bucket elimination [3]. In fact, at the graph level,
the OT algorithm performs the variable inclusion and
elimination operations in the same order as FI. An ex-
ample OT tree for a simple 3×3 grid is shown in Fig. 2.
The distributed algorithm (shown next) uses the OT
as basic data structure for message passing.

Distributed Focused Inference Algorithm

1. Form OT and for each node A assign function:

ψ̃A(xA) =
∏

α∈F (A)

ψα(xα)
∏

i∈A

φi(xi), (14)

F (A) : set of factors whose variables are in A

2. Pick any node in the tree as root node

3. Perform a bottom-up and top-down pass, send-
ing the following message between neighbor
nodes (random variable sets) A and B:

mB→A(xA) = ℘x
B\A

[
∏

C∈ν(B)

mC→B(xB)

ψ̃C∩B(xC∩B)
ψ̃B(xB)], (15)

where � denotes neighborhood in the OT

4. Compute marginals for the nodes of interest:

p(xA) ∝
∏

B∈ν(A)

mB→A(xA)

ψ̃B∩A(xB∩A)
ψ̃A(xA) (16)

(e.g., use the nodes A containing the single
variables of interest; some joint marginals can
be computed directly as well)

In the algorithm, the operator ℘, has a similar role
than the minimization in Eq. 6. In the case of FI we
have:

℘x
B\A

[g]
4
= arg min

q∈Q
D(

1

Zg

∑

x
B\A

g(xB)||q(xA)), (17)

which is the known projection operation in informa-
tion geometry (as before Q is the set of tree structure-
distributions). Since D is defined on distributions, Zg

is the necessary normalization constant. We defer a
detailed analysis of the above algorithm and present
the basic results in the remaining of this section.

Theorem 2 The distributed algorithm computes the

exact marginals when the minimization operation is

replaced by exact summation, i.e., when ℘x
B\A

[g]
4
=

1
Zg

∑

x
B\A

g(xB)

Proof sketch It suffices to show that the new defini-
tion of ℘ is equivalent to solving for f in Eq. 2, and that
sequential application of step 3 with any root node is
equivalent to sequential application of Eq. 2 in a par-
ticular ordering.

From the above result, step 3 using Eq. 17 can be
seen as passing (approximate) distributions over vari-
ables in the target nodes. Interestingly these distri-
butions may be intractable themselves. The basic FI
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Figure 3: Numerical test results for grid networks with random single and pairwise potentials with various levels of
entropy bounds (Hα,Iβ). Note x-axis scale is given in terms of Iβ and networks with maximally attractive and repulsive
potentials are at β = 0 and β = 1 respectively. Performance of: (a) FI, (b) ADF, and (c) MF
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Figure 4: Absolute error differences (see Fig. 3 for legend)

algorithm, focusing on a single marginal, is equiva-
lent to (1)choosing an OT with same ordering E and
(2)performing just one pass (to the root). However,
the marginals computed by running the basic FI algo-
rithm for multiple focusing sets are not necessarily the
same as those computed by the distributed algorithm.
This can be easily seen by observing that different ap-
proximations are made in each case. The distributed
algorithm is equivalent to multiple runs of FI where
every run respects the approximations induced by the
OT by means of its variable subsets and tree arrange-
ment. The approximation over the target variables
can vary in structure (i.e., we can still choose optimal
tree-structure distributions for message passing).

6 NUMERICAL EVALUATION

In order to test how FI performs for diverse types
of distributions, we constructed a number of bi-
nary 9 × 9 grid networks by choosing its factors
ψij(xi,xj) = θxixj

according to different uniform pri-
ors. Specifically, we use a hyper parameter � to de-
fine the random variable b � U( 1

2 , 1 − �) and set

θ = (θ00, θ01; θ10, θ11) = ( b
2 ,

1−b
2 ; 1−b

2 , b
2 ). When letting

0 < � < 1
2 , attractive potentials with varying strength

are constructed. Similarly, by letting 1
2 < � < 1 and

b � U(1 − �, 1
2 ) we define repulsive potentials. By

varying � we control the (maximum allowed) mutual
information Iβ describing how dependent the states

of node pairs are: maximum dependency is achieved
at � = 0 (attractive) and � = 1 (repulsive), and full
independency at � = 1

2 .

A second hyper parameter � controls the distribution
of single node potentials. Let φi(xi) = θxi

, we de-
fine a � U( 1

2 − �, 1
2 + �), for 0 < � < 1

2 and let
(θ0, θ1) = (a, 1 − a). Thus, � controls the entropy in
the prior state of a single variable (associated to its
single node potential); when � = 1

2 the minimum en-
tropy allowed, denoted Hα, is 1 bit (full uncertainty),
and when � = 0 it is 0 bits. In our experiments we
varied � and � to obtain probability distributions with
different properties regarding strength of dependences
and strength of value preference.

In all of the experiments, we used the basic FI algo-
rithm (no consistency was enforced). We chose the
node to be eliminated at each step simply by look-
ing at the number of neighbors of each node in the
intermediate graphs and picking those with less neigh-
bors first, randomly when tied. For ADF, we chose the
structure of the approximating distribution by keeping
the most informative edges (maximizing the pairwise
mutual information) forming a spanning tree. This cri-
terion performed better than random edge selection.

Fig. 3(a) shows the accuracy of FI for probability
distributions sampled under different settings of the
hyper-parameters � and �. Performance is measured
in terms of the average absolute difference between ex-
act and approximate (single node) marginals. As ex-
pected the performance improves as the coupling be-
tween the nodes become weaker (� → 1

2 ) for all values
of �. We performed the same tests using ADF and the
variational Mean Field method. Fig. 3(b)(c) shows the
performance results from these methods. Like FI, ac-
curacy is higher at � � 1

2 for any �.

FI clearly outperforms ADF under all conditions
(Fig. 4-left). The ADF terms were the pairwise factors;
FI and ADF had equivalent computational complexity.
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Notably, the difference in performance increased with
the strength of the dependences in the network and
also with the strength of the field given by the single
node potentials. Focused inference also outperformed
Mean Field (MF) under all conditions (Fig. 4-right),
even in the case when the basic Mean Field assumption
is almost fully valid (when variables are almost inde-
pendent). As variable dependencies grew stronger, the
performance gap between FI and the competing meth-
ods became larger at increasing rates.

7 CONCLUSIONS

We introduced an approximate inference algorithm,
similar to variable elimination, that is based on tai-
loring the approximation to the subset of variables
of interest. We also developed a distributed message-
passing version of the algorithm, constructed around
a particular elimination ordering.

The basic decomposition step, followed by the projec-
tion, can be guaranteed to be optimal for decimatable
graphs and properly chosen elimination ordering. We
are not aware of similar results for ADF. In a more
general context, the advantage of the focused inference
algorithm lies primarily in the inclusion of dependen-
cies induced by marginalization but not represented in
the original graph. FI does not require setting a fixed
reference distribution (e.g., a class of tractable approx-
imating distributions) for defining the approximation.
The selection of dependencies to introduce is based
on optimizing the projection of each local marginal-
ization result down to a tree. The ability to maintain
such dependencies through approximate marginaliza-
tions may underlie the superior empirical results.
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Abstract

We present methods for dealing with missing
variables in the context of Gaussian Processes
and Support Vector Machines. This solves an
important problem which has largely been ig-
nored by kernel methods: How to systemati-
cally deal with incomplete data? Our method
can also be applied to problems with partially
observed labels as well as to the transductive
setting where we view the labels as missing
data.

Our approach relies on casting kernel meth-
ods as an estimation problem in exponen-
tial families. Hence, estimation with miss-
ing variables becomes a problem of comput-
ing marginal distributions, and finding effi-
cient optimization methods. To that extent
we propose an optimization scheme which ex-
tends the Concave Convex Procedure (CCP)
of Yuille and Rangarajan, and present a
simplified and intuitive proof of its conver-
gence. We show how our algorithm can be
specialized to various cases in order to effi-
ciently solve the optimization problems that
arise. Encouraging preliminary experimen-
tal results on the USPS dataset are also pre-
sented.

1 Introduction

Kernel methods [12] have been remarkably success-
ful for standard classification and regression problems.
However, they have also been found very effective
in dealing with a variety of related learning prob-
lems such as sequence annotation, conditional ran-
dom fields, multi-instance learning, and novelty detec-
tion. Many algorithms for Gaussian Processes (GP)
and Support Vector Machines (SVM) bear witness of
this. One problem, however, has remained completely

untouched so far: How to deal with datasets which
exhibit missing variables?

In the following, we will develop a framework to deal
with such cases in a systematic fashion. Our analy-
sis is based on the observation that kernel methods
can be written as estimators in an exponential family.
More specifically, Gaussian Processes can be seen to be
minimizing the negative log-posterior under a normal
prior on the natural parameter of the exponential den-
sity, whereas Support Vector Machines maximize the
likelihood ratio. Based on this observation, we provide
a method for dealing with missing variables in such a
way that standard kernel methods arise as a special
case, whenever there are no missing variables.

To solve the optimization problems arising in this con-
text – a concave-convex objective function with both
convex and concave constraints – we extend the CCP
algorithm of [16] for finding local optima and give an
intuitive proof for its convergence.

The rest of the paper is organized as follows. In
Section 2.1 we discuss exponential families in feature
space and in Sections 2.2 -2.4 we present methods to
deal with missing data. In Section 2.5 we show how
Gaussian Processes and Support Vector Machines can
be extended to deal with missing data. Section 3
is devoted to the discussion of the Constrained Con-
cave Convex Procedure (CCCP) and its application
to Gaussian Processes and Support Vector Machines.
We discuss some implementation tips in Section 4 and
present experimental results on the USPS dataset in
Section 5. An outlook and a discussion in Section 6
conclude the paper.

2 The Model for Incomplete Data

2.1 Exponential Families

We begin with a definition of exponential families: De-
note by X the domain of observations, and let φ(x)
with x ∈ X refer to a vector of sufficient statistics.
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Then, a member of the exponential family of densities
can be defined in exponential normal form via

p(x; θ) = p0(x) exp (〈φ(x), θ〉 − g(θ)) , (1)

where

g(θ) = log
∫
X

p0(x) exp(〈φ(x), θ〉) dx. (2)

Here, p0(x) is a suitably chosen underlying measure,
θ is the natural parameter, g(θ) is the log-partition
function, often called the cumulant generating func-
tion, and 〈·, ·〉 denotes a scalar product in an Eu-
clidean space, or more generally in a Reproducing Ker-
nel Hilbert Space (RKHS) H. Without loss of gener-
ality, and for ease of exposition, we will ignore the
underlying measure p0(x) for the rest of the paper.

Let Y denote the space of labels, and φ(x, y) be the
sufficient statistics of the joint distribution associated
with (x, y) ∈ X ×Y. For the purpose of classifica-
tion we are mainly concerned with estimating condi-
tional probabilities. Therefore, we assume that given
the data, the labels are drawn from an exponential
family and, extend the exponential families framework
to conditional probabilities. Here we have

p(y|x; θ) = exp (〈φ(x, y), θ〉 − g(θ|x)) , (3)

and

g(θ|x) := log
∫
Y

exp(〈φ(x, y), θ〉) dy. (4)

In analogy to the above case, g(θ|x) is commonly re-
ferred to as the conditional log-partition function.

Both g(θ) and g(θ|x) are convex C∞ functions in θ
and they can be used to compute cumulants of the
distribution [6, 4], for instance:

∂θg(θ) = Ep(x;θ)[φ(x)],

∂2
θg(θ) = Varp(x;θ)[φ(x)],

∂θg(θ|x) = Ep(x,y;θ)[φ(x, y)|x],

∂2
θg(θ|x) = Varp(x,y;θ)[φ(x, y)|x].

2.2 Incomplete Training Data

In the following, we will deal with the problem of esti-
mating p(y|x; θ) or a related quantity based on a set of
observations (xi, yi) ∈ X ×Y with i = 1, . . . ,m. More
specifically, we allow that some of the xi have been
observed only partially, that is, we may partition the
observations as xi = (xo

i , x
u
i ), where xo

i represents the
observed part and xu

i is the unobserved part of the
data (see [3] for a detailed description of how miss-
ing data may arise and how it is typically treated in

an Expectation Maximization (EM) context). Observe
that we allow for different sets of missing variables for
different data points.

The first step is to extend (3) to partially observed
data. Clearly

p(xu, y|xo; θ) = exp (〈φ(xo, xu, y), θ〉 − g(θ|xo)) . (5)

Integration over the unobserved part of x, that is, xu,
and direct calculation yields

p(y|xo; θ) =
∫
Xu

exp (〈φ(xo, xu, y), θ〉 − g(θ|xo)) dxu

= exp(g(θ|xo, y)− g(θ|xo)) , (6)

with a suitable definition of g(θ|xo, y). In other words,
the conditional probability p(y|xo; θ) is now given by
the exponential of the difference of two conditional log-
partition functions. This poses two problems:

• Computing the log-partition function is a non-
trivial problem [14]. In particular, the compu-
tation of g(θ|xo) and g(θ|xo, y) may pose addi-
tional difficulties. This is because the joint suffi-
cient statistics might lead to an intractable inte-
gral. However, in many real life applications the
data is discrete and only a small number of vari-
ables are missing. In these cases, one can either
resort to brute force computation or exploit the
algebraic structure of the integrand.

• The negative log-likelihood, − log(p(y|xo; θ)),
ceases to be a convex function. This means that
the optimization problems arising from estimation
with missing variables may involve many local op-
tima. In Section 3, we will present an optimiza-
tion method to deal with this problem by extend-
ing the CCP of [16] as well as a second method
based on the EM algorithm.

2.3 Incomplete Labels

Using ideas similar to those used for handling missing
training data we can also handle data with missing
labels. As before, we partition yi = (yo

i , yu
i ) and inte-

grate out the unobserved part of the labels to yield

p(yo|x; θ) =
∫
Yu

exp (〈φ(x, yo, yu), θ〉 − g(θ|x)) dyu

= exp(g(θ|x, yo)− g(θ|x)). (7)

(7) can then be used to perform Maximum Likelihood
Estimation (MLE) or Maximum A Posteriori (MAP)
estimation. As before, the conditional probability
p(yo|x; θ) is given by the exponential of the difference
of two conditional log-partition functions. Note that
both types of missing data can also be combined in a
straightforward manner using the conditional density
p(yo|xo; θ).
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2.4 Transduction

Transduction can be viewed as an extreme case of in-
complete labels. Typically, we are given a set of ob-
servations with a few missing labels. The task is to
predict these missing labels. We now compute a prob-
ability distribution on the missing labels, given by

p(yu|x, yo; θ) = exp (〈φ(x, yo, yu), θ〉 − g(θ|x, yo)) .

In order to compute the above density we need to com-
pute

g(θ|x, yo) = log
∫
Yu

exp(〈φ(x, yo, yu), θ〉 dyu. (8)

If the space of labels Y is large, and many labels are
missing, then computing the above integral is a non-
trivial task and we need to resort to Monte-Carlo sam-
pling methods or other similar high dimensional inte-
gration techniques in order to perform prediction.

2.5 Conditional Probabilities and Estimators

Our discussion so far has been very generic. In this
section, we focus on two particular kernel algorithms.
First, we show how Gaussian Processes can be viewed
as estimators in exponential families. Then, we dis-
cuss the well known Support Vector Machines in the
context of exponential families. Using our discussion
above, we also show how both these algorithms can
handle missing data in a natural way.

Gaussian Process Classification: If the training
data is assumed to be generated IID from an expo-
nential family distribution, the MLE problem for ex-
ponential families is to minimize

− log p(θ|X, Y ) =
m∑

i=1

− log p(yi|xi, θ)

=
m∑

i=1

g(θ|xi)− 〈φ(xi, yi), θ〉 .

Since we are considering an exponential family in fea-
ture space, the sufficient statistics are possibly infinite
dimensional. To avoid over-fitting the data we con-
sider a prior over the parameter θ.

One can show [1] that Gaussian Processes can be seen
as estimators, where the prior on the natural parame-
ter is normal, that is,

p(θ) ∝ exp
(
− 1

2σ2
‖θ‖2

)
.

To see this, observe that under the above prior
t(x, y) := 〈φ(x, y), θ〉 is a Gaussian Process. This is

because θ is normally distributed with zero mean, and
Eθ[t(x, y)] = 0 and the covariance (kernel) matrix is
given by

k((x, y), (x′, y′)) = 〈φ(x, y), φ(x′, y′)〉 .

This argument is similar to the one used by [15] to es-
tablish a connection between Support Vector Machines
and Gaussian Processes.

As a special case we let Y = {±1} and con-
sider the choice φ(x, y) = yφ′(x). This gives us
k((x, y), (x′, y′)) = yiyj · k′(x, x′) where k′(x, x′) =
〈φ′(x), φ′(x′)〉.

Now using the normal prior, the MAP estimation
problem for exponential families is to minimize

−log p(θ|X, Y )=
m∑

i=1

− log p(yi|xi, θ)+
‖θ‖2

2σ2
(9)

=
m∑

i=1

g(θ|xi)−〈φ(xi, yi), θ〉+
‖θ‖2

2σ2
.

Observe that the MAP estimation problem (9)
is convex, and by the representer theorem [11],
the minimizer θ∗ can be found in the span of
{φ(xi, y) where y ∈ Y}. So far, this interpretation
of Gaussian Processes is consistent with the classical
viewpoint.

We now turn to the setting with incomplete input data
(the setting with missing labels is analogous and can
be handled similarly). Here, all we need to do is to
replace p(yi|xi, θ) by p(yi|xo

i , θ). Using (6) this leads
to the following problem:

minimize
m∑

i=1

[g(θ|xo
i )− g(θ|xo

i , yi)] +
1

2σ2
‖θ‖2. (10)

Unlike (9), the above problem is no longer convex, and
we will need a more sophisticated method to solve it.
In Section 3 we show how the CCCP method can be
used to solve this optimization problem efficiently.

It is easy to check that g(θ|xo
i , yi) = 〈φ(xo

i , yi), θ〉 if
xo

i = xi, that is, we recover the original Gaussian Pro-
cess optimization problem whenever the set of obser-
vations is complete.

Support Vector Classification: Gaussian Pro-
cesses maximize the log-likelihood using a normal prior
on the parameters. Instead of directly maximizing
the log-likelihood, one may want to maximize the log-
likelihood ratio between the correct label and the most
likely incorrect labeling [9]. This leads to the following
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cost function:

r(x, y; θ) := log
p(y|x; θ)

maxỹ 6=y p(ỹ|x; θ)
(11)

= 〈φ(x, y), θ〉 −max
ỹ 6=y

〈φ(x, ỹ), θ〉 . (12)

In order to take the margin into account, we use

c(x, y; θ) := max(1− r(xi, yi; θ), 0)

which is essentially a clipped version of r(x, y; θ).

To see the connection to binary Support Vector Ma-
chines, assume Y ∈ {±1} and φ(x, y) = y

2φ′(x).
Then, r(x, y; θ) = yi 〈φ′(x), φ′(x′)〉 and c(x, y; θ) =
max(1− yi 〈φ′(x), φ(x′)〉 , 0) which essentially recovers
the hinge loss. Therefore, our loss function is simply a
generalization of the hinge loss to multi-class Support
Vector Machines [9].

In fact, the MAP estimate in this case is found by
solving

argmin
θ

m∑
i=1

c(xi, yi; θ) +
1

2σ2
‖θ‖2. (13)

To recover soft margin estimates, one simply needs to
introduce slack variables into the above equation.

The main difference between the Support Vector Ma-
chine and the Gaussian process optimization problem
is that, in the case of Support Vector Machines, the
cost function c(x, y; θ) does not depend on the log-
partition function. Instead, it is given by the difference
between scalar products.

An extension to missing variables is now straightfor-
ward: all we need to do is to replace the conditional
probability estimates in the fully observed case by their
counterparts for partially observed data. Using (6)
and (11) we have

r(x, y; θ) = g(θ|xo, y)−max
ỹ 6=y

g(θ|xo, ỹ).

Finally, we can introduce slack variables and extend
(13) into a constrained optimization problem for miss-
ing variables:

minimize
1

2σ2
‖θ‖2 +

m∑
i=1

ξi (14a)

s.t. g(θ|xo
i , yi)−max

ỹ 6=yi

g(θ|xo
i , ỹ) ≥ 1− ξi (14b)

ξi ≥ 0. (14c)

The difference between (14) and (13) is that now the
constraints, as specified by (14b), are non longer con-
vex. Therefore, the minimization is no longer a con-
vex problem, and we need, for instance, an iterative
scheme to enforce these constraints.

As before, if xo
i = xi, that is, if no data is missing, we

have g(θ|xo
i , yi) = 〈φ(xo

i , yi), θ〉 and (14) reduces to a
version of (13) which incorporates slack variables.

3 Optimization

As stated in Section 2.5, the optimization problems
that arise when data is missing are no longer convex.
Hence, it is a non-trivial task to solve them. In the
case of Gaussian Processes one could invoke an EM
like algorithm to perform maximum likelihood estima-
tion over the joint set of parameters (θ, {xu

1 , . . . , xu
m})

directly. But, it is not clear how such an algorithm
can be extended to incorporate non-convex constraints
which arise in the case of Support Vector Machines
with missing variables.

Instead, we take a small detour: EM can also be
viewed as a consequence of the CCP [16]. This pro-
vides us with a strategy to use similar algorithms for
constrained problems by extending CCP to the Con-
strained CCP.

3.1 The Constrained Concave Convex
Procedure

Theorem 1 (Constrained CCP) Denote by fi, gj

real-valued convex and differentiable functions on a
vector space X for all i ∈ {0, . . . , n}, and let ci ∈ R
for i ∈ {1, . . . , n}. Then, Algorithm 1 converges to
a local minimum of the following optimization prob-
lem, provided that the linearization of the nonconvex
constraints in conjunction with the convex constraints
satisfy suitable constraint qualifications at the point of
convergence of the algorithm.

minimizef0(x)− g0(x) (15a)
s.t. fi(x)− gi(x) ≤ ci for all 1 ≤ i ≤ n (15b)

In the following, we denote by Tn{f, x}(x′) the nth

order Taylor expansion of f at location x, that is,
T1{f, x}(x′) = f(x) + 〈x′ − x, ∂xf(x)〉.

Algorithm 1 Constrained Concave Convex Procedure

Initialize x0 with a random value
repeat

find xt+1 as the solution of the convex optimiza-
tion problem

minimizef0(x)− T1{g0, xt}(x) (16a)
s.t. fi(x)− T1{gi, xt}(x) ≤ ci ∀i (16b)

until convergence of xt

328



Proof The key idea of the proof is that for any convex
function, the first order Taylor expansion is a lower
bound, that is, gi(x) ≥ T1{gi, xt}(x) for all x, xt ∈ X .
Consequently for all x, xt ∈ X and 0 ≤ i ≤ n we have

fi(x)− T1{gi, xt}(x) ≥ fi(x)− gi(x). (17)

By construction, equality holds at the point of expan-
sion x = xt. This means that for every xt, (16) is an
upper restriction of (15). In other words, every x fea-
sible in (16b) is also feasible in (15b). Moreover, the
objective function (16a) is an upper bound of (15a).

When x = xt, the values of (15) and (16) match. Con-
sequently, minimizing (16) leads to xt+1 with a lower
value of the objective function (15a). This is because
of two facts: Firstly, (16) presents an upper bound on
(15). Secondly, when replacing the expansion at xt by
the one at xt+1 again the objective function may only
decrease. To see this, observe that, by convexity we
have

f0(xt+1)− T1{g0, xt}(xt+1) ≥ f0(xt+1)− g0(xt+1),

but, by definition we have

f0(xt+1)− g0(xt+1) = f0(xt+1)− T1{g0, xt+1}(xt+1).

Next, we need to prove that if the xt converge, then we
actually arrived at a minimum or a saddlepoint of the
optimization problem. We show this by proving that
at stationarity a saddlepoint in the Lagrange function
corresponding to (15) is also a saddlepoint in the La-
grange function corresponding to (16) with the same
set of dual variables.

Now, assume that the above algorithm converges to x∗

and let α∗ be the dual variables of (16). By stationar-
ity, the convex restriction at x∗ satisfies the constraint
qualifications and the Lagrange function of (16) has a
saddle point in x∗, α∗.

However, by construction, the linearization is tight at
x∗, so α∗ also satisfies the Kuhn-Tucker conditions for
(15a) and the derivatives of the Lagrangian of (15a)
match those of their counterpart from (16a) at x∗. So
we showed that if the convex restriction has a saddle
point in the Lagrangian, so does the original problem.

This gives us a simple procedure to perform optimiza-
tion even in a constrained nonconvex problem: simply
linearize the constraints at every step and solve the
resulting convex problem.

Remark 2 (CCP) The CCP is a special case of the-
orem 1, where there are no constraints. In this case the
first order conditions for the solution of (16a) amount
to ∂θf0(θ) − ∂θg0(θt) = 0. This is exactly what [16]
propose.

3.2 Application to GP Classification

Recall that for Gaussian Process classification with
missing variables the MAP-estimation problem (10)
becomes that of solving

minimize
m∑

i=1

[g(θ|xo
i )− g(θ|xo

i , yi)] +
1

2σ2
‖θ‖2.

We define

∂θg(θ|xo) = Ep(x,y;θ)[φ(x, y)|xo; θ] := E(θ, x, y),

and

∂θg(θ|xo, y) = Ep(x,y;θ)[φ(x, y)|xo, y; θ] := F (θ, x, y).

Using the above, and the first-order optimality condi-
tions of Remark 2, the Gaussian Process optimization
problem can now be expressed as:∑

i

E(θ, xi, y)− F (θt, xi, yi) +
1
σ2

θ = 0. (18)

Note that while the first expectation depends on θ, the
second one is taken for a fixed value θt, which is the
solution of the previous iteration of the optimization
problem. We can now specialize Algorithm 1 to this
case by iterating the above repeatedly with respect
to θ. To show that our algorithm is identical to the
EM algorithm, we show that an identical optimization
problem arises out of the EM algorithm.

Recall that in the expectation step of EM one computes
the value of the expected log-likelihood with respect to
the given set of parameters θt, that is, we compute

Ep(x,y;θt)

[
m∑

i=1

− log p(yi, x
u
i |xo

i , θ) +
1

2σ2
‖θ‖2

]
. (19)

Observe that

Ep(x,y;θt) [g(θ|xo
i )] = g(θ|xo

i ),

and

Ep(x,y;θt)

[
1

2σ2
‖θ‖2

]
=

1
2σ2

‖θ‖2.

Using the linearity of expectation, the above observa-
tions, and (5) we can re-write (19) as

m∑
i=1

[g(θ|xo
i )− 〈F (θt, xi, yi), θ〉] +

1
2σ2

‖θ‖2. (20)

In the maximization step of EM, one computes the
value of θ which maximizes the above expectation.
First order optimality conditions for (20) are found by
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taking derivatives with respect to θ and setting them
to 0. This is equivalent to solving∑

i

E(θ, xi, y)− F (θt, xi, yi) +
1
σ2

θ = 0,

which is exactly the same as (18). This is not sur-
prising, since the CCP is a generalization of the EM
algorithm [16]. Things are more interesting in the case
of Support Vector Machine classification.

3.3 Application to SV Classification

It is clear that (14) satisfies the conditions of Theo-
rem 1: simply define

f0(θ, ξ) =
1

2σ2
‖θ‖2 +

m∑
i=1

ξi (21a)

fi(θ, ξ) = 1− ξi + max
ỹ 6=yi

g(θ|xo
i , ỹ) (21b)

g0(θ) = 0 and gi(θ) = g(θ|xo
i , yi). (21c)

We also set ci = 0 for all i and write

T1{gi, θt}(θ) = gi(θt) + 〈θ − θt, F (θt, xi, yi)〉 .

If we define

di := 1− ξi − gi(θt) + 〈θt, F (θt, xi, yi)〉 ,

then each iteration Algorithm 1 requires solving the
following optimization problem:

min
1

2σ2
‖θ‖2 +

m∑
i=1

ξi (22a)

s.t. 〈F (θt, xi, yi), θ〉 −max
ỹ 6=yi

g(θ|xo
i , ỹ) ≥ di (22b)

ξi ≥ 0. (22c)

Since this is a convex optimization problem, standard
Quadratic Programming (QP) packages can be used to
solve it. Basically, what happens is that the expected
value of Φ(x, y) with respect to the unknown part of
x is used for classification. This is theoretical justifi-
cation for the sometimes-used heuristic of estimating
the values of the missing parameters and subsequently
performing classification based on them. The main
difference to this simple heuristic is that the margin of
classification is defined as the difference between pairs
of log-partition functions. This means that the condi-
tional expectations depend on the (xu, y) pair rather
than on xu alone.

4 Implementation

To make the above algorithms feasible in practice, sev-
eral technical problems need to be overcome: it may

not be possible to compute the log-partition function
or its derivatives exactly. The solutions cease to be
sparse, as they are given by linear combinations of con-
ditional expectations. Sometimes, the dimensionality
of the space might be so large that high dimensional
integration techniques may need to be employed. In
this section we discuss a few ideas which can be used
to overcome the above problems.

The Representer Theorem: It follows from the
generalized representer theorem [11] that the solution
θ∗ of both Support Vector Machine and Gaussian Pro-
cess classification satisfies

θ∗ ∈ span {Φ(xo
i , x

u
i , y) where xu

i , y are free} . (23)

This means that the cardinality of the basis for θ is typ-
ically very large, sometimes even infinite. This might
happen, for instance, when either the input space X
or the label space Y have large dimensionality. This is
clearly not desirable and we need an alternative. This
is given in the form of an incomplete Cholesky factor-
ization of the kernel matrix, either by sparse greedy
approximation [13] or by positive diagonal pivoting [2].
For practical purposes we used the latter based on the
kernel matrix arising from complete data pairs. The
advantage is that instead of conditional expectations of
Φ(x, y), which could be infinite dimensional, we now
only need to compute conditional expectations over
kernel values, that is

〈Exu [Φ(x, y)|xo; θ],Φ(x′, y′)〉 = Exu [k((x, y), (x′, y′))|xo].
(24)

Likewise, second derivatives with respect to θ are given
by covariances over kernel values.

In other words, instead of allowing the solution to lie
in a possibly infinite dimensional space we constraint
it to lie in a subspace spanned by the fully observed
variables. This can lead to significant computational
advantages. Of course, the downside is that the so-
lution that we obtain might be sub-optimal since we
are enforcing our constraint satisfaction conditions on
only a subspace.

The log-partition function: The second issue, and
arguably a very thorny one, is that one needs to be
able to compute the value of the log-partition function
for both the conditional as well as the unconditional
densities. If suppose the number of missing variables
is very small, and furthermore, if they can take only
a small number of discrete values, then brute force
computation of the conditional log-partition function
is feasible.

In all other cases, we need to resort to methods for
numerical quadrature, such as those discussed in [8].
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The key difference to before is that now we will not
even be able to reach a local optimum exactly but only
up to the level of precision provided by the numerical
integration method. A simple approximation is to use
a Monte-Carlo estimate over the domain of missing
variables instead of an exact integral. In other words,
to compute

Ep(x,y;θ)[k((x, y), (x′, y′))|xo],

we use the approximation∑
xu∈Xu k((x, y), (x′, y′))e〈Φ(x,y),θ〉∑

xu∈Xu e〈Φ(x,y),θ〉

where xu is drawn uniformly from the domain of ob-
servations. We believe that the use of a more sophis-
ticated MCMC sampling technique will lead to better
performance.

Stochastic Gradient Descent Finally, instead of
performing a new Taylor expansion at every new step,
we may also perform stochastic gradient descent on
the objective function itself. This may be preferable
whenever the constrained optimization problem be-
comes highly nontrivial. Essentially, in this case we
only perform conditional expectations for the particu-
lar observation at hand. Standard considerations for
stochastic gradient descent methods apply [5].

5 Experiments

We use the well known US Postal Service (USPS)
dataset. It contains 9298 handwritten digits (7291 for
training and 2007 for testing), collected from mail en-
velopes in Buffalo [7]. Upto 25% of pixels (64 pixels
out of 256) from each data point in the training set
were randomly selected and their values were erased.
A Sparse Greedy matrix approximation using a maxi-
mum of 1000 basis functions was used to approximate
the kernel matrix. We use the Gaussian kernel

k(x, x′) = exp
(
‖x− x′‖2

2σ2

)
,

and tune the σ parameter using cross validation. Reg-
ularization parameters previously reported in the lit-
erature [10] were used for all our experiments. To es-
timate the integrals we used a Monte-Carlo sampling
technique using 50 configurations of missing data gen-
erated uniformly at random. We then used a block
Jacobi method in conjunction with the CCCP algo-
rithm in order to train a multi-class Gaussian Process.
We obtained the best error rate of 5.8%. Contrast this
with the best error rate of around 4.0% reported for the
Gaussian kernel on the same dataset [10]. We noticed
that estimating the integrals by using many samples

decreases the error rate but takes significantly longer
amounts of time to compute and converge.

In the second experiment, we replaced the missing val-
ues by their mean values from other observed data.
This is commonly known as mean imputation [3]. We
obtain the best error rate of 6.08% for this procedure.

As can be see the error rates achieved by our method
is marginally better than that obtained by mean im-
putation. This phenomenon was also observed by [3].
We believe that more sophisticated numerical integra-
tion techniques to estimate integrals will significantly
improve the performance of our algorithm.

6 Discussion and Outlook

In this paper, we presented a principled method for
dealing with missing data using exponential families
in feature space. We outlined methods to deal with
missing training data as well as partially observed la-
bels. Transduction can be viewed as a special case of
our framework. We then showed how Gaussian Pro-
cesses and Support Vector Machines can be extended
to missing data by using our framework. In order to
solve the non-convex optimization problem that arises
we presented a generalization of the Convex Concave
Procedure to incorporate non-convex constraints. We
also discussed a simple proof of convergence for our
algorithm. Preliminary experimental results are en-
couraging.

Clearly, computation of the log-partition function is
the most expensive step in our algorithm. Faster ap-
proximation algorithms viz. Quasi Monte Carlo sam-
pling methods need to be explored for computing the
log-partition function. Extending our results to graph-
ical models and other similar density estimators re-
mains the focus of future research.
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[9] G. Rätsch, S. Mika, and A.J. Smola. Adapting
codes and embeddings for polychotomies. In Neu-
ral Information Processing Systems, volume 15.
MIT Press, 2002.

[10] B. Schölkopf. Support Vector Learning. R. Old-
enbourg Verlag, München, 1997. Doktorar-
beit, TU Berlin. Download: http://www.kernel-
machines.org.

[11] B. Schölkopf, R. Herbrich, and A.J. Smola. A gen-
eralized representer theorem. In Proceedings of
the Annual Conference on Computational Learn-
ing Theory, pages 416 – 426, 2001.

[12] B. Schölkopf and A.J. Smola. Learning with Ker-
nels. MIT Press, 2002.

[13] A.J. Smola and B. Schölkopf. Sparse greedy
matrix approximation for machine learning. In
P. Langley, editor, Proceedings of the Interna-
tional Conference on Machine Learning, pages
911 – 918, San Francisco, 2000. Morgan Kauf-
mann Publishers.

[14] M. J. Wainwright and M. I. Jordan. Graphical
models, exponential families, and variational in-
ference. Technical Report 649, UC Berkeley, De-
partment of Statistics, September 2003.

[15] C. K. I. Williams. Prediction with Gaussian pro-
cesses: From linear regression to linear prediction
and beyond. In M. I. Jordan, editor, Learning and

Inference in Graphical Models, pages 599 – 621.
MIT Press, 1999.

[16] A.L. Yuille and A. Rangarajan. The concave-
convex procedure. Neural Computation, 15:915
– 936, 2003.

332



Semiparametric Latent Factor Models

Yee Whye Teh
Computer Science Div.
University of California

Berkeley, CA 94720-1776
ywteh@eecs.berkeley.edu

Matthias Seeger
Computer Science Div.
University of California

Berkeley, CA 94720-1776
mseeger@eecs.berkeley.edu

Michael I. Jordan
Computer Science Div. and Dept. of Statistics

University of California
Berkeley, CA 94720-1776
jordan@eecs.berkeley.edu

Abstract

We propose a semiparametric model for regres-
sion problems involving multiple response vari-
ables. The model makes use of a set of Gaus-
sian processes that are linearly mixed to cap-
ture dependencies that may exist among the re-
sponse variables. We propose an efficient ap-
proximate inference scheme for this semipara-
metric model whose complexity is linear in the
number of training data points. We present ex-
perimental results in the domain of multi-joint
robot arm dynamics.

1 Introduction

We are interested in supervised problems involving mul-
tiple responses that we would like to model as condition-
ally dependent. In statistical terminology, we would like to
“share statistical strength” between multiple response vari-
ables; in machine learning parlance this is often referred to
as “transfer of learning.” As we demonstrate empirically,
such sharing can be especially powerful if the data for the
responses is partially missing.

In this paper we focus on multivariate regression prob-
lems.1 Models related to the one proposed here are used
in geostatistics and spatial prediction under the name of
co-kriging [3], and an example from this domain helps to
give an idea of what we want to achieve with our tech-
nique. After an accidental uranium spill, a spatial map of
uranium concentration is sought covering a limited area.
We can take soil samples at locations of choice and mea-
sure their uranium content, and then use Gaussian process
regression or another spatial prediction technique to infer
a map. However, it is known that these carbon concentra-
tion and uranium concentration are often significantly cor-
related, and carbon concentration is easier to measure, al-

1In Section 5 we indicate how our technique can be extended
to other settings such as multi-label classification.

lowing for more dense measurements. Thus in co-kriging
the aim is to set up a joint spatial model for several re-
sponses with the aim of improving the prediction of one of
them. The model to be described in the current paper goes
beyond simple co-kriging methods in several ways. First,
rather than combining responses in a posthoc manner as
in co-kriging, our model uses latent random processes to
represent conditional dependencies between responses di-
rectly. The latent processes are fitted using the data from
all responses and can be used to model chacteristics of the
dependencies beyond those based solely on marginal rela-
tionships. Second, the nature of the dependencies does not
have to be known in advance but is learned from training
data using empirical Bayesian techniques.

Another example of a motivating application arises in com-
puter vision, where it is of interest to estimate the pose of
a human figure from image data. In this case the response
variables are the joint angles of the human body [1]. It is
well known that human poses are highly constrained, and it
would be useful for a pose estimation algorithm to take into
account these strong dependencies among the joint angles.

Historically, the problem of capturing commonalities
among multiple responses was one of the motivations be-
hind multi-layer neural networks—the “hidden units” of
a neural network were envisaged not only as nonlinear
transformations, but also as adaptive basis functions to be
“shared” in predicting multivariate responses. As neural
networks gave way to kernel machines for classification
and regression, with comcomitant improvements in flex-
ibility, analytical tractability and performance, this core
ability of neural networks was largely lost.

To elaborate on this point, note that there have been two
main paths from neural networks to kernel machines. The
first path, due to [10], involved the observation that in a
particular limit the probability associated with (a Bayesian
interpretation of) a neural network approaches a Gaus-
sian process. For some purposes, it is arguably advan-
tageous to work directly with the Gaussian process via
its covariance function. However, in this limit it also
turns out that the components of the response (the output
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vector) are independent—the ability to model couplings
among these components is lost. The second path to ker-
nel machines, via the optimization of margins [14], sim-
plified the problem of fitting one-dimensional responses,
but largely neglected the problem of fitting dependent mul-
tivariate responses. This problem has returned to the re-
search agenda via architectures such as the conditional ran-
dom field which links response variables using the graphi-
cal model formalism [5, 13].

Our approach to modeling dependencies among response
variables heads in a direction that is more nonparametric
than the CRF. In the spirit of factor analysis, we view the
relationships among C components of a response vector y

as reflecting a linear (or generalized linear) mixing of P

underlying latent variables. These latent variables are in-
dexed by a covariate vector x, and thus we have a set of
indexed collections of variables; that is, a set of stochastic
processes. Specifically, we assume that each of the P vari-
ables is conditionally independently distributed according
to a Gaussian process, with x as the (common) index set.
The mean of the response y is then a (possibly nonlinear)
function of a linear combination of these conditionally in-
dependent Gaussian processes.

This model is a semiparametric model, as it combines
a nonparametric component (several Gaussian processes)
with a parametric component (the linear mixing). We re-
fer to the model as a semiparametric latent factor model
(SLFM). Note that factor analysis is a special case of the
SLFM, arising when x is a constant. Note also that Neal’s
limiting Gaussian process is a special case, arising when
P = 1. Finally, as we discuss in Section 2, when C = 1
and P > 1 the SLFM can be viewed as a Gaussian pro-
cess version of the multiple kernel learning architecture
proposed in [6].

As in the case of simpler Gaussian process models, a sig-
nificant part of the challenge of working with the SLFM
is computational. This challenge can be largely met by
exploiting recent developments in the literature on fitting
large-scale Gaussian process regression and classification
models. In particular, we make use of the informative
vector machine (IVM) framework for Gaussian processes
[8, 11]. In this framework, only a subset of “informative”
likelihood terms are included in the computation of the
posterior, yielding an training algorithm which scales lin-
early in the number of training data points. Moreover, the
Bayesian underpinnings of the IVM yields general methods
for setting free parameters (hyperparameters), an important
capability which is not always easily achieved within the
context of other kernel-based methodologies.

2 Semiparametric Latent Factor Models

In this section we give a description of our model for non-
parametric regression with multiple responses. We begin

with a short overview of Gaussian process (GP) regression
in the simpler setting of single responses.

A GP can be viewed as a prior over random real-valued
functions u : X 7→ R, and is parametrized by a mean func-
tion µ(·) and a covariance kernel k(·, ·). A random function
u(·) is said to be distributed according to a GP if for any
finite subset X = {x1, . . . ,xm} ⊂ X of covariate vec-
tors the random vector u(X) = (u(x1), . . . , u(xm))T ∈
R

m is distributed according to a Gaussian with mean
(µ(x1), . . . , µ(xm))T and covariance K ∈ R

m,m where
the i, j th entry is k(xi,xj). In our work we use GPs with
zero mean: µ(x) = 0 for all x ∈ X . The covariance ker-
nel k(·, ·) has to satisfy a symmetric positive-definiteness
(SPD) property; that is, K should be SPD for every finite
subset X . Thus, a GP is simply a consistent way of as-
signing multivariate Gaussian distributions to u(X) for any
finite X .

GPs have traditionally been used for Bayesian classifica-
tion and regression with a single response, where the prob-
lem is treated as that of estimating a random univariate
function from the covariate space to the response space.
Rather than assuming a parametric form for the random
function, the nonparametric Bayesian approach places a GP
prior over the space of all functions, and infers the posterior
over functions given the training data.

Returning to our multiple response setting, let X be the
covariate (input) space and let Y = R

C be the response
(output) space. We are interested in predicting y =
(y1, . . . , yC)T ∈ Y from x ∈ X ; i.e., in estimating
P (y |x). We model the conditional distribution using la-
tent variables v ∈ R

C such that the components yc are
mutually independent and independent of x given v :

P (y |v ,x) =

C
∏

c=1

P (yc|vc).

The conditional distribution of y given x is then:

P (y |x) =

∫

P (v |x)

C
∏

c=1

P (yc|vc) dv .

In this paper we focus on regression with Gaussian errors;
i.e., P (yc|vc) = N(yc|vc, σ

2
c ). We treat P (v |x) nonpara-

metrically, in particular using GPs. We do this by introduc-
ing a further set of latent variables u ∈ R

P and letting v

be linearly related to u:

v = Φu, (1)

with Φ ∈ R
C,P . Finally we assume that the coordinates

of u have independent GP priors conditional on x; i.e.,
there are random functions up : X 7→ R such that up =
up(x), and up(·) are distributed according to a GP with
zero mean and covariance kernel kp(·, ·). This setup allows
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Figure 1: A semiparametric latent factor model.

for conditional dependencies among the coordinates of v

to be expressed via Φ and the latent u variables.

The form assumed in Eq. 1 is in direct analogy with factor
analysis models. Note that the information learned from
each single response variable yc is reflected in the posterior
for the latent GPs u(·). Thus, there is sharing of statistical
strength across response variables.

We call the model a semiparametric latent factor model
(SLFM); the graphical model is shown in Figure 1. The pa-
rameters are the components of Φ and the hyperparameters
(aka, the nuisance parameters) are the kernel parameters θp

and the variance parameters σ2
c associated with the Gaus-

sian likelihoods P (yc|vc).

Note that each coordinate vc(·) of v(·) = Φu(·) is a priori
a GP with covariance kernel given by

∑P
p=1 φ2

c,pkp(·, ·),
where φc,p is the (c, p)th element of the matrix Φ. Hence
one interpretation of our model is that each response vari-
able is modeled as a Gaussian process with a kernel that
is an adaptive, conic combination of base kernels. In fact,
if we have C = 1 and P > 1, then this model can be
viewed as a Gaussian process version of the kernel learn-
ing proposed in [6]. However our model does not just fit
the kernel, it actually makes use of the same latent Gaus-
sian processes for every response variable, allowing more
expressive sharing of information across the response vari-
ates. Also, in the case P < C which is our focus in the
current paper, it is more efficient to represent u explicitly
than to integrate it out.

3 Inference

Given a model and training samples D = {(x1,y1), . . . ,
(xn,yn)} drawn i.i.d. from the model2, we perform
Bayesian inference for the latent variables and estimate the
parameters and the hyperparameters within an empirical
Bayes framework. We begin by introducing the relevant
latent variables.

Let ui,p = up(xi) and vi,c = vc(xi). We collect these
into vectors u = (ui,p)i,p and v = (vi,c)i,c where the dou-

2We allow incomplete observations of yi. That is, entries of
yi are allowed to be unobserved—this simply involves dropping
likelihood terms corresponding to the unobserved entries.

ble indices are flattened, with index i running over 1, . . . , n
first, e.g., u = (u1,1, u2,1, . . . , un,1, . . . , un,P )T . The vec-
tors u and v are again linearly related: v = (Φ ⊗ I)u,
where ⊗ is the Kronecker product. In the following we
will assume that P � C and Φ has full rank so the pseudo-
inverse Φ

† such that Φ†
Φ = I exists and u = (Φ†⊗ I)v .

The case P > C requires a different treatment and will be
presented in future work. The variable u is distributed a
priori according to a Gaussian with zero mean and block
diagonal covariance matrix K = diag(K(p))p, where the

pth block has i, j th entry given by K
(p)
i,j = kp(xi,xj). The

covariance of v is thus K̃ = (Φ ⊗ I)K (ΦT ⊗ I).

The posterior processes u(·) |D are Gaussian in the case of
Gaussian likelihoods P (yc|vc), and in principle we could
compute their mean and covariance functions explicitly.
However, this is prohibitively expensive for all but fairly
small values of n and C (the procedure scales as O(n3 C3)
in general). We thus make use of the informative vector
machine (IVM) framework [8] which computes a sparse
approximation to the full Gaussian posterior P (v |D) by
means of greedy forward selection of an active subset of the
training sample using information-theoretic criteria. The
difference here is that P > 1 processes have to be rep-
resented along with their dependencies, and the empirical
Bayes maximization has to encompass a large number of
non-kernel parameters, namely the elements of Φ.

3.1 Forward selection

The active set I of size d consists of tuples (i, c) ∈
{1, . . . , n} × {1, . . . , C}. The goal is to select I such that
the approximate posterior

Q(v) ∝ P (v)
∏

(i,c)∈I

P (yi,c|vi,c) (2)

is close to P (v |D). For given I , the posterior approxi-
mation Q is given by simply ignoring all observations not
in I . However, our method of selecting I depends on the
complete sample D, as is discussed in this section. The
idea is to greedily select the candidate (i, c) which changes
the posterior most if we were to include it (i.e., incorpo-
rate its likelihood term into Q). A good way of measuring
this change is the information gain studied in the setting of
active learning (or sequential design). If Qk−1 denotes the
posterior approximation after k−1 inclusions, the criterion
is

∆info
i,c = D [Qi,c(v) ‖Qk−1(v)]

= D [Qi,c(vi,c) ‖Qk−1(vi,c)] ,

where Qi,c is the approximate posterior we obtain if the
term (i, c) is included at iteration k. At each iteration we
pick the (i, c) that maximizes ∆info

i,c . Since Qi,c(vi,c) ∝

P (yi,c|vi,c)Qk−1(vi,c), we can compute ∆info
i,c in O(1) if
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the current marginal Qk−1(vi,c) is known. The represen-
tation of Q described in Section 3.2 makes it possible to
maintain all these marginals at all times so that we can
score all (i, c) 6∈ I prior to each inclusion. After d it-
erations we have an active set (i1, c1), . . . , (ik, ck) which
determines the approximate posterior in Eq. 2.

3.2 Representing the approximate posterior

The representation for the approximate posterior in Eq. 2
has to satisfy the following properties in order for it to be
useful: it should allow all marginals Q(vi,c) to be main-
tained explicitly at all times, which allows for forward se-
lection (see Section 3.1); it should have a small memory
footprint; and it can be efficiently updated when a new like-
lihood term is included. In this section we describe how
these properties are achieved.

Let Π = diag(�k)k be a diagonal matrix and b = (bk)k be
a vector which collects the parameters of the approximate
posterior, in the sense that

Q(v) ∝ P (v) exp

�

−
1

2
vT

I ΠvI + bT vI

�

,

where vI = (vi1,c1
, . . . , vid,cd

)T . In the case of regres-
sion we have �k = σ−2

ck

and bk = σ−2
ck

yik,ck
. Note that

Π and b are ordered according to the order in which like-
lihood terms are included. To convert from this ordering to
the natural ordering of u and v , define a selection matrix
P ∈ R

d,nC where P k,(ik,ck) = 1 for k = 1, . . . , d, and
zeros elsewhere (note that the natural ordering in which we
flatten i, c indices runs over i first).

Given Π and P , the covariance of Qk(v) is

Ã = (K̃
†
+ P T

ΠP )†.

Given our assumption P � C, we can represent the ap-
proximate posterior in terms of u to minimize memory and
time requirements. As u = (Φ† ⊗ I)v , the covariance of
Qk(u) is

A = (Φ† ⊗ I)(K̃
†
+ P T

ΠP )†(Φ†T ⊗ I).

Using the Sherman-Morrison-Woodbury formula, we ob-
tain

A = K −MMT , M = K (ΦT ⊗ I)P T
Π

1/2L−T ,

(3)

where L is the lower triangular Cholesky factor of

B = I + Π
1/2P K̃P T

Π
1/2.

The mean of Qk(u) is obtained as

h = EQk
[u] = Mβ , β = L−1

Π
−1/2b (4)

while the mean and variance of vi,c under Qk are

h̃i,c = φ(c)hi, ãi,c = φ(c)Aiφ
(c)T ,

where hi and Ai are the mean and covariance of ui, ex-
tracted from entries of Eq. 4 and Eq. 3 respectively, and
φ(c) is the cth row of Φ. The forward selection can be car-
ried out once h̃i,c and ãi,c are computed for every (i, c) not
already included in the active set.

Finally, the representation of Q(u) is given by L ∈ R
d,d,

β ∈ R
d, M ∈ R

nP,d, and the mean hi ∈ R
P and co-

variance Ai ∈ R
P,P of ui, for i = 1, . . . , n. Since the

rows of L, β , and M are already ordered by inclusion
iteration, they can be updated efficiently and stably by ap-
pending new rows or columns. If at iteration k we included
likelihood term (i, c), we compute

l =
√

1 + �kãi,c, l = �
1/2
k

∑

p

φc,pM
(i,p) T

µp =
φc,p�

1/2
k K

(p)
i −M (p)l

l
γ =

�
−1/2
k bk − lT β

l
,

where M (p) is a matrix whose rows are M (i,p). The new
row of L is (lT l), the new column of M (p) is µp, and the
new entry of β is γ. Let µi = (µi,p)p. Then hi is updated
by adding γµi while µiµ

T
i is subtracted from Ai.

The memory requirement is dominated by M which is
O(nPd), while the P matrix-vector multiplications in-
volved in computing µp dominate the update time com-
plexity, which is O(nPd). Computing the information gain
scores ∆info

i,c requires O(nCP 2) time which is in general
subdominant to O(nPd). Note that all costs are linear in
the number of training points n which is the dominant fac-
tor in many large applications.

3.3 Parameter and hyperparameter estimation

We have described an effective procedure to compute an
approximation to the posterior of the latent variables. Here
we outline empirical Bayes estimation of the parameters
and hyperparameters. Let α denote a parameter or hy-
perparameter of interest, and let s denote the variational
parameters which define the approximate posterior—these
are the active set indicators, Π and b. Since we cannot
compute the marginal probability of y given x and α ex-
actly, we optimize a variational lower bound instead:

log P (y |x,α) ≥

EQ[log P (y |u,α)]−D[Q(u)‖P (u |α)], (5)

where Q(u) is the approximate posterior, given by Eq. 2.
We use a double loop iterative procedure, where in the in-
ner loop we optimize Eq. 5 with respect to α using a quasi-
Newton method while keeping s fixed, and in the outer
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loop we reselect a new s greedily as detailed above. No-
tice that Q(·) is dependent on both s and α. For purposes
of optimizing α we propagate derivatives with respect to α

through Q(·), but keep s fixed. This differs from most other
variational methods that keep all of Q(·) fixed when opti-
mizing α. Note that the overall optimization is not guar-
anteed to converge, since the s updates are not guaranteed
to increase the lower bound. In practice we find the opti-
mization almost always increases and behaves well. The
criterion and gradient computation has the same complex-
ity as the conditional inference, but is much faster in prac-
tice because code for large matrix operations can be used.
The memory requirements are not increased significantly,
because M can be overwritten. The derivation is rather
involved; it can be found in [12].

4 Experiments

In this section we present experimental results for the re-
gression task of modeling of the dynamics of a 3-D, four-
joint robot arm. The dataset is created using realistic simu-
lation code which provides a mapping from twelve covari-
ates (the angles, angular velocities and torques at each of
the four joints of the arm) to four responses (the angular
accelerations at the four joints).

We preprocessed the raw data by fitting a linear regression
to the training set and replacing all responses by the cor-
responding residuals, then normalizing both covariate and
response variables to have mean zero and variance one.
This removal of the linear component of the regression
helps clarify the relative contributions made by the nonlin-
ear methods that are our focus. Finally the four responses
were linearly mixed using randomly sampled unit length
vectors to produce six response variables. Thus the dataset
is a mapping from twelve covariates to six responses, where
it is known that four latent variables are sufficient to capture
the mapping.

The dataset sizes are n = 1000 for training and 500 points
for testing. We report mean squared error (MSE) and av-
erage marginal log probability (LOGP) in the experiments
below.3 To calibrate the numbers, note that linear regres-
sion would have an average MSE of 1 on this task.

We compare our model against a baseline method (INDEP)
in which each response variable is simply modeled inde-
pendently, i.e., taking P = C and Φ = I . We use the
IVM technique for both models. For our model we use a
joint active set I of size d, while for the baseline we use
individual active sets of size d′ per response variate. It is
clear that for similar training set size and coverage by ac-
tive points, training for INDEP is significantly faster than
for SLFM, and in this study we do not attempt to equalize
training times.

3LOGP is log Q(y∗|x∗) averaged over the test set.

In both models we use the squared-exponential covariance
function (SQEXP):

kp(x,x′) = �p exp

 

−
∑

l

1

2θ2
p,l

|xl − x′
l|

2

)

, (6)

where θp,l is the length scale for dimension l, and �p > 0
sets the overall variance. For the SLFM, the same kernel is
used for all latent GPs and we set �p = 1 since the variance
can already be represented by scaling the columns of Φ.
We allow different length scales for each input dimension
because we find that this has a significant impact on the
quality of prediction—if the length scale is constrained to
be the same for all covariate dimensions then less relevant
input dimensions tend to obscure the more relevant ones.
Note that this large set of hyperparameters is adjusted based
on the training set within our empirical Bayesian frame-
work; no validation set is needed.

The mean squared errors and log probabilities are shown in
Table 1 as a function of P as P is varied from 2 to 6. The
model performs best at P = 4, although similar accuracy
is achieved for P = 4, 5, 6. We do expect the performance
to degrade for even larger values of P but we have not in-
vestigated this. For the rest of this section we chose P = 4
since this is the smallest value supported by the data.

c \ P 2 3 4 5 6
1 0.2930 0.2340 0.1220 0.1190 0.1130
2 0.2840 0.2950 0.1780 0.1890 0.1880
3 0.3940 0.1570 0.1080 0.1060 0.1030
4 0.3630 0.2980 0.1270 0.1490 0.1410
5 0.3080 0.2830 0.1760 0.1840 0.1810
6 0.5560 0.3010 0.1180 0.1190 0.1100

LOGP -5.770 -4.571 -2.342 -2.516 -2.466

Table 1: The mean squared errors for each response variate
on the test set and the average log probability per training
point assigned by our model for varying P .

Next we compared the SLFM with P = 4 to the base-
line of independently modeled response variables. We used
a training set of size n = 1000 and active sets of size
d = 1000 and d′ = 180 (if all INDEP active sets are dis-
joint, their union has size 6 · 180 = 1080). The results are
shown in Table 2. Note that the MS errors for our model
are smaller than for the baseline.

We also tested for the effects of varying the active set size
d; results are given in Table 3.

We see that the active set size d has a significant effect on
prediction accuracy. The quadratic scaling in d can be ob-
served from the training times, except for the largest values
of d, where the O(d3) component in the gradient computa-
tion dominates the O(nP d2) component.

Since our method models dependencies among the re-
sponse variables, for every test point we have a joint predic-
tive distribution over the response variables y∗ ∈ R

C . This
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SLFM INDEP SLFM INDEP
c MSE MSE LOGP LOGP
1 0.122 0.133 0.018 -0.110
2 0.178 0.202 -0.244 -0.335
3 0.108 0.152 -0.025 -0.352
4 0.127 0.179 0.011 -0.271
5 0.176 0.202 -0.340 -0.349
6 0.118 0.135 0.053 -0.046

Table 2: Comparing our model (SLFM) against the base-
line (INDEP) on the robot arm task, with C = 6, P = 4.
Rows correspond to response variables.

c \ d 500 1000 2000 3000
1 0.174 0.122 0.096 0.067
2 0.285 0.178 0.107 0.094
3 0.228 0.108 0.072 0.062
4 0.283 0.127 0.082 0.068
5 0.281 0.176 0.100 0.090
6 0.196 0.118 0.090 0.066

time 382 1269 5806 16746

Table 3: MS test errors for each response as the active set
size d is varied. time gives the complete training time in
seconds.

can be used to further improve the prediction of the model
for any specific component y∗,c, if in addition to the co-
variates x∗ we are also given a subset of the other response
variables y∗,c′ . In Table 4 we show the mean squared errors
attained for response c = 5, when we are also given other
responses. The errors are reduced significantly, especially
for c′ = {2}, and further improve as we observe more re-
sponses; in particular when we observe c′ = {3, 4}. Note
that for the baseline method each response variable is mod-
eled independently and the predictive distribution over v∗

factorizes, hence knowledge of other responses cannot help
in predicting y∗,c.

c′ MSE LOGP
{1} 0.1770 -0.2640
{2} 0.0380 0.2450
{3} 0.1490 -0.2760
{4} 0.1320 -0.2940
{6} 0.1740 -0.3440

{3, 4} 0.112 -0.221

Table 4: Improved predictions of the model on response
variable c = 5 when the model is given other responses
y∗,c′ .

Finally we report an experiment that aimed at improv-
ing our understanding of how statistical strength is shared
across response variables. We again focus on predicting re-
sponse variate c = 5 in the task with 1000 training points.
However, instead of presenting all 1000 covariate/response
pairs simultaneously, we start by observing only response
variable c = 5, for a subset of l < 1000 points. Subse-

quently, we are given all 1000 covariate vectors and the cor-
responding responses for a subset c′ not including c = 5.
We ask whether this will improve our prediction of re-
sponse variable c = 5. Note that this setup is similar to
co-kriging scenarios mentioned in Section 1. Table 5 shows
the mean squared errors attained for various values of l and
for various subsets c′ of additional observed response vari-
ables. We see a large improvement of the mean squared
error for c′ = {1, 2}. Even for l = 50 the errors are al-
ready smaller than those in Table 2. This is because of
the strong dependencies between response variables c = 2
and c = 5 (as seen in Table 4). Note also that the case
c′ = {1, 2, 3, 4, 6} performed worse than c′ = {1, 2},
though still yielding a marked improvement over no addi-
tional training set (c′ = ∅). This occurs because the func-
tional that our method optimizes is a joint functional over
the response variables, and thus depends more strongly on
response variables with more training data. Performance
as assessed by this functional indeed improved for larger
c′. If our goal is to obtain good prediction for a particular
response variable, we can consider a different functional
which focuses on the response variable of interest.

l \ c′ ∅ {1, 2} {1, 2, 3, 4, 6}
50 1.011 0.111 0.202
150 0.752 0.111 0.198
250 0.278 0.105 0.183

Table 5: Mean squared error on test set for varying training
set sizes l and additional response variables c′.

5 Discussion

We have described a model for nonlinear regression in
problems involving multiple, linked response variables. In
a manner reminiscent of factor analysis in the parametric
setting, we model the response vector as (a function of) a
linear combination of a set of independent latent Gaussian
processes. This rather simple semiparametric approach to
sharing statistical strength has a number of virtues—most
notably its flexible parametrization in terms of sets of co-
variance kernels and its computational tractability. We pre-
sented an efficient approximate inference strategy based on
the IVM. While our primary focus has been prediction,
the inferential tools provided by the IVM also allow us to
compute posteriors over various components of the model,
in particular the latent factors and the parameters. Possi-
ble extensions of the model include placing an automatic
relevant determination (ARD) prior on the columns of the
mixing matrix Φ and letting the model determine P auto-
matically. It is also of interest to consider ways in which
the mixing matrix might be dependent on the covariates as
well.

There are other ways of combining multiple Gaussian pro-
cesses. [9] and [7] present models in which the hyperpa-
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rameters of a set of Gaussian processes are endowed with a
common prior. This hierarchical model couples the Gaus-
sian processes as in the SLFM, but the amount of shar-
ing that it induces is rather limited, since it involves only
the hyperparameters of the Gaussian processes. In our ap-
proach the sharing involves entire processes and as such
can be much more expressive. Note also that although we
considered tasks involving a single regression problem with
multiple responses, the SLFM can readily accommodate
the setting in which there are multiple related tasks, each
with a single response and with a separate training set.

As we have noted, the semiparametric approach presented
here is an alternative to the parametric methodology of con-
ditional random fields (CRFs) that has recently been the
focus of attention in the machine learning and computer vi-
sion communities [5, 4]. When the response variables can
plausibly be linked in a simple structure, for example ac-
cording to a chain or a tree, the CRF approach would seem
to be preferable to the SLFM approach. On the other hand,
when the graph is not a chain, the potential intractability
of the partition function can be a significant drawback of
the CRF approach. In vision problems, for example, one
would like to use a two-dimensional Markov random field
for modeling dependencies, but this runs aground on the
problem of the partition function. In our approach, cou-
plings among variables arise by marginalizing over a latent
set of linearly mixed Gaussian processes, and this provides
an alternative, implicit approach to linking variables. In
cases in which graphical models are intractable, this ap-
proach may provide the requisite tractability at a cost of
modeling flexibility. Finally, note also that the SLFM ap-
proach is a kernel-based approach by definition; there is no
need to explicitly “kernelize” the SLFM.

Several methods for multiple responses in regression have
been proposed which involve posthoc combinations of the
outputs of the independent baseline method. An example
is the curds and whey method [2] for multiple linear re-
gression. It is important to stress that our approach is fun-
damentally different in that the latent u processes are fit-
ted jointly using all data. These processes can represent
conditional dependencies directly, while the processes of
the baseline method only ever see marginal data for each
response. Posthoc combination schemes should be suc-
cessful if response dependencies are mainly unconditional
but may fail to represent dependencies which change with
x. An advantage of posthoc methods is that they can be
cheap computationally, having essentially the same scaling
as the independent baseline (which they use as a subrou-
tine). Whether a more flexible technique such as ours with
a computational complexity closer to the baseline method
exists is an open question.

5.1 Applications to classification

Our model can be extended to classification problems
and to other problems involving non-Gaussian likelihoods
P (yc|vc). The basic idea is to again make use of GP-based
techniques such as the IVM that have been extended to GP-
based classification in the single response variable case [8].
The non-Gaussian likelihoods are effectively replaced by
Gaussians whose parameters are determined by sequential
moment matching.

The extension to classification is of particular interest in
the multiple response variable setting because it allows us
to address multi-label classification problems in which the
class labels are not assumed to be mutually exclusive and
may exhibit interesting and useful interdependencies.

In a preliminary investigation of this extension we con-
sidered the toy example shown in Figure 2. We sampled
500 two-dimensional covariate vectors uniformly at ran-
dom from [−1, 1]2 and labeled these vectors using eight bi-
nary response variables, one for each of the regions shown
in the top left panel of Figure 2. There was no label noise,
but 10% of the n = 500 training responses were missing at
random. We fit this data with an SLFM suitably extended
to probit likelihoods, using P = 3 latent GPs, each with
a different SQEXP kernel (Eq. 6) and with a single length
scale parameter (i.e., θp,l = θp,l′ ).
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Figure 2: Top left: the eight regions. Rest: posterior mean
function of the latent GPs. Light colors correspond to larger
values.

After training, the test set errors for the eight response
variables were 0.0345, 0.0261, 0.0133, 0.0296, 0.0602,
0.0176, 0.0494 and 0.0230. The remaining three panels
in Figure 2 show the approximate posterior mean functions
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for the three latent GPs. Roughly speaking, one GP is used
for vertical discrimination, one for horizontal, and a third
for inside-vs-outside separation (although the first two GPs
also distinguish inside-vs-outside separation to a lesser ex-
tent). Thus we see that the model has formed a combi-
natorial code in which it is able to classify eight response
variables using only three latent GPs.

5.2 Other issues

Computational issues remain a serious concern if the
SFLM is to be scaled to larger problems. The main avenue
open for tackling larger datasets is to refrain from scoring
all remaining points for all later inclusions. In particular,
after a number of initial inclusions selected from all re-
maining points we can potentially narrow down the candi-
date set stepwise by excluding points with the worst current
scores. The empirical Bayes learning procedure then ap-
proximates the full likelihood by the likelihood restricted
to the final candidate set (which always includes the ac-
tive set). For very large tasks, even more elaborate caching
strategies could be envisaged. A natural limit for the ac-
tive set size d is imposed by the O(d3) time and memory
scaling.

While we have focused on the case P < C in the current
paper, it is also of great interest to explore cases in which
P > C. In particular, in the P < C regime the variable
v ∈ R

C is constrained to lie in a P -dimensional subspace;
while the analogy to factor analysis suggests that this may
be a useful constraint in some problems, it also may im-
pose an overly narrow bottleneck on the regression map-
ping in other problems. There are several possible ways to
remove this constraint and consider versions of the SFLM
that operate in the P > C regime. One interesting vari-
ant involves replacing Eq. 1 by v = v(0) + Φu where
all components of (v(0)T ,uT )T are conditionally indepen-
dent and are given GP priors with different kernels. While
this setup can be viewed as simply a particular choice of
Φ in a generic SFLM with P > C, the additional inde-
pendences in the model aid in the design of approximate
inference methods based on a variant of belief propagation.
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Abstract

Standard SVM training hasO(m3) time and
O(m2) space complexities, wherem is the train-
ing set size. In this paper, we scale up kernel
methods by exploiting the “approximateness” in
practical SVM implementations. We formulate
many kernel methods as equivalent minimum en-
closing ball problems in computational geome-
try, and then obtain provably approximately opti-
mal solutions efficiently with the use of core-sets.
Our proposed Core Vector Machine (CVM) al-
gorithm has a time complexity that islinear in m
and a space complexity that isindependentof m.
Experiments on large toy and real-world data sets
demonstrate that the CVM is much faster and can
handle much larger data sets than existing scale-
up methods. In particular, on our PC with only
512M RAM, the CVM with Gaussian kernel can
process the checkerboard data set with 1 million
points in less than 13 seconds.

1 Introduction

In recent years, there has been a lot of interest on using
kernels in various machine learning problems, with the sup-
port vector machines (SVM) being the most prominent ex-
ample. Many of these kernel methods are formulated as
quadratic programming (QP) problems. Denote the number
of training patterns bym. The training time complexity of
QP isO(m3) and its space complexity is at least quadratic.
Hence, a major stumbling block is in scaling up these QP’s
to large data sets, such as those commonly encountered in
data mining applications.

To reduce the time and space complexities, a popular tech-
nique is to obtain low-rank approximations on the kernel
matrix, by using the Nyström method (Williams & Seeger,
2001), greedy approximation (Smola & Schölkopf, 2000)
or matrix decompositions (Fine & Scheinberg, 2001).

However, on very large data sets, the resulting rank of the
kernel matrix may still be too high to be handled efficiently.

Another approach to scale up kernel methods is by chunk-
ing or more sophisticated decomposition methods. How-
ever, chunking needs to optimize the entire set of non-zero
Lagrange multipliers that have been identified, and the re-
sultant kernel matrix may still be too large to fit into mem-
ory. Osuna et al. (1997) suggested optimizing only a fixed-
size subset of the training data (working set) each time,
while the variables corresponding to the other patterns are
frozen. Going to the extreme, the sequential minimal opti-
mization (SMO) algorithm (Platt, 1999) breaks a large QP
into a series of smallest possible QPs, each involving only
two variables. In the context of classification, Mangasar-
ian and Musicant (2001) proposed the Lagrangian SVM
(LSVM) that avoids the QP (or LP) altogether. Instead,
the solution is obtained by a fast iterative scheme. How-
ever, for nonlinear kernels (which is the focus in this pa-
per), it still requires the inversion of anm×m matrix. Fur-
ther speed-up is possible by employing the reduced SVM
(RSVM) (Lee & Mangasarian, 2001), which uses a rectan-
gular subset of the kernel matrix. However, this may lead
to performance degradation (Lin & Lin, 2003).

In practice, state-of-the-art SVM implementations typically
have a training time complexity that scales betweenO(m)
andO(m2.3) (Platt, 1999). This can be further driven down
to O(m) with the use of a parallel mixture (Collobert et al.,
2002). However, these are only empirical observations and
not theoretical guarantees. For reliable scaling behaviorto
very large data sets, our goal is to develop an algorithm that
can be proved (using tools in analysis of algorithms) to be
asymptotically efficient in both time and space.

Moreover, practical SVM implementations, as in many nu-
merical routines, onlyapproximatethe optimal solution by
an iterative strategy. Typically, the stopping criterion uti-
lizes either the precision of the Lagrange multipliers (e.g.,
(Joachims, 1999; Platt, 1999)) or the duality gap (e.g.,
(Smola & Schölkopf, 2004)). However, while approxi-
mation algorithms (with provable performance guarantees)
have been extensively used in tackling computationally dif-
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ficult problems like NP-complete problems (Garey & John-
son, 1979), such “approximateness” has never been ex-
ploited in the design of SVM implementations.

In this paper, we first transform the SVM optimization
problem (with a possibly nonlinear kernel) to theminimum
enclosing ball(MEB) problem in computational geometry.
The MEB problem computes the ball of minimum radius
enclosing a given set of points (or, more generally, balls).
Traditional algorithms for finding exact MEBs do not scale
well with the dimensionalityd of the points. Consequently,
recent attention has shifted to the development of approxi-
mation algorithms. Lately, a breakthrough was obtained by
Bădoiu and Clarkson (2002), who showed that an(1 + ǫ)-
approximation of the MEB can be efficiently obtained us-
ing core-sets. Generally speaking, in an optimization prob-
lem, a core-set is a subset of the input points, such that
we can get a good approximation (with an approximation
ratio1 specified by a user-definedǫ parameter) to the orig-
inal input by solving the optimization problem directly on
the core-set. Moreover, a surprising property of (Bădoiu &
Clarkson, 2002) is that the size of its core-set isindepen-
dentof bothd and the size of the point set.

Inspired from this core-set-based approximate MEB al-
gorithm, we will develop an approximation algorithm for
SVM training that has an approximation ratio of(1 + ǫ)2.
Its time complexity is linear inm while its space complex-
ity is independent ofm. The rest of this paper is organized
as follows. Section 2 gives a short introduction on the MEB
problem and its approximation algorithm. The connection
between kernel methods and the MEB problem is given in
Section 3. Section 4 then describes our proposed Core Vec-
tor Machine (CVM) algorithm. Experimental results are
presented in Section 5, and the last section gives some con-
cluding remarks.

2 MEB in Computational Geometry

Given a set of pointsS = {x1, . . . ,xm}, where eachxi ∈
R

d, the minimum enclosing ball ofS (denoted MEB(S))
is the smallest ball that contains all the points inS. The
MEB problem has found applications in diverse areas such
as computer graphics (e.g., collision detection, visibility
culling), machine learning (e.g., similarity search) and fa-
cility locations problems.

1Let C be the cost (or value of the objective function) of
the solution returned by an approximate algorithm, andC∗ be
the cost of the optimal solution. Then, the approximate algo-
rithm has anapproximation ratioρ(n) for an input sizen if

max
“

C

C∗
, C

∗

C

”

≤ ρ(n). Intuitively, this measures how bad

the approximate solution is compared with the optimal solution.
A large (small) approximation ratio means the solution is much
worse than (more or less the same as) the optimal solution. Ob-
serve thatρ(n) is always≥ 1. If the ratio does not depend on
n, we may just writeρ and call the algorithm anρ-approximation
algorithm.

Here, we will focus on approximate MEB algorithms based
on core-sets. LetB(c, R) be the ball with centerc and
radiusR. Given ǫ > 0, a ballB(c, (1 + ǫ)R) is an(1 +
ǫ)-approximationof MEB(S) if R ≤ rMEB(S) andS ⊂
B(c, (1 + ǫ)R). A subsetX ⊆ S is acore-setof S if an
expansion by a factor(1 + ǫ) of its MEB containsS, i.e.,
S ⊂ B(c, (1+ǫ)r), whereB(c, r) = MEB(X) (Figure 1).

ε

R

R

Figure 1: The inner cir-
cle is the MEB of the set
of squares and its(1 + ǫ)
expansion (the outer cir-
cle) covers all the points.
The set of squares is thus a
core-set.

To obtain such an (1 + ǫ)-
approximation, Bădoiu and
Clarkson (2002) proposed
a simple iterative scheme:
At the tth iteration, the
current estimateB(ct, rt)
is expanded incrementally
by including the furthest
point outside the(1 + ǫ)-
ball B(ct, (1 + ǫ)rt). This
is repeated until all the
points inS are covered by
B(ct, (1 + ǫ)rt). Despite
its simplicity, Bădoiu and
Clarkson (2002) showed
that the number of itera-
tions, and hence the size of
the final core-set, depends
only onǫ butnotond orm.
This independence ofd is important on applying this algo-
rithm to kernel methods (Section 3) as the kernel-induced
feature space can be infinite-dimensional. As for the inde-
pendence onm, it allows both the time and space complex-
ities of our algorithm to grow slowly, as will be shown in
Section 4.3.

3 MEB Problems and Kernel Methods

Obviously, the MEB is equivalent to the hard-margin sup-
port vector data description (SVDD) (Tax & Duin, 1999),
which will be briefly reviewed in Section 3.1. The MEB
problem can also be used for finding the radius compo-
nent of the radius-margin bound (Chapelle et al., 2002).
Thus, as pointed out by Kumar et al. (2003), the MEB
problem is useful in support vector clustering and SVM
parameter tuning. However, we will show in Section 3.2
that other kernel-related problems, including the training
of soft-margin one-class and two-class L2-SVMs, can also
be viewed as MEB problems.

3.1 Hard-Margin SVDD
Given a kernelk with the associated feature mapϕ, let the
MEB in the kernel-induced feature space beB(c, R). The
primal problem in the hard-margin SVDD is

min R2 : ‖c − ϕ(xi)‖2 ≤ R2, i = 1, . . . , m. (1)

The corresponding dual is

max α
′diag(K) − α

′Kα : 0 ≤ α, α
′1 = 1, (2)
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where α = [αi, . . . , αm]′ are the Lagrange multipli-
ers, 0 = [0, . . . , 0]′, 1 = [1, . . . , 1]′ and Km×m =
[k(xi,xj)] = [ϕ(xi)

′ϕ(xj)] is the kernel matrix. As is
well-known, this is a QP problem. The primal variables
can be recovered from the optimalα as

c =
m∑

i=1

αiϕ(xi), R =
√

α
′diag(K) − α

′Kα. (3)

3.2 Viewing Kernel Methods as MEB Problems

In this paper, we consider the situation where

k(x,x) = κ, (4)

a constant2. This will be the case when either (1) the
isotropic kernelk(x,y) = K(‖x−y‖) (e.g., Gaussian ker-
nel); or (2) the dot product kernelk(x,y) = K(x′y) (e.g.,
polynomial kernel) with normalized inputs; or (3) any nor-
malized kernelk(x,y) = K(x,y)√

K(x,x)
√

K(y,y)
is used. Using

the conditionα′1 = 1 in (2), we haveα′diag(K) = κ.
Dropping this constant term from the dual objective in (2),
we obtain a simpler optimization problem:

max−α
′Kα : 0 ≤ α, α

′1 = 1. (5)

Conversely, when the kernelk satisfies (4), QP’s of the
form (5) can always be regarded as a MEB problem (1).
Note that (2) and (5) yield the same set ofα’s, Moreover,
let d∗1 andd∗2 denote the optimal dual objectives in (2) and
(5) respectively, then, obviously,

d∗1 = d∗2 + κ. (6)

In the following, we will show that when (4) is satisfied,
the duals in a number of kernel methods can be rewrit-
ten in the form of (5). While the 1-norm error has been
commonly used for the SVM, our main focus will be on
the 2-norm error. In theory, this could be less robust in
the presence of outliers. However, experimentally, its gen-
eralization performance is often comparable to that of the
L1-SVM (e.g., (Lee & Mangasarian, 2001; Mangasarian &
Musicant, 2001). Besides, the 2-norm error is more advan-
tageous here because a soft-margin L2-SVM can be trans-
formed to a hard-margin one. While the 2-norm error has
been used in classification (Section 3.2.2), we will also ex-
tend its use for novelty detection (Section 3.2.1).

3.2.1 One-Class L2-SVM

Given a set of unlabeled patterns{zi}m
i=1 wherezi only has

the input partxi, the one-class L2-SVM separates the out-

2In this case, it can be shown that the hard (soft) margin SVDD
yields identical solution as the hard (soft) margin one-class SVM
(Schölkopf et al., 2001). Moreover, the weightw in the one-class
SVM solution is equal to the centerc in the SVDD solution.

liers from the normal data by solving the primal problem:

min
w,ρ,ξi

‖w‖2 − 2ρ + C

m∑
i=1

ξ2
i : w′ϕ(xi) ≥ ρ − ξi,

wherew′ϕ(x) = ρ is the desired hyperplane andC is a
user-defined parameter. Note that constraintsξi ≥ 0 are
not needed for the L2-SVM. The corresponding dual is

max−α
′

(
K +

1

C
I

)
α : 0 ≤ α, α

′1 = 1

= max−α
′K̃α : 0 ≤ α, α

′1 = 1, (7)

whereI is them×m identity matrix and̃K = [k̃(zi, zj)] =

[k(xi,xj) +
δij

C
]. It is thus of the form in (5). Since

k(x,x) = κ, k̃(z, z) = κ + 1
C

≡ κ̃ is also a constant. This
one-class SVM thus corresponds to the MEB problem (1),
in which ϕ is replaced by the nonlinear map̃ϕ satisfying
ϕ̃(zi)

′ϕ̃(zj) = k̃(zi, zj). From the Karush-Kuhn-Tucker
(KKT) conditions, we can recoverw =

∑m
i=1 αiϕ(xi) and

ξi = αi

C
, andρ = w′ϕ(xi) + αi

C
from any support vector

xi.

3.2.2 Two-Class L2-SVM

Given a training set{zi = (xi, yi)}m
i=1 with yi ∈ {−1, 1},

the primal of the two-class L2-SVM is

minw,b,ρ,ξi
‖w‖2 + b2 − 2ρ + C

m∑
i=1

ξ2
i

s.t. yi(w
′ϕ(xi) + b) ≥ ρ − ξi. (8)

The corresponding dual is

max
0≤α

−α
′

(
K⊙ yy′ + yy′ +

1

C
I

)
α : α

′1 = 1

= max−α
′K̃α : 0 ≤ α, α

′1 = 1, (9)

where⊙ denotes the Hadamard product,y = [y1, . . . , ym]′

andK̃ = [k̃(zi, zj)] with

k̃(zi, zj) = yiyjk(xi,xj) + yiyj +
δij

C
, (10)

involving both input and label information. Again, this is of
the form in (5), withk̃(z, z) = κ + 1 + 1

C
≡ κ̃, a constant.

Again, we can recover

w =
m∑

i=1

αiyiϕ(xi), b =
m∑

i=1

αiyi, ξi =
αi

C
, (11)

from the optimalα andρ = yi(w
′ϕ(xi) + b) + αi

C
from

any support vectorzi. Note that all the support vectors
of this L2-SVM, including those defining the margin and
those that are misclassified, now reside on the surface of the
ball in the feature space induced byk̃. A similar relation-
ship connecting one-class classification and binary classifi-
cation is also described in (Schölkopf et al., 2001).
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4 Core Vector Machine (CVM)

After formulating the kernel method as a MEB problem,
we obtain a transformed kernelk̃, together with the associ-
ated feature spacẽF , mappingϕ̃ and constant̃κ = k̃(z, z).
To solve this kernel-induced MEB problem, we adopt the
approximation algorithm3 described in the proof of Theo-
rem 2.2 in (Bădoiu & Clarkson, 2002). As mentioned in
Section 2, the idea is to incrementally expand the ball by
including the point furthest away from the current center.
In the following, we denote the core-set, the ball’s center
and radius at thetth iteration bySt, ct andRt respectively.
Also, the center and radius of a ballB are denoted bycB

andrB. Given anǫ > 0, the CVM then works as follows:

1. InitializeS0, c0 andR0.

2. Terminate if there is nõϕ(z) (wherez is a training
point) falling outside the(1+ǫ)-ballB(ct, (1+ǫ)Rt).

3. Findz such thatϕ̃(z) is furthest away fromct. Set
St+1 = St ∪ {z}.

4. Find the new MEB(St+1) from (5) and setct+1 =
cMEB(St+1) andRt+1 = rMEB(St+1) using (3).

5. Incrementt by 1 and go back to step 2.

In the sequel, points that are added to the core-set will be
calledcore vectors. Details of each of the above steps will
be described in Section 4.1. Despite its simplicity, CVM
has an approximation guarantee (Section 4.2) and also
provably small time and space complexities (Section 4.3).

4.1 Detailed Procedure

4.1.1 Initialization

Bădoiu and Clarkson (2002) simply used an arbitrary point
z ∈ S to initialize S0 = {z}. However, a good initial-
ization may lead to fewer updates and so we follow the
scheme in (Kumar et al., 2003). We start with an arbi-
trary pointz ∈ S and findza ∈ S that is furthest away
from z in the feature spacẽF . Then, we find another
point zb ∈ S that is furthest away fromza in F̃ . The ini-
tial core-set is then set to beS0 = {za, zb}. Obviously,
MEB(S0) (in F̃ ) has centerc0 = 1

2 (ϕ̃(za) + ϕ̃(zb)) On
using (3), we thus haveαa = αb = 1

2 and all the other
αi’s are zero. The initial radius isR0 = 1

2‖ϕ̃(za) −
ϕ̃(zb)‖ = 1

2

√
‖ϕ̃(za)‖2 + ‖ϕ̃(zb)‖2 − 2ϕ̃(za)′ϕ̃(zb) =

1
2

√
2κ̃ − 2k̃(za, zb).

In a classification problem, one may further requireza and
zb to come from different classes. On using (10),R0 then

becomes12

√
2

(
κ + 2 + 1

C

)
+ 2k(xa,xb). Asκ andC are

constants, choosing the pair(xa,xb) that maximizesR0 is
then equivalent to choosing the closest pair belonging to

3A similar algorithm is also described in (Kumar et al., 2003).

opposing classes, which is also the heuristic used in initial-
izing the SimpleSVM (Vishwanathan et al., 2003).

4.1.2 Distance Computations

Steps 2 and 3 involve computing‖ct − ϕ̃(zℓ)‖ for zℓ ∈ S.
Now,

‖ct − ϕ̃(zℓ)‖
2 (12)

=
X

zi,zj∈St

αiαj k̃(zi, zj) − 2
X

zi∈St

αik̃(zi, zℓ) + k̃(zℓ, zℓ),

on using (3). Hence, computations are based on kernel
evaluations instead of the explicit̃ϕ(zi)’s, which may be
infinite-dimensional. Note that, in contrast, existing MEB
algorithms only consider finite-dimensional spaces.

However, in the feature space,ct cannot be obtained as
an explicit point but rather as a convex combination of
(at most)|St| ϕ̃(zi)’s. Computing (12) for allm training
points takesO(|St|2 + m|St|) = O(m|St|) time at thetth
iteration. This becomes very expensive whenm is large.
Here, we use the probabilistic speedup method in (Smola
& Schölkopf, 2000). The idea is to randomly sample a suf-
ficiently large subsetS′ from S, and then take the point in
S′ that is furthest away fromct as the approximate furthest
point overS. As shown in (Smola & Schölkopf, 2000),
by using a small random sample of, say, size 59, the fur-
thest point obtained fromS′ is with probability 0.95 among
the furthest 5% of points from the wholeS. Instead of
takingO(m|St|) time, this randomized method only takes
O(|St|2 + |St|) = O(|St|2) time, which is much faster as
|St| ≪ m. This trick can also be used in initialization.

4.1.3 Adding the Furthest Point

Points outside MEB(St) have zeroαi’s (Section 4.1.1) and
so violate the KKT conditions of the dual problem. As in
(Osuna et al., 1997), one can simply add any such violating
point toSt. Our step 3, however, takes a greedy approach
by including the point furthest away from the current cen-
ter. In the classification case4 (Section 3.2.2), we have

arg max
zℓ /∈B(ct,(1+ǫ)Rt)

‖ct − ϕ̃(zℓ)‖2

= arg min
zℓ /∈B(ct,(1+ǫ)Rt)

∑
zi∈St

αiyiyℓ(k(xi,xℓ) + 1)

= arg min
zℓ /∈B(ct,(1+ǫ)Rt)

yℓ(w
′ϕ(xℓ) + b), (13)

on using (10), (11) and (12). Hence, (13) chooses theworst
violating pattern corresponding to the constraint (8). Also,
as the dual objective in (9) has gradient−2K̃α, so for a
patternℓ currently outside the ball

(K̃α)ℓ =
m∑

i=1

αi

(
yiyℓk(xi,xℓ) + yiyℓ +

δiℓ

C

)

= yℓ(w
′ϕ(xℓ) + b),

4The case for one-class classification (Section 3.2.1) is similar.
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on using (10), (11) andαℓ = 0. Thus, the pattern chosen
in (13) also makes the most progress towards maximizing
the dual objective. This subset selection heuristic has been
commonly used by various decomposition algorithms (e.g.,
(Chang & Lin, 2004; Joachims, 1999; Platt, 1999)).

4.1.4 Finding the MEB

At each iteration of step 4, we find the MEB by using the
QP formulation in Section 3.2. As the size|St| of the
core-set is much smaller thanm in practice (Section 5),
the computational complexity of each QP sub-problem is
much lower than solving the whole QP. Besides, as only
one core vector is added at each iteration, efficient rank-one
update procedures (Cauwenberghs & Poggio, 2001; Vish-
wanathan et al., 2003) can also be used. The cost then be-
comes quadratic rather than cubic. In the current imple-
mentation (Section 5), we use SMO. As only one point is
added each time, the new QP is just a slight perturbation of
the original. Hence, by using the MEB solution obtained
from the previous iteration as starting point (warm start),
SMO can often converge in a small number of iterations.

4.2 Convergence to (Approximate) Optimality

First, considerǫ = 0. The proof in (Bădoiu & Clarkson,
2002) does not apply as it requiresǫ > 0. Nevertheless, as
the number of core vectors increases by one at each itera-
tion and the training set size is finite, so CVM must termi-
nate in a finite number (say,τ ) of iterations, Withǫ = 0,
MEB(Sτ ) is an enclosing ball for all the points on termina-
tion. BecauseSτ is a subset of the whole training set and
the MEB of a subset cannot be larger than the MEB of the
whole set. Hence, MEB(Sτ ) must also be the exact MEB
of the whole (̃ϕ-transformed) training set. In other words,
whenǫ = 0, CVM outputs theexactsolution of the kernel
problem.

Now, considerǫ > 0. Assume that the algorithm terminates
at theτ th iteration, then

Rτ ≤ rMEB(S) ≤ (1 + ǫ)Rτ (14)

by definition. Recall that the optimal primal objectivep∗

of the kernel problem in Section 3.2.1 (or 3.2.2) is equal to
the optimal dual objectived∗2 in (7) (or (9)), which in turn
is related to the optimal dual objectived∗1 = r2

MEB(S) in (2)
by (6). Together with (14), we can then boundp∗ as

R2
τ ≤ p∗ + κ̃ ≤ (1 + ǫ)2R2

τ . (15)

Hence,max
(

R2

τ

p∗+κ̃
, p∗+κ̃

R2
τ

)
≤ (1 + ǫ)2 and thus CVM is

an(1 + ǫ)2-approximation algorithm. This also holds with
high probability when probabilistic speedup is used.

As mentioned in Section 1, practical SVM implementa-
tions also output approximated solutions only. Typically,

a parameter similar to ourǫ is required at termination. For
example, in SMO and SVMlight (Joachims, 1999), train-
ing stops when the KKT conditions are fulfilled withinǫ.
Experience with these softwares indicate that near-optimal
solutions are often good enough in practical applications.
Moreover, it can also be shown that when the CVM ter-
minates, all the points satisfy loose KKT conditions as in
SMO and SVMlight.

4.3 Time and Space Complexities

Existing decomposition algorithms cannot guarantee the
number of iterations and consequently the overall time
complexity (Chang & Lin, 2004). In this Section, we show
how this can be obtained for CVM. In the following, we as-
sume that a plain QP implementation, which takesO(m3)
time andO(m2) space form patterns, is used for the MEB
sub-problem in Section 4.1.4. Moreover, we assume that
each kernel evaluation takes constant time.

As proved in (Bădoiu & Clarkson, 2002), CVM converges
in at most2/ǫ iterations. In other words, the total number
of iterations, and consequently the size of the final core-set,
are ofτ = O(1/ǫ). In practice, it has often been observed
that the size of the core-set is much smaller than this worst-
case theoretical upper bound (Kumar et al., 2003). This
will also be corroborated by our experiments in Section 5.

Consider first the case where probabilistic speedup is not
used in Section 4.1.2. As only one core vector is added at
each iteration,|St| = t + 2. Initialization takesO(m) time
while distance computations in steps 2 and 3 takeO((t +
2)2 + tm) = O(t2 + tm) time. Finding the MEB in step 4
takesO((t + 2)3) = O(t3) time, and the other operations
take constant time. Hence, thetth iteration takesO(tm +
t3) time, and the overall time forτ = O(1/ǫ) iterations is

τ∑
t=1

O(tm + t3) = O(τ2m + τ4) = O

(
m

ǫ2
+

1

ǫ4

)
,

which is linear in m for a fixedǫ.

As for space5, since only the core vectors are involved
in the QP, the space complexity for thetth iteration is
O(|St|2). As τ = O(1/ǫ), the space complexity for the
whole procedure isO(1/ǫ2), which is independentof m
for a fixedǫ.

On the other hand, when probabilistic speedup is used, ini-
tialization only takesO(1) time while distance computa-
tions in steps 2 and 3 takeO((t+2)2) = O(t2) time. Time
for the other operations remains the same. Hence,tth iter-
ation takesO(t3) time and the whole procedure takes

τ∑
t=1

O(t3) = O(τ4) = O

(
1

ǫ4

)
.

5As the patterns may be stored out of core, we ignore the
O(m) space required for storing them patterns.
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For a fixedǫ, it is thusconstant, independent ofm. The
space complexity, which depends only on the number of
iterationsτ , is still O(1/ǫ2).

If more efficient QP solvers were used in the MEB sub-
problem of Section 4.1.4, both the time and space complex-
ities can be further improved. For example, with SMO, the
space complexity for thetth iteration is reduced toO(|St|)
and that for the whole procedure driven down toO(1/ǫ).

Note that whenǫ decreases, the CVM solution becomes
closer to the exact optimal solution, but at the expense of
higher time and space complexities. Such a tradeoff be-
tween efficiency and approximation quality is typical of all
approximation schemes. Morever, be cautioned that theO-
notation is used for studying the asymptotic efficiency of
algorithms. As we are interested on handling very large
data sets, an algorithm that is asymptotically more effi-
cient (in time and space) will be the best choice. However,
on smaller problems, this may be outperformed by algo-
rithms that are not as efficient asymptotically. These will
be demonstrated experimentally in Section 5.

5 Experiments

In this Section, we implement the two-class L2-SVM in
Section 3.2.2 and illustrate the scaling behavior of CVM (in
C++) on both toy and real-world data sets. For comparison,
we also run the following SVM implementations6:

1. L2-SVM: LIBSVM implementation (in C++);

2. L2-SVM: LSVM implementation (in MATLAB), with
low-rank approximation (Fine & Scheinberg, 2001) of
the kernel matrix added;

3. L2-SVM: RSVM (Lee & Mangasarian, 2001) imple-
mentation (in MATLAB). The RSVM addresses the
scale-up issue by solving a smaller optimization prob-
lem that involves a random̄m× m rectangular subset
of the kernel matrix. Here,̄m is set to10% of m;

4. L1-SVM: LIBSVM implementation (in C++);

5. L1-SVM: SimpleSVM (Vishwanathan et al., 2003)
implementation (in MATLAB).

Parameters are used in their default settings unless other-
wise specified. All experiments are performed on a 3.2GHz
Pentium–4 machine with 512M RAM, running Windows
XP. Since our focus is on nonlinear kernels, we use the

6Our CVM implementation can be downloaded from
http://www.cs.ust.hk/∼jamesk/cvm.zip. LIBSVM can be
downloaded fromhttp://www.csie.ntu.edu.tw/∼cjlin/libsvm/;
LSVM from http://www.cs.wisc.edu/dmi/lsvm; and Sim-
pleSVM fromhttp://asi.insa-rouen.fr/∼gloosli/. Moreover, we
followed http://www.csie.ntu.edu.tw/∼cjlin/libsvm/faq.html in
adapting the LIBSVM package for L2-SVM.

Gaussian kernelk(x,y) = exp(−‖x − y‖2/β), with
β = 1

m2

∑m

i,j=1 ‖xi − xj‖2.

Our CVM implementation is adapted from LIBSVM, and
uses SMO for each QP sub-problem in Section 4.1.4. As in
LIBSVM, our CVM also uses caching (with the same cache
size as in the other LIBSVM implementations above) and
stores all training patterns in main memory. For simplicity,
shrinking is not used in our current CVM implementation.
Moreover, we employ probabilistic speedup (Section 4.1.2)
and setǫ = 10−6 in all the experiments. As in other de-
composition methods, the use of a very stringent stopping
criterion is not necessary in practice. Preliminary studies
show thatǫ = 10−6 is acceptable for most tasks. Using an
even smallerǫ does not show improved generalization per-
formance, but may increase the training time unnecessarily.

5.1 Checkerboard Data

We first experiment on the4 × 4 checkerboard data used
by Lee and Mangasarian (2001) for evaluating large-scale
SVM implementations. We use training sets with a maxi-
mum of 1 million points and 2000 independent points for
testing. Of course, this problem does not need so many
points for training, but it is convenient for illustrating the
scaling properties. Experimentally, L2-SVM with low rank
approximation does not yield satisfactory performance on
this data set, and so its result is not reported here. RSVM,
on the other hand, has to keep a rectangular kernel matrix
of sizem̄ × m and cannot be run on our machine whenm
exceeds 10K. Similarly, the SimpleSVM has to store the
kernel matrix of the active set, and runs into storage prob-
lem whenm exceeds 30K.

As can be seen from Figure 2, CVM is as accurate as the
others. Besides, it is much faster7 and produces far fewer
support vectors (which implies faster testing) on large data
sets. In particular, one million patterns can be processed in
under 13s. On the other hand, for relatively small training
sets, with less than 10K patterns, LIBSVM is faster. This,
however, is to be expected as LIBSVM uses more sophis-
ticated heuristics and so will be more efficient on small-to-
medium sized data sets. Figure 2(b) also shows the core-set
size, which can be seen to be small and its curve basically
overlaps with that of the CVM. Thus, almost all the core
vectors are useful support vectors. Moreover, it also con-
firms our theoretical findings that both time and space are
constant w.r.t. the training set size, when it is large enough.

5.2 Forest Cover Type Data8

This data set has been used for large scale SVM training
by Collobert et al. (2002). Following (Collobert et al.,

7As some implementations are in MATLAB, so not all the
CPU time measurements can be directly compared. However, it
is still useful to note the constant scaling exhibited by theCVM
and its speed advantage over other C++ implementations, when
the data set is large.

8http://kdd.ics.uci.edu/databases/covertype/covertype.html
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Figure 2: Results on thecheckerboard data set (Except for the CVM, all the other implementations have to terminate
early because of not enough memory and / or the training time is too long). Note that the CPU time, number of support
vectors, and size of the training set are in log scale.

2002), we aim at separating class 2 from the other classes.
1% − 90% of the whole data set (with a maximum of
522,911 patterns) are used for training while the remaining
are used for testing. We setβ = 10000 for the Gaussian
kernel. Preliminary studies show that the number of sup-
port vectors is over ten thousands. Consequently, RSVM
and SimpleSVM cannot be run on our machine. Similarly,
for low rank approximation, preliminary studies show that
over thousands of basis vectors are required for a good ap-
proximation. Therefore, only the two LIBSVM implemen-
tations will be compared with the CVM here.

Figure 3 shows that CVM is, again, as accurate as the oth-
ers. Note that when the training set is small, more training
patterns bring in additional information useful for classi-
fication and so the number of core vectors increases with
training set size. However, after processing around 100K
patterns, both the time and space requirements of CVM be-
gin to exhibit a constant scaling with the training set size.
With hindsight, one might simply sample 100K training
patterns and hope to obtain comparable results9. However,
for satisfactory classification performance, different prob-
lems require samples of different sizes and CVM has the
important advantage that the required sample size does not
have to be pre-specified. Without such prior knowledge,
random sampling gives poor testing results, as has been
demonstrated in (Lee & Mangasarian, 2001).

5.3 Relatively Small Data Sets: UCI Adult Data10

Following (Platt, 1999), we use training sets with up to
32,562 patterns. As can be seen in Figure 4, CVM is
still among the most accurate methods. However, as this
data set is relatively small, more training patterns do carry
more classification information. Hence, as discussed in
Section 5.2, the number of iterations, the core set size
and consequently the CPU time all increase with the num-

9In fact, we tried both LIBSVM implementations on a random
sample of 100K training patterns, but their testing accuracies are
inferior to that of CVM.

10http://research.microsoft.com/users/jplatt/smo.html

ber of training patterns. From another perspective, recall
that the worst case core-set size is2/ǫ, independent of
m (Section 4.3). For the value ofǫ = 10−6 used here,
2/ǫ = 2 × 106. Although we have seen that the actual size
of the core-set is often much smaller than this worst case
value, however, whenm ≪ 2/ǫ, the number of core vec-
tors can still be dependent onm. Moreover, as has been ob-
served in Section 5.1, the CVM is slower than the more so-
phisticated LIBSVM on processing these smaller data sets.

6 Conclusion

In this paper, we exploit the “approximateness” in SVM
implementations. We formulate kernel methods as equiv-
alent MEB problems, and then obtain provably approxi-
mately optimal solutions efficiently with the use of core-
sets. The proposed CVM procedure is simple, and does not
require sophisticated heuristics as in other decomposition
methods. Moreover, despite its simplicity, CVM has small
asymptotic time and space complexities. In particular, for
a fixed ǫ, its asymptotic time complexity islinear in the
training set sizem while its space complexity isindepen-
dentof m. When probabilistic speedup is used, it even has
constantasymptotic time and space complexities for a fixed
ǫ, independent of the training set sizem. Experimentally,
on large data sets, it is much faster and produce far fewer
support vectors (and thus faster testing) than existing meth-
ods. On the other hand, on relatively small data sets where
m ≪ 2/ǫ, SMO can be faster. CVM can also be used for
other kernel methods such as support vector regression, and
details will be reported elsewhere.
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Abstract

In Streaming Feature Selection (SFS), new fea-
tures are sequentially considered for addition to
a predictive model. When the space of poten-
tial features is large, SFS offers many advantages
over methods in which all features are assumed to
be known in advance. Features can be generated
dynamically, focusing the search for new features
on promising subspaces, and overfitting can be
controlled by dynamically adjusting the thresh-
old for adding features to the model. We present
a new, adaptive complexity penalty, the Informa-
tion Investing Criterion (IIC), which uses an ef-
ficient coding of features added, and not added,
to the model to dynamically adjust the threshold
on the entropy reduction required for adding a
new feature. Streaming Feature Selection with
IIC gives strong guarantees against overfitting. In
contrast, standard penalty methods such as BIC
or RIC always drastically over- or under-fit in the
limit of infinite numbers of non-predictive fea-
tures. Empirical results show that SFS is compet-
itive with much more compute-intensive feature
selection methods.

1 Introduction

In many problems, one has a fixed set of observations from
which a vast, or even infinite stream of features can be
generated to build predictive models. The large number
of potentially predictive features may come from trans-
formations of, and interactions between, a smaller initial
set of features. For example, most commercial statistical
software offers the ability to do stepwise regression using
all feature interactions (e.g., products of pairs of features,
or all products containing three variables). Pairwise in-
teractions are important and, along with data transforma-
tions, can rapidly create large data sets. For example in
a bankruptcy prediction problem described below, consid-

ering interactions between the 365 original features led to
a set of over 67,000 potential features, of which about 40
proved significant.

The features may also come from more complex feature
generation algorithms. For example, Statistical Relational
Learning (SRL) methods often generate tens or hundreds
of thousands of potentially predictive features. SRL and
related methods “crawl” through a database or other rela-
tional structure and generate features by building increas-
ingly complex compound relations [1] . For example, when
building a model to predict the journal in which an article
will be published, potentially predictive features include
the words in the target article itself, the words in the articles
cited by the target article, the words in articles that cite arti-
cles written by the authors of the target article, and so forth.
Traversing such relational structures can easily generates
millions of features, since there are many words, authors,
and journals. Current modeling techniques, however, are
ill equipped to deal with problems of learning from, say, a
million potential features for each of a hundred thousand
observations. A hundred billion numbers do not fit easily
into memory on most contemporary computers. More im-
portantly, CPU is fast relative to memory, and being more
so.

When building models from potentially enormous sets of
features, it is desirable to interleave the process of feature
generation with that of feature testing in order to avoid even
generating features which are less likely to be useful. One
may want to only consider interaction terms in a regression
if at least one of the component terms has proven predic-
tive. One may want to only search farther in those branches
of a refinement graph in inductive logic programming (ILP)
which contain terms that have proven predictive – as is, in-
deed, done in ILP. Building predictive models from such
large, complex data sets requires careful control to avoid
over-fitting, particularly when there are many more fea-
tures than observations. Standard statistical and machine
learning methods such as SVMs, maximum entropy meth-
ods and neural networks generally assume that all features
(“predictors”) are known in advance. They then use regu-
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larization or features selection to avoid overfitting.

This paper focuses on penalty-based feature selection
methods for problems in which a small number of predic-
tive features are to be selected from a large set of potential
features. We will compare, in the context of streaming fea-
ture selection, the widely used BIC penalty method with
RIC, a more recent penalty method, and with the new In-
formation Investing Criterion (IIC), which this paper intro-
duces.

BIC can be understood in an information theoretic sense
as consisting of a code (specifying the parameters in the
model) and the compressed data (describing the errors in
the predictions made by the model). Each zero parameter
(feature not included in the model) is coded with one bit,
and each non-zero parameter is coded with1 + 1

2 log(n)
bits, wheren is the number of observations used. (All logs
are base 2.) Recalling that the log likelihood of the data
given a model gives the number of bits to code the model
error, leads to the BIC criterion for feature selection: ac-
cept a new featurexi only if the change in log likelihood
from adding the feature is greater than1

2 log(n), i.e. if

log(P (Y |Ŷi))− log(P (Y |Ŷ−i)) > 1
2 log(n). BIC is equiv-

alent to a Minimum Description Length (MDL)[2] criterion
if the number of features considered,p is much less than the
number of observations,n. Howver, BIC is not a valid code
for p� n.

The Risk Inflation Criterion (RIC) [3, 4] gives another,
much more stringent criterion for feature selection, which
controls the minimax risk. RIC chooses a set of features
from the potential feature pool so that the loss of the re-
sulting model is within a factor oflog(p) of the loss of the
best such model. In essence, RIC behaves like a Bonferroni
rule, in which a threshold for feature inclusion is selected
so thatthe set of all features will only have a small chance
of containing a “false” feature. This is highly conservative,
and does often not produce optimal out of sample predic-
tion accuracies.

The Information Investing Criterion (IIC) introduced in this
paper is an alternative MDL-style coding which, unlike
BIC and RIC, is adaptive. Information investing does not
require knowing the number of potential predictors in ad-
vance, yet still has provable bounds on overfitting. IIC’s
performance is never much worse than BIC or RIC, and for
the types of problems we are interested in, where there are
far more potential features than observations, it often gives
vastly superior performance.

The assumptions behind penalty methods such as BIC and
RIC are not met when a fixed number of features are to be
selected from an arbitrarily large set of potentially predic-
tive features. Inclusion rules such as AIC and BIC, which
are not a function ofp, the number of possible features to
be considered for inclusion in the model, inevitably over-
fit asp becomes large. When presented with a continuous

sequence of features that are random noise, any selection
procedure that generates false positives at a fixed rate, such
as AIC or BIC, will select infinitely many of these random
features as predictors. Inclusion rules such as RIC (Bon-
ferroni) whichare a function ofp under-fit asp becomes
large. Any such method that reduces the chance of includ-
ing each feature based on the total number of features,p,
to be considered will end up not adding any features in the
limit asp→∞.

The solution to this dilemma is to sequentially consider a
stream of features for model inclusion and use a method
which incrementally adjusts the criterion for including new
features in the model depending on the history of addi-
tion (or non-addition) of features seen so far. We argue
for Streaming Feature Selection (SFS), where as each ad-
ditional feature is observed, it is tested for inclusion in the
model and then either included or discarded. Streaming
feature selection offers many advantages over the tradi-
tional approach of stepwise selection from a fixed set of
features. In stepwise regression, all features are considered
for addition to the model, the best one is selected, and then
all remaining features considered, etc. At every iteration,
almost all features are tested for addition to the model. This
requires having a finite set of features specified in advance,
and requires looking at each feature many times. Step-
wise feature selection is widely used with penalty methods
such as AIC and BIC, but we will show below that stream-
ing feature selection often gives competitive performance,
while allowing much greater flexibility in dynamically con-
trolling feature generation. Using streams of features has
other benefits. Since most features will not be included in
the models, they can be discarded soon after generation,
thus reducing data storage requirement and allowing the
solution of larger problems than can be tackled using stan-
dard machine learning algorithms such as support vector
machines (SVMs) or neural networks which assume that
all potentially predictive features are knowna priori.

2 Streaming feature selection

The goal of streaming feature selection is to pick useful
predictors from an offered sequence of features. For a fixed
set of observations, new features (predictors) are consid-
ered sequentially, and the decision to include or discard
each feature is made at the time it is provided. SFS can be
used with a variety of different machine learning methods;
all it requires from the machine learner is that it take fea-
tures sequentially and produce an estimate of the change
in entropy (log-likelihood) in the model. A wide range
of classical statistical methods can be used off-the-shelf,
such as linear or logistic regression, or extensions such as
generalized linear methods and estimating equations. SFS
works particularly well with modeling methods than can ef-
ficiently add additional features and with adaptive penalty
methods such as IIC.
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Initialize
i = 1, wealth = w0 bits,model = {}

Do forever
x← get new feature()
ε← wealth/2i
bits saved← entropy reduction(x, ε, model)
if(bits saved > w∆)

wealth← wealth + w∆

add feature(x, model) // addx to the model
else

wealth← wealth− ε
i← i + 1

Figure 1: Information-investing algorithm

SFS dynamically adjusts the threshold,w∆, on the entropy
reduction needed for a new variable to enter the model.1

The threshold,w∆, is adjusted using the wealth,wi, which
represents the number of bits currently available for over-
fitting. Wealth starts at an initial valuew0 specifying the
number of bits by which one is willing to risk increasing
the description length. It is increased byw∆ each time a
variable (feature) is added to the model, since the variable
is guaranteed to save at leastw∆ bits, and decreased byε
each time a variable is not added to the model,reflecting (as
described below) the cost of coding the fact that the feature
was not added.

The algorithm is given in Figure 1.ε specifies how many
bits are available to code a variable. Thebits saved by
adding a feature to the model is the net entropy reduction
from addingx to the model: the reduction in the model er-
ror minus the cost of coding the coefficient,β, associated
with x and the cost of indicating that the variable is to be
added to the model. Different codings can be used for the
coefficients, for example12 log(n) bits (or, for a very ap-
proximate coding 3 bits) to code each nonzero coefficient,
and e.g. -log(ε) bits to code thatx is to be added to the
model. (Sinceε is the number of bits available to code a
spurious feature, the probability of the next feature being
“useful.” is 1 − e−ε = 1 − (1 − ε + O(ε2)) ≈ ε, and
the cost in bits of coding that that the feature is useful is
roughly -log(ε) bits.) If β, the coefficient ofx, has an as-
sociated t-statistic, then addingx to the model reduces the
entropy of the model by12 t2log(e). (The log(e) converts
thet2 to bits.)

If the featurex reduces entropy sufficiently to be worth
adding to the model, then the wealth is incremented by a
fixed amount,w∆. If the featurex is not added to the

1A very similar SFS algorithm, which we callα-investing,
can be written that dynamically adjusts the criterion for adding a
new feature to a model based on the p-value of the feature under
consideration.

model, the wealth is decreased by the cost of coding the
variable’s absence, which by an argument similar for that
used above is− log(1 − ε), which, for smallε, is approxi-
matelyε.

2.1 Guarantees against overfitting

One sense in which SFS is guaranteed not to over-fit, is
that on average, the sum of the total description length plus
the wealth will never increase. Since the wealth is strictly
positive, this guarantees that the total description length can
never increase by more than the current wealth. Since when
a feature is added to the model we increase the wealth less
than the description length decreases, the description length
plus wealth tends to decrease, providing on average better
models.

SFS also provides another, much more subtle, guarantee
against overfitting. For the case of “hard” problems, where
the coefficients to be estimated are just barely distinguish-
able above the noise, the cost of adding a “false” feature is
comparable to the benefit of adding a true features. This
is a property of using a so-calledtestimator. A testimator
tests for significance and then estimates by the usual esti-
mator if it is significant, and estimates by zero otherwise.
If a variable has a true coefficient of zero, then when it is
falsely included, it will be biased by abouttαSE, wheretα
is the critical value used for testing significance, andSE
is the standard error of the coefficient. On the other hand,
the hardest to detect coefficients will have a coefficient of
abouttαSE. Hence leaving them out will bias their esti-
mated value by about the same amount, namelytαSE. We
can thus get optimal test error by adding as many features
as possible while not exceeding a specified ratio of false to
true features added to the model.2

SFS using the IIC coding (described below) allows us, for
any valid coding, to bound in expectation the ratio of in-
correct features added to correct features added, and thus
to minimize the expected test error by adding as many fea-
tures as possible subject to controlling that ratio.

Theorem
Let Mi be the number of correct variables included in the
model, letNi be the number of spurious variables (those
with true coefficient zero) included andwi be the wealth,
all at iterationi, and letw∆ < 1/4 be a user selected value.
Then if the algorithm in Figure 1 is modified so that it never
bids more than1/2 it will have the property that:

E(Ni) < 4w∆E(Mi) + 4w0.

2This is very similar to controlling the False Discovery Rate
(FDR) [5], the number of features incorrectly included in the
model divided by the total number of features included in the
model, which has become popular in recent years. In the regime
that we are working, correctly adding a feature always reduces
both the FDR and the out-of-sample error, and incorrectly adding
a feature always increases both FDR and error.
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Proof Sketch
The proof relies on the fact thatSi ≡ Ni − 4w∆Mi +
4wi is a super-martingale, namely at each time period the
conditional expectation ofSi − Si−1 is negative. We will
show thatSi is a super-martingale by considering the cases
when the variable is or is not in the true model and is or is
not added to the estimated model.

βi = 0 βi 6= 0
use zero ∆Mi = 0, ∆Ni = 0 ∆Mi = 0, ∆Ni = 0

add variable ∆Mi = 0, ∆Ni = 1 ∆Mi = 1, ∆Ni = 0

We can write the change inSi as:

∆Si ≡ Si − Si−1

= ∆Ni − 4w∆∆Mi + 4∆wi

If βi 6= 0, then∆Ni = 0. Thus,

∆Si = −εi(1−∆Mi) ≤ 0,

whereεi is the amount bid at timei. On the other hand, if
βi = 0, then∆Mi = 0. So,

∆Si = ∆Ni + 4∆wi

= ∆Ni + 4w∆∆Ni − 4εi(1−∆Ni)

= ∆Ni(1 + 4w∆ + εi)− 4εi.

By bounds from information theory, we see that
E(∆Ni) ≤ εi. Also by assumption,4w∆ ≤ 1 and
εi ≤ 1/2. HenceE(∆Si) ≤ 4εi − 4εi = 0. Thus,Si

is a super-martingale.

Using the weaker fact that for super-martingales:E(Si) ≤
E(Si−1), we see thatE(Si) ≤ S0. But since we start out
with Ni = 0, andMi = 0, S0 = 4w0. Sincewi > 0 by
construction, we see thatE(Ni − 4w∆Mi) < 4w0.

Whenw∆ = 1
4 , this reduces toE(Ni) < E(Mi) + 4w0.

The expected number of spurious variables added is thus no
more than4w0 greater than the expected number of correct
variables added.

As described above, if we add as many features as possible
subject to meeting such a constraint on spurious to true fea-
tures added, we will minimize the expected test error. The
selection ofεi aswi/2i gives the slowest possible decrease
in wealth such that all wealth is used; i.e., so that as many
features as possible are included in the model without sys-
tematically over-fitting. More formally:

Theorem
Computingεi aswi/2i gives the slowest possible decrease
in wealth such thatlimi→∞ wi = 0.

Proof Sketch
Define δi = εi/wi to be the fraction of wealth invested
at time i. If no features are added to the model, wealth
at time i is wi = Πi(1 − δi). If we pass to the limit to

generatew∞, we havew∞ = Πi(1− δi) = e
P

log(1−δi) =

e−
P

δi+O(δ2

i ). Thus,w∞ = 0 iff
∑

δi is infinite.

Thus if we letδi go to zero faster than1/i, sayi−1−γ where
γ > 0 thenw∞ > 0 and we have wealth that we never use.

2.2 IIC and its coding scheme

A key question is what coding scheme to use in determin-
ing the entropy reduction. We describe here an “optimal”
coding scheme which leads to the information investing al-
gorithm described in Figure 1. Our goal is to find a (legit-
imate) coding scheme which, given a “bid,”ε, specifying
how many bits are available to code a variable, will guar-
antee the highest probability of adding the variable to the
model. The key idea is that log(probability) and bits are
equivalent. This equivalence allows us to think in terms
of distributions and thus to compute codes which handle
fractions of a bit. We show in this section that given any
actual distributionf̃β of the coefficients, we can produce a
coding corresponding to a modified distributionfβ which
uniformly dominates the coding implied bỹfβ .

Assume, for simplicity, that we increase the wealth by one
bit when a variablexi with coefficientβi is added. Thus,
whenxi is addedlog(p(xi is a “true” variable) /p(xi is a
“false” variable)) > 1 bit; i.e. the log-likelihood decreases
by more than one bit. Letfβi

be the distribution implied by
the coding scheme fortβi

if we addxi andf0(tβi
) be the

normal distribution (the null model in whichxi should not
be added). The coding saves enough bits to justify adding
a variable wheneverfβi

(tβi
) ≥ 2 ∗ f0(tβi

). This happens
with probabilityαi ≡ p0({tβi

: fβi
(tβi

) ≥ 2 ∗ f0(tβi
)})

under the null (αi is thus the area under the tails of the null
distribution.)

There is no reason to havefβi
(tβi

) � 2 ∗ f0(tβi
) in the

tails, since this would “waste” probability or bits. Hence
the optimal coding corresponds tofβ(tβi

) = 2 ∗ f0(tβi
)

for all the variables that are likely to be added. Using all of
the remaining probability mass (or equivalently, making the
coding “Kraft tight”) dictates the coding for the case when
the variable is not likely to be added. The most efficient
coding to use is thus:

{

fβ(tβi
) = 2f0(tβi

) if |tβi
| > tαi

fβ(tβi
) = 1−2∗αi

1−αi
f0(tβi

) otherwise

and the corresponding cost in bits is:







log(fβ(tβi
)/f0(tβi

)) = log(2) = 1 bit if |tβi
| > tαi

log(fβ(tβi
)/f0(tβi

) =
log(1−2αi

1−αi
) ≈ −αi bits otherwise

Figure 2 shows the distributionfβ(t(βi)), with the proba-
bility mass transfered away from the center, where features
are not added, out to the tails, where features are added.
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Figure 2: Optimal distributionfβ

BIC RIC SFS
streaming features 39.3 7.1 5.4

error 3.21 2.88 3.16
stepwise features 199 11.1 –

error 3.89 2.40 –

Table 1. BIC overfits for p � n. Average number of
features selected and out-of-sample error.n = 200 observa-
tions,p = 1,000 features,q = 10 true features in model Syn-
thetic data:x ∼ N(0, 1) y: linear inx with noiseσ2 = 5. A
perfect model would give test error of 2.236, the error of the
null model is 3.873. The results are an average over 20 runs,
and reported errors have an uncertainty of around 0.02.

The above equations been derived assuming that 1 bit is
added to the wealth. It can be generalized to addw∆ bits to
the wealth each time a variable is added to the model. Then,
when a variable is added to the model the probability of it
being “true” should be2w∆ times that of it being “false”,
and all of the 2’s in the above equations are replaced with
2w∆ .

3 Experimental Results

To further illustrate the method, we evaluate SFS on a syn-
thetic data set for which the correct answers are known and
on a larger, real data set of bankruptcy prediction. The base
synthetic data set contains 200 observations each of 1,000
features, of which 10 are predictive. We generate the fea-
tures independently from a normal distribution,N(0, 1),
with the true model being the sum of the ten predictors plus
noise,N(0, 5). The artificially simple structure of the data
allows us to easily see which feature selection methods are
adding spurious variables or failing to find variables that
should be in the model.

The results are presented in Table 1. As expected, BIC
overfits, although less badly when streaming is used rather

than the stepwise selection procedure. RIC gives perfor-
mance superior to SFS in this particular case (q = 10) but
it fails badly when its assumptions (q small) are violated, as
shown in Table 2. Stepwise regression using RIC does bet-
ter here than the streaming version. However, using stan-
dard code from R, the stepwise regression wasmuch slower
than the streaming regression, to the point where running
stepwise regression on data sets with tens of thousands of
features was not possible.

One might
BIC RIC SFS

features 89.3 25.5 61.5
error 6.24 9.57 7.60

Table 2. RIC underfits for q � 1. Same
parameters as Table 1 (streaming) exceptn =
1,000,q = 100 features in data andσ2 = 15.

hope that
adding
more
spurious
features to
the end of
a feature
stream
would not
severely harm an algorithm’s performance. However, BIC,
since its penalty is not a function ofp, will add even more
spurious variables (if BIC haven’t already added a feature
for every observation!). RIC (or Bonferroni) puts a harsher
penalty asp gets large, adding fewer and fewer features.
As Table 3 shows, SFS is clearly the superior method when
the true features occur early in the feature stream. SFS
continues to occasionally add features to the model, which
would be good if there were predictive features later in the
stream, but does not lead to much overfitting when there
are no such features.

It is often the case that large numbers of features are
generated, with the best ones tending to be earlier in
the sequence. Such feature streams are generated when
one searches over interactions and transformations, as in
the bankruptcy example presented below. Similar feature
streams arise when one computes features at many length
scales, as for face or object recognition in machine vi-
sion. Another example is Structural Relational Learning
(SRL), where potential features are generated by searching
the space of logic queries or relational database queries.

We have used the CiteSeer data set, which contains about
500,000 papers, 100,000 “constants” (words, authors, and
journals), and around ten different relations (including au-
thor, venue, cites, has-word, institution, download) to pre-
dict which journal a given paper will be published in, or
which papers it will cite. Predictions using CiteSeer benefit
from the generation of rich sets of features, and depending
on the exact task, SFS gives out-of-sample errors compara-
ble to, or several percentage points below those from non-
adaptive techniques [6]. Learning in SRL methods such as
Structural Generalized Linear Regression (SGLR) [6] ben-
efit from efficient integration of feature generation and se-
lection; as each feature is tested for possible inclusion in
the model, the results are fed back to the feature genera-
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p 1,000 10,000 100k 1M
features 39.3 199 199 199

BIC false pos. 29.5 189 189 189
error 3.21 4.45 4.45 4.45

features 7.1 3.8 1.2 0.9
RIC false pos. 0.1 0.5 0.1 0.2

error 2.88 3.49 3.77 3.91
features 5.4 5.4 5.7 5.7

SFS false pos. 0.3 0.5 0.8 0.8
error 3.16 3.30 3.29 3.29

Table 3. Effect of adding spurious features Same pa-
rameters as Table 1 except that additional spurious features
have been added after the first 1,000 features. “false pos.”
indicates the average number of features incorrectly added.
(average over 10 runs)

tor, which can then use this information to determine which
further features to generate. Since generating the features
from these databases takes CPU days, avoiding generating
features is important both for computational as well as for
statistical efficiency methods.

We also tested a slight modification of SFS on a problem of
predicting personal bankruptcies[7]. The data set is highly
un-balanced, containing 2,244 bankruptcy events and hun-
dreds of thousands of non-bankruptcy observations. The
real world loss function for predicting bankruptcy is quite
asymmetric: the cost of predicting a bankruptcy when none
occurs is much higher than the cost of failing to predict a
bankruptcy when one does occur. We call the ratio of these
two costsρ.

We compared Streaming Feature Selection against boosted
C4.5, doing 5-fold cross-validation, where each pass of the
cross-validation uses 100,000 non-bankruptcies and about
one fifth of the bankruptcies. SFS was run once, and then
the out-of-sample costs were estimated for each cost ratio,
ρ using the predicted probability of bankruptcy. C4.5 was
run separately for each value ofρ.

ρ 199 99 19 6 4 1
C.45 cost 132 76 18.6 7.2 5.09 1.45
SFS cost 61 41 15.3 6.9 5.02 1.54

Table 4. Loss as a function of the loss ratio,ρ, for
boosted C4.5 and for SFS

Table 4 shows that for low cost ratios, the two methods
give very similar results, but at higher cost ratios, SFS gives
around half the loss of C4.5. Using AIC, one would expect
over 1,000 variables to be falsely included in the model,
based on the fact that an f-statistic-based penalty of 2 cor-
responds to a t-statistic of

√
2 which is a wildly generous

threshold when considering 67,000 features. BIC also mas-
sively overfits, although less severely.

4 Alternate feature selection methods

Recent developments in statistical variable selection take
into account the size of the feature space, but only allow
for finite, fixed feature spaces, and do not support sequen-
tial (or streaming) feature selection. The risk inflation crite-
rion (RIC) produces a model that possesses a type of com-
petitive predictive optimality [4, 3]. RIC chooses a set of
features from the potential feature pool so that the loss of
the resulting model is within a factor oflog(p) of the loss
of the best such model. In essence, RIC behaves like a
Bonferroni rule [3]. Each time a predictor is considered,
there is a chance that it will enter the model even if it is
merely noise. In other words, the tested null hypothesis
is that the proposed feature does not improve the predic-
tion of the model. Doing a formal test generates a p-value
for this null hypothesis. Suppose we only add this predic-
tor if its p-value is less thanαj when we consider thejth
predictor. Then the Bonferroni rule keeps the chance of
adding even one extraneous predictor to less than, say, 0.05
by constraining

∑

αj ≤ 0.05.

Bonferroni methods like RIC are conservative, limiting the
ability of a model to add factors that improve its predic-
tive accuracy. The connection of RIC toα-spending rules
leads to a more powerful alternative. Anα-spending rule
is a multiple comparison procedure that bounds its cumula-
tive type 1 error rate at a small level, say 5%. For example,
suppose one has to test thep hypothesesH1, H2, . . . , Hp.
If we test the first using levelα∆, the second using level
α2 and so forth with

∑

j αj = 0.05, then we have only a
5% chance of falsely rejecting one of thep hypotheses. If
we associate each hypothesis with the claim that a predictor
adds to value to a regression, then we are back in the situa-
tion of a Bonferroni rule for variable selection. Bonferroni
methods and RIC simply fixαj = α/p for each test.

Alternative multiple comparison procedures control a dif-
ferent property. Rather than control the cumulativeα (also
known as the family wide error rate), these control the so-
called false discovery rate [5]. Control of the false dis-
covery rate at 5% implies that at most 5% of the rejected
hypotheses are false positives. In variable selection, this
implies that of the included predictors, at most 5% de-
grade the accuracy of the model. The Benjamini-Hochberg
method for controlling the false discovery rate suggests the
α-spending method for keeping the false discovery rate be-
low α: Order the p-values of the independents tests of
H1, H2, . . . , Hp so thatp1 ≤ p2 ≤ · · · pp. Now find the
largest p-value for whichpk ≤ α/(p− k) and reject allHi

for i ≤ k. Thus, if the smallest p-valuep1 ≤ α/p, it is
rejected. Rather than compare the second largest p-value to
the RIC/Bonferroni thresholdα/p, rejectH2 if p2 ≤ 2α/p.
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There have been many papers that looked at procedures of
this sort for use in variable selection from an FDR perspec-
tive [8], an empirical Bayesian perspective [9, 10], an infor-
mation theoretical perspective [11] or simply a data mining
perspective [7]. But all of these require knowing the en-
tire list of possible variables ahead of time. Further, most
of them assume that the variables are orthogonal and hence
tacitly assume thatp < n.

We are currently exploring a way of doing SFS that uses
what we callα-investing instead of IIC. In SFS using IIC,
we keep track of the number of bits saved and use these
bits to invest in future variables. Whereas inα-investing
the medium of exchange is the accumulation ofα that has
yet to be spent. When a significant variable is found, the
α-spending account goes up, but when a variable is found
to be insignificant, the account decreases. Though theα-
investing rule sounds like it might be close to Benjamini-
Hochberg’s FDR procedure described above, it turns out to
be fairly different. In particular, the Benjamini-Hochberg
method fails asp gets large; it is a batch-oriented proce-
dure. But theα-investing shares with IIC the property of
not needing to knowp ahead of time and hence being able
to handle a potentially infinite stream of predictors.

5 Summary

A variety of machine learning algorithms have been devel-
oped for online learning whereobservations are sequen-
tially added. Algorithms such as SFS which are online in
the features being used are much less common. For some
problems, all predictors are known in advance, and a large
fraction of them are predictive. In such cases, regulariza-
tion or smoothing methods work well and streaming fea-
ture selection does not make sense. For other problems,
selecting a small number of features gives a much stronger
model than trying to smooth across all potential features.
(See [12, 13] for a range of feature selection problems and
approaches.) For example, in predicting what journal an
article will be published in, we find that roughly 10-20 of
the 80,000 features we examine are selected [14]. For the
problems in citation prediction and bankruptcy prediction
that we have looked at, generating potential features (e.g.
by querying a database or by computing transformations or
combinations of the raw features) takes orders of magni-
tude more time than the machine learning done by stream-
ing feature selection. Thus, the flexibility that SFS provides
to dynamically decide which features to generate and add
to the feature stream provides potentially large savings in
computation.

Streaming feature selection can be done using any penalty
method such as AIC, BIC or RIC, but is functions best
when using a method such as IIC which adapts the penalty
as a function of what features have been seen and added at
each point. The widely used BIC criterion is only valid in

the limit as the number of observationsn goes to infinity
while the number of featuresp remains small. The more
modern RIC assumes thatn andp are large but that the
number of true variables in the model is close to one. Un-
like BIC and RIC, IIC works for all values ofp andn, and
for anyq � p. The results presented in this paper are for
“hard” problems, in which the coefficients are close to the
limit of being detectable above the noise. For easy prob-
lems, where the signal to noise ratio is high, all methods
tend to work reasonably well. For problems which have a
mix of easy and hard coefficients, the SFS algorithm can
be modified to make multiple passes, first “investing” a rel-
atively small number of bits to find the easy features, and
then using the algorithm as described above to find the hard
features.

Key to the guarantee that IIC works for widely varying val-
ues ofn, p andq is the use of an adaptive penalty to control
the ratio of correct (“true”) to incorrect (“false”) features by
using an information theoretic coding to adjust the thresh-
old on the entropy reduction necessary for adding a variable
to the model. Streaming Feature Selection with IIC is ex-
tremely easily to implement on top of any algorithm which
incrementally considers features for addition and calculates
their entropy reduction or p-value. For linear and logistic
regression, we have found that SFS can easily handle mil-
lions of features.
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Abstract

We consider how to make probability fore-
casts of binary labels. Our main mathemati-
cal result is that for any continuous gambling
strategy used for detecting disagreement be-
tween the forecasts and the actual labels,
there exists a forecasting strategy whose fore-
casts are ideal as far as this gambling strat-
egy is concerned. A forecasting strategy ob-
tained in this way from a gambling strategy
demonstrating a strong law of large numbers
is simplified and studied empirically.

1 INTRODUCTION

Probability forecasting can be thought of as a game
between two players, Forecaster and Reality:

FOR n = 1, 2, . . . :
Reality announces xn ∈ X.
Forecaster announces pn ∈ [0, 1].
Reality announces yn ∈ {0, 1}.

On each round, Forecaster predicts Reality’s move yn

chosen from the label space, always taken to be {0, 1}
in this paper. His move, the probability forecast pn,
can be interpreted as the probability he attaches to
the event yn = 1. To help Forecaster, Reality presents
him with an object xn at the beginning of the round;
xn are chosen from an object space X.

Forecaster’s goal is to produce pn that agree with the
observed yn. Various results of probability theory,
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in particular limit theorems (such as the weak and
strong laws of large numbers, the law of the iterated
logarithm, and the central limit theorem) and large-
deviation inequalities (such as Hoeffding’s inequality),
describe different aspects of agreement between pn and
yn. For example, according to the strong law of large
numbers, we expect that

lim
n→∞

1
n

n∑

i=1

(yi − pi) = 0. (1)

Such results will be called laws of probability and the
existing body of laws of probability will be called clas-
sical probability theory.

In §2, following [12], we formalize Forecaster’s goal by
adding a third player, Skeptic, who is allowed to gam-
ble at the odds given by Forecaster’s probabilities. We
state a result from [14] and [12] suggesting that Skep-
tic’s gambling strategies can be used as tests of agree-
ment between pn and yn and that all tests of agree-
ment between pn and yn can be expressed as Skeptic’s
gambling strategies. Therefore, the forecasting proto-
col with Skeptic provides an alternative way of stating
laws of probability.

As demonstrated in [12], many standard proof tech-
niques developed in classical probability theory can be
translated into continuous strategies for Skeptic. In §3
we show that for any continuous strategy S for Skep-
tic there exists a strategy F for Forecaster such that S
does not detect any disagreement between the yn and
the pn produced by F . This result is a “meta-theorem”
that allows one to move from laws of probability to
forecasting algorithms: as soon as a law of probability
is expressed as a continuous strategy for Skeptic, we
have a forecasting algorithm that guarantees that this
law will hold; there are no assumptions about Reality,
who may play adversarially.

Our meta-theorem is of any interest only if one can find
sufficiently interesting laws of probability (expressed as
gambling strategies) that can serve as its input. In §4
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we apply it to the important properties of unbiased-
ness in the large and small of the forecasts pn ((1) is an
asymptotic version of the former). The resulting fore-
casting strategy is automatically unbiased, no matter
what data x1, y1, x2, y2, . . . is observed.

In §5 we simplify the algorithm obtained in §4 and
demonstrate its performance on some artificially gen-
erated data sets.

2 THE GAMBLING FRAMEWORK
FOR TESTING PROBABILITY
FORECASTS

Skeptic is allowed to bet at the odds defined by Fore-
caster’s probabilities, and he refutes the probabilities if
he multiplies his capital manyfold. This is formalized
as a perfect-information game in which Skeptic plays
against a team composed of Forecaster and Reality:

Binary Forecasting Game I

Players: Reality, Forecaster, Skeptic

Protocol:

K0 := 1.
FOR n = 1, 2, . . . :

Reality announces xn ∈ X.
Forecaster announces pn ∈ [0, 1].
Skeptic announces sn ∈ R.
Reality announces yn ∈ {0, 1}.
Kn := Kn−1 + sn(yn − pn).

Restriction on Skeptic: Skeptic must choose the sn

so that his capital is always nonnegative (Kn ≥ 0 for
all n) no matter how the other players move.

This is a perfect-information protocol; the players
move in the order indicated, and each player sees the
other player’s moves as they are made. It specifies
both an initial value for Skeptic’s capital (K0 = 1)
and a lower bound on its subsequent values (Kn ≥ 0).

Our interpretation, which will be called the testing in-
terpretation, of Binary Forecasting Game I is that Kn

measures the degree to which Skeptic has shown Fore-
caster to do a bad job of predicting yi, i = 1, . . . , n.

2.1 VALIDITY AND UNIVERSALITY OF
THE TESTING INTERPRETATION

As explained in [12], the testing interpretation is valid
and universal in an important sense. Let us assume,
for simplicity, that objects are absent (formally, that
|X| = 1). In the case where Forecaster starts from
a probability measure P on {0, 1}∞ and obtains his
forecasts pn ∈ [0, 1] as conditional probabilities under

P that yn = 1 given y1, . . . , yn−1, we have a standard
way of testing P and, therefore, pn: choose an event
A ⊆ {0, 1}∞ (the critical region) with a small P (A)
and reject P if A happens. The testing interpretation
satisfies the following two properties:

Validity Suppose Skeptic’s strategy is measurable
and pn are obtained from P ; Kn then form a
nonnegative martingale w.r. to P . According to
Doob’s inequality [14, 3], for any positive con-
stant C, supnKn ≥ C with P -probability at most
1/C. (If Forecaster is doing a bad job according
to the testing interpretation, he is also doing a
bad job from the standard point of view.)

Universality According to Ville’s theorem ([12],
§8.5), for any positive constant ε and any
event A ⊆ {0, 1}∞ such that P (A) < ε, Skep-
tic has a measurable strategy that ensures
lim infn→∞Kn > 1/ε whenever A happens, pro-
vided pn are computed from P . (If Forecaster is
doing a bad job according to the standard point
of view, he is also doing a bad job according to
the testing interpretation.) In the case P (A) = 0,
Skeptic actually has a measurable strategy that
ensures limn→∞Kn = ∞ on A.

The universality of the gambling scenario of Binary
Forecasting Game I is its most important advantage
over von Mises’s gambling scenario based on subse-
quence selection; it was discovered by Ville [14].

2.2 CONTINUITY OF GAMBLING
STRATEGIES

In [12] we constructed Skeptic’s strategies that made
him rich when the statement of any of several key laws
of probability theory was violated. The constructions
were explicit and lead to continuous gambling strate-
gies. We conjecture that every natural result of clas-
sical probability theory leads to a continuous strategy
for Skeptic.

3 DEFEATING SKEPTIC

In this section we prove the main (albeit very simple)
mathematical result of this paper: for any continuous
strategy for Skeptic there exists a strategy for Fore-
caster that does not allow Skeptic’s capital to grow,
regardless of what Reality is doing. Actually, our re-
sult will be even stronger: we will have Skeptic an-
nounce his strategy for each round before Forecaster’s
move on that round rather than making him announce
his full strategy at the beginning of the game, and we
will drop the restriction on Skeptic. Therefore, we con-
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sider the following perfect-information game that pits
Forecaster against the two other players:

Binary Forecasting Game II

Players: Reality, Forecaster, Skeptic

Protocol:

K0 := 1.
FOR n = 1, 2, . . . :

Reality announces xn ∈ X.
Skeptic announces continuous Sn : [0, 1] → R.
Forecaster announces pn ∈ [0, 1].
Reality announces yn ∈ {0, 1}.
Kn := Kn−1 + Sn(pn)(yn − pn).

Theorem 1 Forecaster has a strategy in Binary Fore-
casting Game II that ensures K0 ≥ K1 ≥ K2 ≥ · · · .

Proof Forecaster can use the following strategy to en-
sure K0 ≥ K1 ≥ · · · :

• if the function Sn(p) takes the value 0, choose pn

so that Sn(pn) = 0;

• if Sn is always positive, take pn := 1;

• if Sn is always negative, take pn := 0.

4 EXAMPLES OF GAMBLING
STRATEGIES

In this section we discuss strategies for Forecaster
obtained by Theorem 1 from different strategies for
Skeptic; the former will be called defensive forecasting
strategies. There are many results of classical proba-
bility theory that we could use, but we will concen-
trate on the simple strategy described in [12], p. 69,
for proving the strong law of large numbers.

If Sn(p) = Sn does not depend on p, the strategy from
the proof of Theorem 1 makes Forecaster choose

pn :=





0 if Sn < 0
1 if Sn > 0
0 or 1 if Sn = 0.

The basic procedure described in [12] (p. 69) is as fol-
lows. Let ε ∈ (0, 0.5] be a small number (expressing
our tolerance to violations of the strong law of large
numbers). In Binary Forecasting Game I, Skeptic can
ensure that

sup
n
Kn < ∞ =⇒ lim sup

n→∞
1
n

n∑

i=1

(yi − pi) ≤ ε (2)

using the strategy sn = sε
n := εKn−1. Indeed, since

Kn =
n∏

i=1

(1 + ε(yi − pi)),

on the paths where Kn is bounded we have
n∏

i=1

(1 + ε(yi − pi)) ≤ C,

n∑

i=1

ln(1 + ε(yi − pi)) ≤ ln C,

ε

n∑

i=1

(yi − pi)− ε2
n∑

i=1

(yi − pi)2 ≤ ln C,

ε

n∑

i=1

(yi − pi) ≤ ln C + ε2n,

1
n

n∑

i=1

(yi − pi) ≤ ln C

εn
+ ε

(we have used the fact that ln(1 + t) ≥ t − t2 when
|t| ≤ 0.5). If Skeptic wants to ensure

sup
n
Kn < ∞ =⇒ −ε ≤ lim inf

n→∞
1
n

n∑

i=1

(yi − pi)

≤ lim sup
n→∞

1
n

n∑

i=1

(yi − pi) ≤ ε,

he can use the strategy sn := (sε
n + s−ε

n )/2, and if he
wants to ensure

sup
n
Kn < ∞ =⇒ lim

n→∞
1
n

n∑

i=1

(yi − pi) = 0, (3)

he can use a convex mixture of (sε
n + s−ε

n )/2 over a se-
quence of ε converging to zero. There are also standard
ways of strengthening (3) to

lim inf
n→∞

Kn < ∞ =⇒ lim
n→∞

1
n

n∑

i=1

(yi − pi) = 0;

for details, see [12].

In the rest of this section we will draw on the excellent
survey [2]. We will see how Forecaster defeats increas-
ingly sophisticated strategies for Skeptic.

4.1 UNBIASEDNESS IN THE LARGE

Following Murphy and Epstein [7], we say that Fore-
caster is unbiased in the large if (1) holds. Let us first
consider the one-sided relaxed version of this property

lim sup
n→∞

1
n

n∑

i=1

(yi − pi) ≤ ε. (4)
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The strategy for Skeptic described above, Sn(p) :=
εKn, leads to Forecaster always choosing pn := 1; (4)
is then satisfied in a trivial way.

Forecaster’s strategy corresponding to the two-sided
version

− ε ≤ lim inf
n→∞

1
n

n∑

i=1

(yi − pi)

≤ lim sup
n→∞

1
n

n∑

i=1

(yi − pi) ≤ ε (5)

is not much more reasonable. Indeed, it can be repre-
sented as follows. The initial capital 1 is split evenly
between two accounts, and Skeptic gambles with the
two accounts separately. If at the outset of round n the
capital on the first account is K1

n−1 and the capital on
the second account is K2

n−1, Skeptic plays s1
n := εK1

n−1

with the first account and s2
n := −εK2

n−1 with the sec-
ond account; his total move is

Sn(p) := εK1
n−1 − εK2

n−1

= ε

(
n−1∏

i=1

(1 + ε(yi − pi))−
n−1∏

i=1

(1 + ε(pi − yi))

)
.

Therefore, Forecaster’s move is pn := 1 if

n−1∑

i=1

ln(1 + ε(yi − pi)) >

n−1∑

i=1

ln(1 + ε(pi − yi)),

pn := 0 if

n−1∑

i=1

ln(1 + ε(yi − pi)) <

n−1∑

i=1

ln(1 + ε(pi − yi)),

and pn can be chosen arbitrarily in the case of equal-
ity. The limiting form of this strategy as ε → 0 is:
Forecaster’s move is pn := 1 if

n−1∑

i=1

(yi − pi) > 0,

pn := 0 if
n−1∑

i=1

(yi − pi) < 0,

and pn can be chosen arbitrarily in the case of equality.

We can see that unbiasedness in the large does not
lead to interesting forecasts: Forecaster fulfils his task
too well. In the one-sided case (4), he always chooses
pn := 1 making

n∑

i=1

(yi − pi)

as small as possible. In the two-sided case (5) with
ε → 0, he manages to guarantee that

∣∣∣∣∣
n∑

i=1

(yi − pi)

∣∣∣∣∣ ≤ 1. (6)

His goals are achieved with categorical forecasts, pn ∈
{0, 1}.
In the rest of this section we consider the more inter-
esting case where Sn(p) depends on p.

4.2 UNBIASEDNESS IN THE SMALL

We now consider a subtler requirement that forecasts
should satisfy, which we introduce informally. We say
that the forecasts pn are unbiased in the small (or reli-
able, or valid, or well calibrated) if, for any p∗ ∈ [0, 1],

∑
i=1,...,n:pi≈p∗ yi∑
i=1,...,n:pi≈p∗ 1

≈ p∗ (7)

provided
∑

i=1,...,n:pi≈p∗ 1 is not too small.

Let us first consider just one value for p∗. Instead of
the “crisp” point p∗ we will consider a “fuzzy point” I :
[0, 1] → [0, 1] such that I(p∗) = 1 and I(p) = 0 for all p
outside a small neighborhood of p∗. A standard choice
would be something like I := I[p−,p+], where [p−, p+] is
a short interval containing p and I[p−,p+] is its indicator
function, but we will want I to be continuous (it can,
however, be arbitrarily close to I[p−,p+]).

The strategy for Skeptic ensuring (2) can be modified
as follows. Let ε ∈ (0, 0.5] be again a small num-
ber. Now we consider the strategy Sn(p) = Sε,I

n (p) :=
εI(p)Kn−1. Since

Kn =
n∏

i=1

(1 + εI(pi)(yi − pi)),

on the paths where Kn is bounded we have
n∏

i=1

(1 + εI(pi)(yi − pi)) ≤ C,

n∑

i=1

ln(1 + εI(pi)(yi − pi)) ≤ ln C,

ε

n∑

i=1

I(pi)(yi − pi)− ε2
n∑

i=1

I2(pi)(yi − pi)2 ≤ ln C,

ε

n∑

i=1

I(pi)(yi − pi)− ε2
n∑

i=1

I(pi) ≤ ln C

(the last step involves replacing I2(pi) with I(pi); the
loss of precision is not great if I is close to I[p−,p+]),

ε

n∑

i=1

I(pi)(yi − pi) ≤ ln C + ε2
n∑

i=1

I(pi),
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∑n
i=1 I(pi)(yi − pi)∑n

i=1 I(pi)
≤ ln C

ε
∑n

i=1 I(pi)
+ ε.

The last inequality shows that the mean of yi for pi

close to p∗ is close to p∗ provided we have observed suf-
ficiently many such pi; its interpretation is especially
simple when I is close to I[p−,p+].

In general, we may consider a mixture of Sε,I
n (p) and

S−ε,I
n (p) for different values of ε and for different I cov-

ering all p∗ ∈ [0, 1]. If we make sure that the mixture
is continuous (which is always the case for continuous
I and finitely many ε and I), Theorem 1 provides us
with forecasts that are unbiased in the small.

4.3 USING THE OBJECTS

Unbiasedness, even in the small, is only a necessary but
far from sufficient condition for good forecasts: for ex-
ample, a forecaster who ignores the objects xn can be
perfectly calibrated, no matter how much useful infor-
mation xn contain. (Cf. the discussion of resolution in
[2]; we prefer not to use the term “resolution”, which
is too closely connected with the very special way of
probability forecasting based on sorting and labeling.)
It is easy to make the algorithm of the previous sub-
section take the objects into account: we can allow the
test functions I to depend not only on p but also on
the current object xn; Sn(p) then becomes a mixture
of

Sε,I
n (p) := εI(p, xn)

n−1∏

i=1

(1 + εI(pi, xi)(yi − pi))

and S−ε,I
n (p) (defined analogously) over ε and I.

4.4 RELATION TO A STANDARD
COUNTER-EXAMPLE

Suppose, for simplicity, that objects are absent (|X| =
1). The standard construction from Dawid [1] showing
that no forecasting strategy produces forecasts pn that
are unbiased in the small for all sequences is as follows.
Define an infinite sequence y1, y2, . . . recursively by

yn :=

{
1 if pn < 0.5
0 otherwise,

where pn is the forecast produced by the forecasting
strategy after seeing y1, . . . , yn−1. For the forecasts
pn < 0.5 we always have yn = 1 and for the forecasts
pn ≥ 0.5 we always have yn = 0; obviously, we do not
have unbiasedness in the small.

Let us see what Dawid’s construction gives when ap-
plied to the defensive forecasting strategy constructed
from the mixture of Sε,I

n (p) and S−ε,I
n (p), as described

above, over different ε and different I; we will assume
not only that the test functions I cover all [0, 1] but
also that each point p ∈ [0, 1] is covered by arbitrar-
ily narrow (concentrated in a small neighborhood of
p) test functions. It is clear that we will inevitably
have pn → 0.5 if pn are produced by the defensive
forecasting strategy and yn are produced by Dawid’s
construction. On the other hand, since all test func-
tions I are continuous and so cannot sharply distin-
guish between the cases pn < 0.5 and pn ≥ 0.5, we do
not have any contradiction: neither the test functions
nor any observer who can only measure the pn with a
finite precision can detect the lack of unbiasedness in
the small.

In this paper we are only interested in unbiasedness
in the small when the test functions I are required
to be continuous. Dawid’s construction shows that
unbiasedness in the small is impossible to achieve if I
are allowed to be indicator functions of intervals (such
as [0, 0.5) and [0.5, 1]). To achieve unbiasedness in the
small in this stronger sense, randomization appears
necessary (see, e.g., [18]). It is interesting that already
a little bit of randomization suffices, as explained in
[5].

5 SIMPLIFIED ALGORITHM

Let us assume first that objects are absent, |X| = 1.
It was observed empirically that the performance of
defensive forecasting strategies with a fixed ε does not
depend on ε much (provided it is not too large; e.g., in
the above calculations we assumed ε ≤ 0.5). This sug-
gests letting ε → 0 (in particular, we will assume that
ε ¿ n−2). As the test functions I we will take Gaus-
sian bells Ij with standard deviation σ > 0 located
densely and uniformly in the interval [0, 1]. Letting ≈
stand for approximate equality and using the short-
hand

∑
± f(±) := f(+) + f(−), we obtain:

Sn(p) =
∑
±

∑

j

(±ε)Ij(p)
n−1∏

i=1

(1± εIj(pi)(yi − pi))

=
∑
±

∑

j

(±ε)Ij(p) exp

(
n−1∑

i=1

ln(1± εIj(pi)(yi − pi))

)

≈
∑
±

∑

j

(±ε)Ij(p) exp

(
±ε

n−1∑

i=1

Ij(pi)(yi − pi)

)

≈
∑
±

∑

j

(±ε)Ij(p)

(
1± ε

n−1∑

i=1

Ij(pi)(yi − pi)

)

=
∑
±

∑

j

(±ε)Ij(p)

(
±ε

n−1∑

i=1

Ij(pi)(yi − pi)

)
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∝
∑

j

Ij(p)
n−1∑

i=1

Ij(pi)(yi − pi)

=
n−1∑

i=1

K(p, pi)(yi − pi), (8)

where K(p, pi) is the Mercer kernel

K(p, pi) :=
∑

j

Ij(p)Ij(pi).

This Mercer kernel can be approximated by
∫ 1

0

1√
2πσ

exp
(
− (t− p)2

2σ2

)
1√
2πσ

exp
(
− (t− pi)2

2σ2

)
dt

∝
∫ 1

0

exp
(
− (t− p)2 + (t− pi)2

2σ2

)
dt

≈
∫ ∞

−∞
exp

(
− (t− p)2 + (t− pi)2

2σ2

)
dt.

As a function of p, the last expression is proportional
to the density of the sum of two Gaussian random
variables of variance σ2; therefore, it is proportional
to

exp
(
− (p− pi)2

4σ2

)
.

To get an idea of the properties of this forecasting
strategy, which we call the K29 strategy (or algo-
rithm), we run it and the Laplace forecasting strategy
(pn := (k + 1)/(n + 1), where k is the number of 1s
observed so far) on a randomly generated bit sequence
of length 1000 (with the probability of 1 equal to 0.5).
A zero point pn of Sn was found using the simple bi-
section procedure (see, e.g., [9], §§9.2–9.4, for more so-
phisticated methods): (a) start with the interval [0, 1];
(b) let p be the mid-point of the current interval; (c)
if Sn(p) > 0, remove the left half of the current in-
terval; otherwise, remove its right half; (d) go to (b).
We did 10 iterations, after which the mid-point of the
remaining interval was output as pn. Notice that the
values Sn(0) and Sn(1) did not have to be tested. Our
program was written in MATLAB, Version 7, and the
initial state of the random number generator was set
to 0.

Figure 1 shows that the probabilities output by the
K29 (σ = 0.01) and Laplace forecasting strategies are
almost indistinguishable. To see that these two fore-
casting strategies can behave very differently, we com-
plemented the 1000 bits generated as described above
with 1000 0s followed by 1000 1s. The result is shown
in Figure 2. The K29 strategy detects that the proba-
bility p of 1 changes after the 1000th round, and fairly
quickly moves down. When the probability changes
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0.8
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1
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Laplace forecasting strategy

Figure 1: The First 1000 Probabilities Output by the
K29 (σ = 0.01) and Laplace Forecasting Strategies on
a Randomly Generated Bit Sequence

again after the 2000th round, K29 starts moving to-
ward p = 1, but interestingly, hesitates around the line
p = 0.5, as if expecting the process to reverse to the
original probability of 1.

The Mercer kernel

K(p, pi) = exp
(
− (p− pi)2

4σ2

)

used in these experiments is known in machine learning
as the Gaussian kernel (in the usual parameterization
4σ2 is replaced by 2σ2 or c); however, many other
Mercer kernels also give reasonable results.

If we start from test functions I depending on the ob-
ject, instead of (8) we will arrive at the expression

Sn(p) =
n−1∑

i=1

K((p, xn), (pi, xi))(yi − pi), (9)

where K is a Mercer kernel on the squared product
([0, 1]×X)2. There are standard ways of constructing
such Mercer kernels from Mercer kernels on [0, 1]2 and
X2 (see, e.g., the description of tensor products and
direct sums in [13, 11]). For Sn to be continuous, we
have to require that K be forecast-continuous in the
following sense: for all x ∈ X and all (p′, x′) ∈ [0, 1]×
X, K((p, x), (p′, x′)) is continuous as a function of p.
The overall procedure can be summarized as follows.

K29 Algorithm

Parameter: forecast-continuous Mercer kernel K on
([0, 1]×X)2

FOR n = 1, 2, . . . :
Read xn ∈ X.
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Figure 2: The Probabilities Output by the K29 (σ =
0.01) and Laplace Forecasting Strategies on a Ran-
domly Generated Sequence of 1000 Bits Followed by
1000 0s and 1000 1s

Define Sn(p) as per (9).
Output any root p of Sn(p) = 0 as pn;
if there are no roots, pn := (1 + sign(Sn))/2.
Read yn ∈ {0, 1}.

Computer experiments reported in [16] show that the
K29 algorithm performs well on a standard benchmark
data set. For a theoretical discussion of the K29 algo-
rithm, see [19] (Appendix) and [17].

6 RELATED WORK AND
DIRECTIONS OF FURTHER
RESEARCH

This paper’s methods connect two areas that have
been developing independently so far: probability fore-
casting and classical probability theory. It appears
that, when properly developed, these methods can
benefit both areas:

• the powerful machinery of classical probability
theory can be used for probability forecasting;

• practical problems of probability forecasting may
suggest new laws of probability.

Classical probability theory started from Bernoulli’s
weak law of large numbers (1713) and is the subject
of countless monographs and textbooks. The original
statements of most of its results were for independent
random variables, but they were later extended to the
martingale framework; the latter was reduced to its
game-theoretic core in [12]. The proof of the strong

law of large numbers used in this paper was extracted
from Ville’s [14] martingale proof of the law of the
iterated logarithm (upper half).

The theory of probability forecasting was a topic of in-
tensive research in meteorology in the 1960s and 1970s;
this research is summarized in [2]. Machine learning is
still mainly concerned with categorical prediction, but
the situation appears to be changing. Probability fore-
casting using Bayesian networks is a mature field; the
literature devoted to probability forecasting using de-
cision trees and to calibrating other algorithms is also
fairly rich. So far, however, the field of probability
forecasting has been developing without any explicit
connections with classical probability theory.

Defensive forecasting is indirectly related, in a sense
dual, to prediction with expert advice (reviewed in
[15], §4) and its special case, Bayesian prediction. In
prediction with expert advice one starts with a given
loss function and tries to make predictions that lead
to a small loss as measured by that loss function. In
defensive forecasting, one starts with a law of proba-
bility and then makes predictions such that this law
of probability is satisfied. So the choice of the law
of probability when designing the forecasting strategy
plays a role analogous to the choice of the loss function
in prediction with expert advice.

In prediction with expert advice one combines a pool of
potentially promising forecasting strategies to obtain
a forecasting strategy that performs not much worse
than the best strategies in the pool. In defensive fore-
casting one combines strategies for Skeptic (such as
the strategies corresponding to different test functions
I and different ±ε in §4) to obtain one strategy achiev-
ing an interesting goal (such as unbiasedness in the
small); a strategy for Forecaster is then obtained us-
ing Theorem 1. The possibility of mixing strategies
for Skeptic is as fundamental in defensive forecasting
as the possibility of mixing strategies for Forecaster in
prediction with expert advice.

This paper continues the work started by Foster and
Vohra [4] and later developed in, e.g., [6, 10, 18] (the
last paper replaces the von Mises–style framework of
the previous papers with a martingale framework, as
in this paper). The approach of this paper is similar to
that of the recent paper [5], which also considers de-
terministic forecasting strategies and continuous test
functions for unbiasedness in the small.

The main difference of this paper’s approach from the
bulk of work in learning theory is that we do not make
any assumptions about Reality’s strategy.

The following directions of further research appear to
us most important:
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• extending Theorem 1 to other forecasting proto-
cols (such as multi-label classification) and design-
ing efficient algorithms for finding the correspond-
ing pn;

• exploring forecasting strategies corresponding to:
(a) Hoeffding’s inequality, (b) the central limit
theorem, (c) the law of the iterated logarithm (all
we did in this paper was to slightly extend the
strong law of large numbers and then use it for
probability forecasting).
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Abstract

In this paper we investigate the properties
of the covariance matrices associated with
variational Bayesian approximations, based
on data from mixture models, and com-
pare them with the true covariance matri-
ces, corresponding to Fisher information ma-
trices. It is shown that the covariance ma-
trices from the variational Bayes approxima-
tions are normally ‘too small’ compared with
those for the maximum likelihood estimator,
so that resulting interval estimates for the pa-
rameters will be unrealistically narrow, espe-
cially if the components of the mixture model
are not well separated.

1 INTRODUCTION

A standard paradigm for learning about the param-
eters of latent variable models from data is that of
maximum likelihood. However, maximum likelihood
is well known for its tendency to overfit the data. On
the other hand, the Bayesian framework averages over
all possible settings of the model parameters. As a re-
sult Bayesian inference does not suffer from overfitting,
and, moreover, prior knowledge can be incorporated
naturally. Unfortunately, for most models of interest
involving missing data a full Bayesian analysis requires
the computation of the posterior distribution for a col-
lection of unknown quantities, including parameters
and latent variables, which often leads to intractable
calculations because complicated multiple integrations
are involved. The use of Markov chain Monte Carlo
methods for numerical integration helps to side-step
this problem, but this is clearly quite expensive, in
terms of time and storage. Moreover MCMC algo-
rithms can still exhibit conceptual and technical dif-
ficulties, for example in the assessment of the conver-
gence of the chain to its stationary distribution.

Recently, a deterministic approximate approach to
the intractable Bayesian learning problem, the vari-
ational Bayesian approximation, has been introduced
in the machine learning community, and is widely
recognised to be effective and promising in a variety
of models, such as hidden Markov models (MacKay
(1997)), graphical models (Attias (1999, 2000)), mix-
ture models (Humphreys and Titterington (2000);
Penny and Roberts (2000)), mixtures of factor anal-
ysers (Ghahramani and Beal (2000)) and state space
models (Ghahramani and Beal (2001); Beal (2003)).
A general formulation of the variational approach is
described in Jordan (2004). The variational Bayes
approach facilitates analytical calculation of approxi-
mate posterior distributions over the hidden variables,
parameters and structures. They are computed via
an iterative algorithm that is closely related to the
Expectation-Maximisation (EM) algorithm and so its
convergence is guaranteed. Empirically, variational
Bayesian approximations have often been shown to
perform well in earlier contributions, but it has also
been noticed that this approach may underestimate
the spread of the posterior distributions for some par-
ticular examples (Humphreys and Titterington (2000);
Consonni and Marin (2004)), so its validity has still to
be assessed properly: exact theoretical analysis of the
quality of the method needs to be studied.

Some initial investigations have been implemented by
the authors in Wang and Titterington (2003) and
Wang and Titterington (2004b). It was shown the-
oretically that the iterative algorithm for obtaining
the variational Bayes approximation for the param-
eters of Gaussian mixture models converges locally
to the maximum likelihood estimator at the rate of
O(1/n) in the large sample limit. Later in Wang and
Titterington (2004a) we proved local convergence of
variational approximation algorithms for more general
models, namely exponential family models with miss-
ing values, and showed that the variational posterior
distribution for the parameters is asymptotically nor-
mal with the same mean but a different covariance ma-
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trix compared with those for the maximum likelihood
estimator.

Since the maximum likelihood estimators and poste-
rior distributions are also asymptotically normal (see
for instance Walker (1969), Chen (1985) and Ghosal
et al. (1995)), an interesting problem is how these
two limiting normal distributions can be compared.
From the early results on local convergence of vari-
ational approximations, one can note that they have
the same mean (i.e. the true value). However, their
covariance matrices do not appear to be equal. In the
context of Gaussian mixture models, in this paper we
study the covariance matrices associated with varia-
tional Bayesian approximations, which dictate the per-
formance of variational Bayes approximations for in-
terval estimates, and compare them with the true co-
variance matrices, as given in terms of Fisher informa-
tion matrices. We show that the covariance matrices
from the variational Bayes approximation are normally
‘too small’ compared with those for the MLE, so that
resulting interval estimates for the parameters will be
too narrow, especially if the components of the mix-
ture model are not well separated. Some numerical
examples illustrate the theoretical analysis.

2 THE MIXTURE MODEL AND
THE VARIATIONAL
APPROXIMATION

We consider a model in which we have a mixture of
m multivariate Gaussian densities p1, p2, . . . , pm with
mean vectors µ1, . . . , µm and precision (inverse covari-
ance) matrices Γ1, . . . ,Γm, respectively. Thus the den-
sity of an observation is given by

p(yi|Θ) =
m∑
s=1

ps(yi|Θ)p(si = s|Θ), (1)

where yi ∈ IRd denotes the ith observed data vector,
and si indicates the hidden component that generated
it. The components are labelled by s = 1, 2, . . . ,m,
and component s has mixing coefficient πs = p(si =
s|Θ), for any i and s = 1, 2, . . . ,m− 1. Consequently
πm , p(si = m|Θ) = 1 −

∑m−1
s=1 πs. We write the

parameters collectively as

π =

 π1

...
πm−1

 , µ =

µ1

...
µm

 , Γ =

vec(Γ1)
...

vec(Γm)

 ,

and Θ = (π′,µ′,Γ′)′. Here vec(A) is defined as the
stacked columns of A.

We use conjugate priors on the parameters Θ. The
mixing coefficients π follow a symmetric Dirichlet dis-
tribution D(λ0). The precisions are independently

Wishart, with Γs ∼ W(ν0,Φ0). The means condi-
tioned on the precisions are independently Gaussian,
with µs|Γs ∼ N (ρ0, β0Γs), where β0Γs is the inverse
covariance matrix of the Gaussian distribution.

The joint density of Θ, S and Y is

p(Θ, S, Y ) = p(π)
m∏
s=1

p(µs|Γs)p(Γs)
n∏
i=1

πsipsi(yi).

In the variational Bayes approach, we use an approxi-
mating density q(S,Θ) for p(S,Θ|Y ), which factorises
as

q(S,Θ) = q(S)(S)q(Θ)(Θ), (2)

and such that the factors are chosen to maximise the
negative free energy∫ ∑

{S}

q(S,Θ) log
p(Θ, S, Y )
q(S,Θ)

dΘ. (3)

As a result of the form of p(Θ, S, Y ), it follows im-
mediately that the optimal q(S)(S) and q(Θ)(Θ) must
factorise as

q(S)(S) =
n∏
i=1

q
(S)
i (si),

q(Θ)(Θ) = q(π)
m∏
s=1

q(µs|Γs)q(Γs).

As in Attias (1999, 2000), Ghahramani and Beal
(2000), Humphreys and Titterington (2000) and
Penny and Roberts (2000), the remaining details of
the variational posteriors can be obtained by the fol-
lowing iterative procedure. In turn, we perform the
following two stages.

(i) Optimise q(Θ)(Θ) for fixed {q(S)
i (si), i = 1, . . . , n}.

Since conjugate priors are used, these variational
posteriors are functionally identical to the priors,
with different hyperparameter values: the mixing
coefficients π are jointly Dirichlet, with q(π) =
D(π : λ1, . . . , λm); the precisions are independently
Wishart, with q(Γs) = W(Γs : νs,Φs); and the means
conditioned on the precisions are independently Gaus-
sian, with q(µs|Γs) = N (µs : ρs, βsΓs). Here D(π :
λ1, . . . , λm), W(Γs : νs,Φs) and N (µs : ρs, βsΓs) de-
note the relevant density functions. The hyperparam-
eters are updated as follows:

λs =
n∑
i=1

ris + λ0, (4)

ρs =
( n∑
i=1

risyi + β0ρ0
)/( n∑

i=1

ris + β0

)
, (5)

βs =
n∑
i=1

ris + β0, νs =
n∑
i=1

ris + ν0, (6)
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and

Φs = Φ0 +
n∑
i=1

ris(yi − µ̄s)(yi − µ̄s)′

+
[
(
n∑
i=1

ris)β0(µ̄s − ρ0)(µ̄s − ρ0)′
]/( n∑

i=1

ris + β0

)
,

(7)

where

ris = q
(S)
i (si = s), µ̄s =

( n∑
i=1

risyi

)/( n∑
i=1

ris

)
.

(ii) Optimise {q(S)
i (si), si = 1, . . . ,m, i = 1, . . . , n} for

fixed q(Θ)(Θ). For s = 1, . . . ,m, this results in

ris = q
(S)
i (si = s)

∝ π̃sΓ̃1/2
s e−(yi−ρs)′Γ̄s(yi−ρs)/2 · e−d/(2βs) , γis,

where

π̃s = exp{
∫
q(π) log πsdπ},

Γ̃s = exp{
∫
q(Γs) log |Γs|dΓs},

Γ̄s =νsΦ−1
s .

If we let γi =
∑m
s=1 γis, i = 1, . . . , n, then ris =

γis/γi.

This iterative procedure can be initialised by taking,
for each i and s,

ris ∝ λ0(ν0Φ0)1/2e−(yi−ρ0)′ν0Φ0(yi−ρ0)/2 · e−d/(2β
0).

3 THE CONVERGENCE OF
VARIATIONAL BAYES
APPROXIMATIONS AND
ASSOCIATED COVARIANCE
MATRICES

Suppose that the true value of the parameter Θ is Θ∗.
At the kth iteration of the iterative procedure (i) (ii),
we define the variational Bayesian estimates π(k), µ(k)

and Γ(k) of the parameters π, µ and Γ as their varia-
tional posterior means corresponding to the distribu-
tions q(π), q(µs|Γs) and q(Γs) at the current iteration,
thus the iterative procedure (i) (ii) suggests the follow-
ing algorithm: starting with some initial values π(0),
µ(0) and Γ(0), the variational Bayesian estimates are
computed recursively by

π(k+1)
s = M1(π(k),µ(k),Γ(k)), (8a)

µ(k+1)
s = M2(π(k),µ(k),Γ(k)), (8b)

Γ(k+1)
s = M3(π(k),µ(k),Γ(k)), (8c)

where the maps M1, M2 and M3 represent the itera-
tive procedure in (i) (ii).

In Wang and Titterington (2004b), the following con-
vergence property of the variational Bayes estimates
defined by (8) has been proved.
Lemma 1. With probability 1 as n approaches infin-
ity, π(k), µ(k) and Γ(k) converge locally to the true
values π∗, µ∗ and Γ∗; that is, they converge to the
true values whenever the starting values are sufficiently
near to π∗, µ∗ and Γ∗.
Remark 1. For general mixture models, because the
negative free energy (3) may be multi-modal, the vari-
ational Bayes algorithm may converge to different lim-
its if different starting values (or hyperparameters) are
chosen. Therefore only local convergence was proved.

Denote by ⊗ the Kronecker product. By (4)-(7) and
the convergence property given by Lemma 1, one can
easily obtain that, as n tends to infinity, nCov(π)→

π∗1(1− π∗1)
−π∗sπ∗k

. . .
−π∗sπ∗k

π∗m−1(1− π∗m−1)

 , Λ,

nCov(Γs) = 2nν(k)
s (Φ(k)

s )−1 ⊗ (Φ(k)
s )−1

= 2ν(k)
s (Φ(k)

s ⊗ Φ(k)
s )−1 → 2π∗−1

s (Γ∗s ⊗ Γ∗s),

IE(µs) =
∫
µsq

(k)(µs)dµs

=
∫
µsq

(k)(µs|Γs)q(k)(Γs)dΓsdµs = ρ(k)
s ,

and it follows that

nCov(µs) = n

∫
(µs − ρ(k)

s )(µs − ρ(k)
s )′q(k)(µs)dµs

= n

∫
(µs − ρ(k)

s )(µs − ρ(k)
s )′q(k)(µs|Γs)q(k)(Γs)dΓsdµs

= n

∫
(β(k)
s Γ(k)

s )−1q(k)(Γs)dΓs

= n(β(k)
s )−1(ν(k)

s −m− 1)−1Φ(k)
s → π∗−1

s Γ∗−1
s .

Moreover, letting µjs and Γtτs denote any elements of
µs and Γs, respectively, we have

nCov(µjs,Γ
tτ
s )

=n
∫

[µjs − IE(µjs)][Γ
tτ
s − IE(Γtτs )]

· q(k)(µs)q(k)(Γs)dµjsdΓtτs

=n
∫

[µjs − ρ(k),j
s ][Γtτs − IE(Γtτs )]

· q(k)(µs|Γs)(q(k)(Γs))2dµjsdΓtτs = 0,
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and the other covariances between π, µ and Γ are zero,
by assumption (2).

Define

Ω = diag(π∗−1
s Γ∗−1

s ), Σ = diag(2π∗−1
s (Γ∗s ⊗ Γ∗s)).

Then the covariance matrix of Θ associated with the
variational posterior distributions is such that

nCov(Θ)→

Λ 0 0
0 Ω 0
0 0 Σ

 , Ψ. (9)

4 COMPARISON OF
VARIATIONAL COVARIANCE
MATRICES WITH FISHER
INFORMATION MATRICES

In this section we first give an explicit expression for
the Fisher information matrix associated with our mix-
ture model, and then compare it with the covariance
matrix associated with variational Bayes approxima-
tions, which is crucial for the performance of interval
estimates based on variational Bayes approximations.

In the sequel, we denote by y any random vector dis-
tributed according to the probability density of the
form (1). Thus the Fisher information matrix per ob-
servation is given by

I(Θ) =
∫
IRd

[∇ log p(y|Θ)][∇ log p(y|Θ)]′p(y|Θ)dy.

(10)

The Fisher information matrix plays an important role
in determining the asymptotic distribution of maxi-
mum likelihood estimators. Under quite mild condi-
tions, Redner and Walker (1984) stated the following
property of asymptotic normality for the maximum
likelihood estimator for mixture models.

Theorem 1. Let Θ̃n be the strongly consistent MLE
of the parameter Θ. Then

√
n(Θ̃n−Θ∗) is asymptoti-

cally normally distributed with mean zero and covari-
ance matrix I(Θ∗)−1.

Let L(Θ) = log p(y|Θ) and, for s = 1, . . . ,m, let

αs =
ps(y|Θ)
p(y|Θ)

, δs = y − µs,

σs = vec[Γ−1
s − (y − µs)(y − µs)′].

One should bear in mind the dependencies of αs, δs
and σs on Θ or its components, which are omitted for
the sake of clarity.

After a straightforward calculation we obtain

∂L

∂πs
= αs − αm, s = 1, . . . ,m− 1,

∂L

∂µs
= πsαsΓsδs, s = 1, . . . ,m,

∂L

∂vec(Γs)
=

1
2
πsαsσs, s = 1, . . . ,m.

Let

Q =



α1 − αm
...

αm−1 − αm
π1α1Γ1δ1

...
πmαmΓmδm

1
2π1α1σ1

...
1
2πmαmσm


.

Then the Fisher information matrix (10) can be rewrit-
ten as

I(Θ) =
∫
IRd

QQ′p(y|Θ)dy = IE[QQ′]. (11)

The following lemma is a corollary of Schwarz’s in-
equality, which has been used in Peters and Walker
(1978).

Lemma 2. If ηs ≥ 0 for s = 1, · · · ,m and
∑m
s=1 ηs =

1, then

|
m∑
s=1

ξsηs|2 ≤
m∑
s=1

ξ2
sηs

for any {ξs}s=1,··· ,m.

Moreover, after a tedious calculation the following
equalities can be verified.

Lemma 3. At the true value Θ∗, we have that, for
s = 1, . . . ,m,

IE(αs) = 1, IE(αsδs) = 0, (12a)
IE(αsσs) = 0, IE(αsδsσ′s) = 0, (12b)

IE(αsσsσ′s) = 2(Γ∗s ⊗ Γ∗s)
−1. (12c)

Now we state the main result of this section.

Theorem 2. If Ψ is defined as in (9), then the Fisher
information matrix satisfies

I(Θ∗)−1 ≥ Ψ, (13)

by which it is meant that I(Θ∗)−1 −Ψ is nonnegative
definite.

376



Proof. Obviously, Ψ is positive definite, and thus it is
sufficient to show that

Θ′I(Θ∗)Θ ≤ Θ′Ψ−1Θ = u′Λ−1u+v′Ω−1v+W ′Σ−1W

for any

Θ =

 u
v
W

 =



u1

...
um−1

v1

...
vm

vec(W1)
...

vec(Wm)


,

where us, vs and Ws are elements of the vector spaces
IR, IRd and the set of all real, symmetric d×d matrices,
respectively, for each s.

In fact, by (11) one has that

Θ′I(Θ∗)Θ = Θ′IE(QQ′)Θ

=IE
{m−1∑

s=1

(αs − αm)us +
m∑
s=1

π∗sαsδ
′
sΓ
∗
svs

+
m∑
s=1

1
2
π∗sαsσ

′
svec(Ws)

}2

=IE
{ m∑
s=1

π∗sαs

[
usπ

∗−1
s + δ′sΓ

∗
svs +

1
2
σ′svec(Ws)

]}2

,

where we have defined um = −
∑m−1
s=1 us.

Noting that
∑m
s=1 π

∗
sαs = 1 and applying Lemma 2,

we have

Θ′IE(QQ′)Θ

≤IE
{ m∑
s=1

π∗sαs

[
usπ

∗−1
s + δ′sΓ

∗
svs +

1
2
σ′svec(Ws)

]2}

=
m∑
s=1

IE
{
u2
sπ
∗−1
s αs + π∗sαs[δ

′
sΓ
∗
svs]

2

+
1
4
π∗sαs[σ

′
svec(Ws)]2 + 2usαsδ′sΓ

∗
svs

+ usαsσ
′
svec(Ws) + π∗sαsδ

′
sΓ
∗
svsσ

′
svec(Ws)

}
=

m∑
s=1

IE
{
u2
sπ
∗−1
s αs

}
+

m∑
s=1

IE
{
π∗sαs[δ

′
sΓ
∗
svs]

2

}

+
m∑
s=1

IE
{

1
4
π∗sαs[σ

′
svec(Ws)]2

}
,I1 + I2 + I3,

where the last equality holds since the cross terms av-
erage to zero, by (12).

Clearly, one has

I1 =
m∑
s=1

IE
{
αsu

2
sπ
∗−1
s

}
=

m∑
s=1

u2
sπ
∗−1
s .

Note that um = −
∑m−1
s=1 us and

Λ−1 =


π∗−1

1 + π∗−1
m

π∗−1
m

. . .

π∗−1
m

π∗−1
m−1 + π∗−1

m

 ,

from which it can be easily checked that u′Λ−1u = I1.

By (12),

I2 =
m∑
s=1

IE
{
π∗sαs[δ

′
sΓ
∗
svs]

2

}
=

m∑
s=1

v′sπ
∗
sΓ∗svs = v′Ω−1v.

Finally,

I3 =
m∑
s=1

IE
{

1
4
π∗sαs

[
σ′svec(Ws)

]2}

=
m∑
s=1

IE
{

1
4
π∗sαs

[
tr{[Γ∗−1

s − (y − µ∗s)(y − µ∗s)′]Ws}
]2}

=
m∑
s=1

1
4
π∗s

· IE
{
αs

[
(tr{Γ∗−1

s Ws})2 + (tr{(y − µ∗s)(y − µ∗s)′Ws})2

− 2tr{Γ∗−1
s Ws}tr{(y − µ∗s)(y − µ∗s)′Ws}

]}
=

m∑
s=1

1
4
π∗s

{
IE
[
αs(tr{(y − µ∗s)(y − µ∗s)′Ws})2

]
− (tr{Γ∗−1

s Ws})2

}
.

By expanding the matrices into expressions involving
their components and noting (12c), one can check that

IE
[
αs(tr{(y − µ∗s)(y − µ∗s)′Ws})2

]
=2tr

{
(WsΓ∗−1

s )2
}

+ (tr{Γ∗−1
s Ws})2.

Therefore,

I3 =
m∑
s=1

1
2
π∗s tr

{
WsΓ∗−2

s Ws

}
=

m∑
s=1

1
2
π∗s [vec(Ws)]′(Γ∗s ⊗ Γ∗s)

−1vec(Ws)

= W ′Σ−1W .

The proof is complete.
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Table 1: The Fisher information (FI) matrices and the
inverse of the variational covariance (IVC) matrices
corresponding to Figure 1. Each cell contains a 2 × 2
matrix.

(1) (2) (3) (4)

FI
5.83 2.50 2.47 1.29 6.08 3.77 0.00 0.00

2.50 5.83 1.29 0.91 3.77 5.50 0.00 11.11

IVC
5.83 2.50 5.83 3.33 6.67 3.33 4.50 2.50

2.50 5.83 3.33 6.67 3.33 5.83 2.50 12.50

By Lemma 2 the equality in (13) holds if and only if the
mixture model (1) has only one component. In other
cases, there must exist overlapping. If the compo-
nents are well separated or have smaller overlaps, the
mixture distribution can be regarded approximately
as multinomial. In this case, for a given observation
yi, there exists one ps(yi) which is far larger than the
others, and therefore the inverse of Fisher information
matrix is close to the covariance matrix of the varia-
tional posterior distribution. Theorem 2 shows that if
overlapping exists between the components of a mix-
ture model then the covariance matrix from the vari-
ational Bayes approximation is ‘too small’ compared
with that for the MLE, so that resulting interval esti-
mates for the parameters will be too narrow.

5 NUMERICAL EXPERIMENTS

In this section we demonstrate our results with some
simple mixtures of normal densities.

First we consider mixtures of three known univariate
normal densities p1(·), p2(·) and p3(·) with means µ1,
µ2 and µ3; all have unit variance. The mixing coef-
ficients are π1, π2 and 1 − π1 − π2, respectively. For
different values of these parameters, we compute the
corresponding Fisher information matrices and the co-
variance matrices of the variational posteriors. The
mixture densities of some typical cases are plotted in
Figure 1, and the corresponding Fisher information
matrices and the inverses of variational covariance ma-
trices are described in Table 1. Obviously, if the com-
ponents in the mixture models are widely separated,
these two matrices are very similar, whereas, if the
components are nearly identical, they are very differ-
ent. The latter behaviour is reflected particularly by
the case (4) in Figure 1, where p1(·) and p1(·) are com-
pletely identical.

Next we consider a more general mixture model of two
unknown normal densities. Their means, precisions
and mixing coefficients are µ1, Γ1, π and µ2, Γ2, 1−π,
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Figure 1: Some typical mixture densities based on dif-
ferent values of the parameters.

respectively. We compute the Fisher information ma-
trices and the covariance matrices of the variational
posteriors by using two sets of values of the param-
eters, namely, (π, µ1,Γ1, µ2,Γ2) = (0.1, 1, 1, 0, 1) and
(0.5, 6, 1, 0, 1). There is large overlap between the two
components for the first set of the parameters while
they are well separated for the second. For the first
set, the Fisher information matrix, denoted by I∗, is

1.1542 0.1505 0.7456 −0.0363 −0.2612
0.1505 0.0259 0.0606 −0.0134 −0.0539
0.7456 0.0606 0.7723 0.0167 0.0774
−0.0363 −0.0134 0.0167 0.0152 0.0198
−0.2612 −0.0539 0.0774 0.0198 0.3646


and the inverse of the variational covariance matrix is

Ψ−1 = diag(11.1111, 0.1000, 0.9000, 0.0500, 0.4500).

Evaluated at a couple of arbitrary vectors Θ =
(0.8, 4, 3, 2, 1)′ and (1, 1, 1, 1, 1)′, for illustrative pur-
poses, Θ′I∗Θ (Θ′Ψ−1Θ) are equal to 14.0885 and
3.7435 (17.4611 and 12.6111), respectively. For the
second set, the Fisher information matrix I∗ is

3.9834 0.0125 0.0125 0.0170 −0.0170
0.0125 0.4905 −0.0091 −0.0133 0.0122
0.0125 −0.0091 0.4905 −0.0122 0.0133
0.0170 −0.0133 −0.0122 0.2308 0.0157
−0.0170 0.0122 0.0133 0.0157 0.2308


and the inverse of the variational covariance matrix is

Ψ−1 = diag(4.0000, 0.5000, 0.5000, 0.2500, 0.2500).

Evaluated at the same vectors Θ, Θ′I∗Θ (Θ′Ψ−1Θ)
are equal to 15.7931 and 5.4889 (16.3100 and 5.5000),
respectively.
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Figure 2: The inverses of the variances associated with
the variational Bayes approximation and Fisher infor-
mation for different mixing coefficients. The solid lines
denote Fisher information and the dashed horizontal
lines indicate the inverses of the variances for the vari-
ational Bayes approximation.

To clarify the dependence of the differences between
the inverses of the variational covariance and Fisher
information matrices on the overlaps between the com-
ponents, now we use a mixture model of two known
normal densities with means µ1 and µ2 with unit vari-
ance. The mixing coefficients are π and 1− π, respec-
tively. The parameter π is given a Beta prior distri-
bution Beta(1, 1); i.e. π ∼ Un(0, 1). To compare the
variance associated with the variational Bayes approx-
imate with Fisher information, we fix one component
to have mean zero and compute the inverse of the vari-
ance and Fisher information with the other component
having varying mean µ1. The results are plotted in
Figure 2 for different mixing coefficients π. The in-
verses of the variances associated with the variational
Bayes approximation do not vary with the changes of
µ1, whereas the Fisher informations do. And the dif-
ferences between them become larger as µ1 is closer to
zero, the mean of the first component.

We investigate the performance of interval estimates
based on the variational approximation using two em-
pirical experiments. We fix the mixing coefficient at
π∗ = 0.65 and one component to have mean zero and
unit variance within a mixture model of two normal
densities. Independent random samples, each of size
n = 50, are selected from the mixture model with the
mean of the other component equal to µ2 = 3.0 and
1.0, and with unit variance. For each sample we cal-
culate the variational Bayesian estimate π̂ as given by

(8), the variational variance Λ, the maximum likeli-
hood estimate π̃ and the Fisher information I(π∗), and
these are used to form approximate 95% confidence in-
tervals given by π̂±1.96

√
Λ/n and π̃±1.96/

√
nI(π∗).

For µ2 = 3.0, a total of 100 samples are generated and
the resulting 100 confidence intervals are computed.
It turns out that 91 out of these 100 intervals do in-
clude the true value if the variational approximation is
used, and 92 by the MLE method. Both proportions
are close to the nominal confidence coefficient of 0.95.
For µ2 = 1.0, the same number of confidence inter-
vals are generated. Among these 100 intervals, only
68 of those based on the variational approximation in-
clude the true value, while this number is 92 from the
MLE. In this case the resulting interval estimates are
obviously too narrow.

Since the variational approaches provide good approx-
imations for point estimates but poor approximations
for interval estimates, a question of interest is whether
or not the performance can be improved if we substi-
tute the variational covariance matrix by the inverse
of Fisher information for interval estimates. Theoreti-
cally, by this approach the resulting intervals would be
very close to those obtained by MLE when the sam-
ple size is large, since the variational Bayes estimator
converges to the maximum likelihood estimator. In or-
der to verify this point, we use the same independent
random samples as in the previous numerical exam-
ples to generate approximate 95% confidence interval
given by π̂ ± 1.96/

√
nI(π∗). For µ2 = 3.0, 93 out of

100 intervals include the true value, whereas 96 inter-
vals contain the true value if µ2 is 1.0. It turns out
that the approach of substituting the variational co-
variance matrix in the inverse of Fisher information
does refine the interval estimates.

6 CONCLUSION

Exact theoretical analysis of the quality of variational
Bayes approximations is an important issue. Hav-
ing proved the properties of local convergence and
asymptotic normality in Wang and Titterington (2003,
2004b,a), in this paper we examined the covariance
matrices associated with variational Bayesian approx-
imations and the resulting performance of variational
Bayes approximations for interval estimates, by com-
paring them with the true covariances, given in terms
of Fisher information matrices. It has been shown that
the covariance matrices corresponding to the varia-
tional Bayes approximation are normally ‘too small’
compared with those for the MLE, so that resulting
interval estimates for the parameters will be too nar-
row if the components of the mixture model are not
well separated. Finally the theoretical analysis was re-
inforced by some numerical examples, which also sug-
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gested an idea leading to the refinement of variational
Bayes approximations for interval estimates by substi-
tuting the variational covariance by the ‘usual’ true
covariance - the inverse of Fisher information. The ar-
guments in the paper can be extended to non-Gaussian
mixture models, such as mixtures of exponential fam-
ily distributions, without any technical difficulty.
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Abstract

We describe an algorithm for nonlinear di-
mensionality reduction based on semidefinite
programming and kernel matrix factoriza-
tion. The algorithm learns a kernel matrix
for high dimensional data that lies on or near
a low dimensional manifold. In earlier work,
the kernel matrix was learned by maximizing
the variance in feature space while preserv-
ing the distances and angles between near-
est neighbors. In this paper, adapting re-
cent ideas from semi-supervised learning on
graphs, we show that the full kernel matrix
can be very well approximated by a product
of smaller matrices. Representing the ker-
nel matrix in this way, we can reformulate
the semidefinite program in terms of a much
smaller submatrix of inner products between
randomly chosen landmarks. The new frame-
work leads to order-of-magnitude reductions
in computation time and makes it possible
to study much larger problems in manifold
learning.

1 Introduction

A large family of graph-based algorithms has recently
emerged for analyzing high dimensional data that
lies or or near a low dimensional manifold [2, 5, 8,
13, 19, 21, 25]. These algorithms derive low dimen-
sional embeddings from the top or bottom eigenvec-
tors of specially constructed matrices. Either directly
or indirectly, these matrices can be related to ker-
nel matrices of inner products in a nonlinear feature
space [9, 15, 22, 23]. These algorithms can thus be
viewed as kernel methods with feature spaces that “un-
fold” the manifold from which the data was sampled.

∗This work was supported by NSF Award 0238323.

In recent work [21, 22], we introduced Semidefinite
Embedding (SDE), an algorithm for manifold learning
based on semidefinite programming [20]. SDE learns
a kernel matrix by maximizing the variance in fea-
ture space while preserving the distances and angles
between nearest neighbors. It has several interesting
properties: the main optimization is convex and guar-
anteed to preserve certain aspects of the local geome-
try; the method always yields a semipositive definite
kernel matrix; the eigenspectrum of the kernel matrix
provides an estimate of the underlying manifold’s di-
mensionality; also, the method does not rely on esti-
mating geodesic distances between faraway points on
the manifold. This particular combination of advan-
tages appears unique to SDE.

The main disadvantage of SDE, relative to other al-
gorithms for manifold learning, is the time required
to solve large problems in semidefinite programming.
Earlier work in SDE was limited to data sets with
n≈2000 examples, and problems of that size typically
required several hours of computation on a mid-range
desktop computer.

In this paper, we describe a new framework that has
allowed us to reproduce our original results in a small
fraction of this time, as well as to study much larger
problems in manifold learning. We start by showing
that for well-sampled manifolds, the entire kernel ma-
trix can be very accurately reconstructed from a much
smaller submatrix of inner products between randomly
chosen landmarks. In particular, letting K denote the
full n×n kernel matrix, we can write:

K ≈ QLQT , (1)

where L is the m×m submatrix of inner products be-
tween landmarks (with m�n) and Q is an n×m linear
transformation derived from solving a sparse set of lin-
ear equations. The factorization in eq. (1) enables us
to reformulate the semidefinite program in terms of the
much smaller matrix L, yielding order-of-magnitude
reductions in computation time.
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The framework in this paper has several interesting
connections to previous work in manifold learning
and kernel methods. Landmark methods were orig-
inally developed to accelerate the multidimensional
scaling procedure in Isomap [7]; they were subse-
quently applied to the fast embedding of sparse sim-
ilarity graphs [11]. Intuitively, the methods in these
papers are based on the idea of triangulation—that is,
locating points in a low dimensional space based on
their distances to a small set of landmarks. This idea
can also be viewed as an application of the Nyström
method [24, 12], which is a particular way of extrapo-
lating a full kernel matrix from one of its sub-blocks.
It is worth emphasizing that the use of landmarks in
this paper is not based on this same intuition. SDE
does not directly estimate geodesic distances between
faraway inputs on the manifold, as in Isomap. As op-
posed to the Nyström method, our approach is better
described as an adaptation of recent ideas for semi-
supervised learning on graphs [1, 16, 18, 26, 27]. Our
approach is somewhat novel in that we use these ideas
not for transductive inference, but for computational
savings in a purely unsupervised setting. To manage
the many constraints that appear in our semidefinite
programming problems, we have also adapted certain
ideas from the large-scale training of support vector
machines [6].

The paper is organized as follows. In section 2, we re-
view our earlier work on manifold learning by semidefi-
nite programming. In section 3, we investigate the ker-
nel matrix factorization in eq. (1), deriving the linear
transformation that reconstructs other examples from
landmarks, and showing how it simplifies the semidef-
inite program for manifold learning. Section 4 gives
experimental results on data sets of images and text.
Finally, we conclude in section 5.

2 Semidefinite Embedding

We briefly review the algorithm for SDE; more de-
tails are given in previous work [21, 22]. As in-
put, the algorithm takes high dimensional vectors
{~x1, ~x2, . . . , ~xn}; as output, it produces low dimen-
sional vectors {~y1, ~y2, . . . , ~yn}. The inputs ~xi ∈ RD are
assumed to lie on or near a manifold that can be em-
bedded in d dimensions, where typically d � D. The
goal of the algorithm is to estimate the dimensional-
ity d and to output a faithful embedding that reveals
the structure of the manifold.

The main idea behind SDE has been aptly described
as “maximum variance unfolding” [17]. The algorithm
attempts to maximize the variance of its embedding,
subject to the constraint that distances and angles
between nearby inputs are preserved. The resulting

transformation from inputs to outputs thus looks lo-
cally like a rotation plus translation—that is, it rep-
resents an isometry. To picture such a transformation
from D=3 to d=2 dimensions, one can imagine a flag
being unfurled by pulling on its four corners.

The first step of the algorithm is to compute the k-
nearest neighbors of each input. A neighborhood-
indicator matrix is defined as ηij =1 if and only if the
inputs ~xi and ~xj are k-nearest neighbors or if there ex-
ists another input of which both are k-nearest neigh-
bors; otherwise ηij = 0. The constraints to preserve
distances and angles between k-nearest neighbors can
then be written as:

||~yi − ~yj ||2 = ||~xi − ~xj ||2 , (2)

for all (i, j) such that ηij =1. To eliminate a transla-
tional degree of freedom in the embedding, the outputs
are also constrained to be centered on the origin:∑

i

~yi = ~0. (3)

Finally, the algorithm attempts to “unfold” the inputs
by maximizing the variance

var(~y) =
∑

i

||~yi||2 (4)

while preserving local distances and angles, as in
eq. (2). Maximizing the variance of the embedding
turns out to be a useful surrogate for minimizing its di-
mensionality (which is computationally less tractable).

The above optimization can be formulated as an
instance of semidefinite programming [20]. Let
Kij = ~yi · ~yj denote the Gram (or kernel) matrix of the
outputs. As shown in earlier work [21, 22], eqs. (2–4)
can be written entirely in terms of the elements of this
matrix. We can then learn the kernel matrix K by
solving the following semidefinite program.

Maximize trace(K) subject to:
1) K � 0.
2) ΣijKij = 0.
3) For all (i, j) such that ηij =1,

Kii − 2Kij + Kjj = ||~xi − ~xj ||2.

As in kernel PCA [15], the embedding is derived from
the eigenvalues and eigenvectors of the kernel matrix;
in particular, the algorithm outputs yαi =

√
λαuαi,

where λα and uα are the top d eigenvalues and eigen-
vectors. The dimensionality of the embedding, d,
is suggested by the number of appreciably non-zero
eigenvalues.

In sum, the algorithm has three steps: (i) computing
k-nearest neighbors; (ii) computing the kernel matrix;
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and (iii) computing its top eigenvectors. The compu-
tation time is typically dominated by the semidefinite
program to learn the kernel matrix. In earlier work,
this step limited us to problems with n≈ 2000 exam-
ples and k≤ 5 nearest neighbors; moreover, problems
of this size typically required several hours of compu-
tation on a mid-range desktop computer.

3 Kernel Matrix Factorization

In practice, SDE scales poorly to large data sets
because it must solve a semidefinite program over
n × n matrices, where n is the number of examples.
(Note that the computation time is prohibitive de-
spite polynomial-time guarantees1 of convergence for
semidefinite programming.) In this section, we show
that for well-sampled manifolds, the kernel matrix
K can be approximately factored as the product of
smaller matrices. We then use this representation to
derive much simpler semidefinite programs for the op-
timization in the previous section.

3.1 Sketch of algorithm

We begin by sketching the basic argument behind the
factorization in eq. (1). The argument has three steps.
First, we derive a linear transformation for approxi-
mately reconstructing the entire data set of high di-
mensional inputs {~xi}n

i=1 from m randomly chosen in-
puts designated as landmarks. In particular, denoting
these landmarks by {~µα}m

α=1, the reconstructed inputs
{x̂i}n

i=1 are given by the linear transformation:

x̂i =
∑
α

Qiα~µα. (5)

The linear transformation Q is derived from a sparse
weighted graph in which each node represents an input
and the weights are used to propagate the positions of
the m landmarks to the remaining n−m nodes. The
situation is analogous to semi-supervised learning on
large graphs [1, 16, 18, 26, 27], where nodes represent
labeled or unlabeled examples and transductive infer-
ences are made by diffusion through the graph. In our
setting, the landmarks correspond to labeled exam-
ples, the reconstructed inputs to unlabeled examples,
and the vectors ~µα to the actual labels.

Next, we show that the same linear transformation
can be used to reconstruct the unfolded data set—that
is, after the mapping from inputs {~xi}n

i=1 to outputs

1For the examples in this paper, we used the SDP solver
CSDP v4.9 [4] with time complexity of O(n3+c3) per it-
eration for sparse problems with n×n target matrices and
c constraints. It seems, however, that large constant factors
can also be associated with these complexity estimates.

{~yi}n
i=1. In particular, denoting the unfolded land-

marks by {~̀α}m
α=1 and the reconstructed outputs by

{ŷi}n
i=1, we argue that ~yi ≈ ŷi, where:

ŷi =
∑
α

Qiα
~̀
α. (6)

The connection between eqs. (5–6) will follow from
the particular construction of the weighted graph that
yields the linear transformation Q. This weighted
graph is derived by appealing to the symmetries of
linear reconstruction coefficients; it is based on a simi-
lar intuition as the algorithm for manifold learning by
locally linear embedding (LLE) [13, 14].

Finally, the kernel matrix factorization in eq. (1) fol-
lows if we make the approximation

Kij = ~yi · ~yj ≈ ŷi · ŷj . (7)

In particular, substituting eq. (6) into eq. (7) gives
the approximate factorization K ≈ QLQT , where
Lαβ = ~̀

α · ~̀β is the submatrix of inner products be-
tween (unfolded) landmark positions.

3.2 Reconstructing from landmarks

To derive the linear transformation Q in eqs. (5–6),
we assume the high dimensional inputs {~xi}n

i=1 are
well sampled from a low dimensional manifold. In the
neighborhood of any point, this manifold can be locally
approximated by a linear subspace. Thus, to a good
approximation, we can hope to reconstruct each input
by a weighted sum of its r-nearest neighbors for some
small r. (The value of r is analogous but not necessar-
ily equal to the value of k used to define neighborhoods
in the previous section.) Reconstruction weights can
be found by minimizing the error function:

E(W ) =
∑

i

∣∣∣∣∣∣~xi −
∑

j
Wij~xj

∣∣∣∣∣∣2 , (8)

subject to the constraint that
∑

j Wij = 1 for all j, and
where Wij = 0 if ~xj is not an r-nearest neighbor of ~xi.
The sum constraint on the rows of W ensures that the
reconstruction weights are invariant to the choice of
the origin in the input space. A small regularizer for
weight decay can also be added to this error function
if it does not already have a unique global minimum.

Without loss of generality, we now identify the first m
inputs {~x1, ~x2, . . . , ~xm} as landmarks {~µ1, ~µ2, . . . , ~µm}
and ask the following question: is it possible to recon-
struct (at least approximately) the remaining inputs
given just the landmarks ~µα and the weights Wij? For
sufficiently large m, a unique reconstruction can be ob-
tained by minimizing eq. (8) with respect to {~xi}i>m.
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To this end, we rewrite the reconstruction error as a
function of the inputs, in the form:

E(X) =
∑
ij

Φij ~xi ·~xj , (9)

where Φ = (In−W )T (In−W ) and In is the n × n
identity matrix. It is useful to partition the matrix Φ
into blocks distinguishing the m landmarks from the
other (unknown) inputs:

m︷ ︸︸ ︷ n−m︷ ︸︸ ︷
Φ =

(
Φ``

Φu`
Φ`u

Φuu

)
(10)

In terms of this matrix, the solution with minimum
reconstruction error is given by the linear transforma-
tion in eq. (5), where:

Q =
(

Im

(Φuu)−1Φul

)
. (11)

An example of this minimum error reconstruction is
shown in Fig. 1. The first two panels show n=10000
inputs sampled from a Swiss roll and their approxi-
mate reconstructions from eq. (5) and eq. (11) using
r=12 nearest neighbors and m=40 landmarks.

Intuitively, we can imagine the matrix Φij in eq. (9)
as defining a sparse weighted graph connecting nearby
inputs. The linear transformation reconstructing in-
puts from landmarks is then analogous to the manner
in which many semi-supervised algorithms on graphs
propagate information from labeled to unlabeled ex-
amples.

To justify eq. (6), we now imagine that the data set
has been unfolded in a way that preserves distances
and angles between nearby inputs. As noted in previ-
ous work [13, 14], the weights Wij that minimize the
reconstruction error in eq. (8) are invariant to trans-
lations and rotations of each input and its r-nearest
neighbors. Thus, roughly speaking, if the unfolding
looks locally like a rotation plus translation, then the
same weights Wij that reconstruct the inputs ~xi from
their neighbors should also reconstruct the outputs ~yi

from theirs. This line of reasoning yields eq. (6). It
also suggests that if we could somehow learn to faith-
fully embed just the landmarks in a lower dimensional
space, the remainder of the inputs could be unfolded
by a simple matrix multiplication.

3.3 Embedding the landmarks

It is straightforward to reformulate the semidefinite
program (SDP) for the kernel matrix Kij = ~yi · ~yj

in section 2 in terms of the smaller matrix
Lαβ = ~̀

α · ~̀β . In particular, appealing to the factor-
ization K ≈ QLQT , we consider the following SDP:

Maximize trace(QLQT ) subject to:
1) L � 0.
2) Σij(QLQT )ij = 0.
3) For all (i, j) such that ηij =1,

(QLQT )ii−2(QLQT )ij +(QLQT )jj ≤ ||~xi − ~xj ||2.

This optimization is nearly but not quite identical to
the previous SDP up to the substitution K ≈ QLQT .
The only difference is that we have changed the equal-
ity constraints in eq. (2) to inequalities. The SDP in
section 2 is guaranteed to be feasible since all the con-
straints are satisfied by taking Kij = ~xi ·~xj (assuming
the inputs are centered on the origin). Because the
matrix factorization in eq. (1) is only approximate,
however, here we must relax the distance constraints
to preserve feasibility. Changing the equalities to in-
equalities is the simplest possible relaxation; the trivial
solution Lαβ =0 then provides a guarantee of feasibil-
ity. In practice, this relaxation does not appear to
change the solutions of the SDP in a significant way;
the variance maximization inherent to the objective
function tends to saturate the pairwise distance con-
straints, even if they are not enforced as strict equali-
ties.

To summarize, the overall procedure for unfolding the
inputs ~xi based on the kernel matrix factorization
in eq. (1) is as follows: (i) compute reconstruction
weights Wij that minimize the error function in eq. (8);
(ii) choose landmarks and compute the linear trans-
formation Q in eq. (11); (iii) solve the SDP for the
landmark kernel matrix L; (iv) derive a low dimen-
sional embedding for the landmarks ~̀

α from the eigen-
vectors and eigenvalues of L; and (v) reconstruct the
outputs ~yi from eq. (6). The free parameters of the al-
gorithm are the number of nearest neighbors r used
to derive locally linear reconstructions, the number
of nearest neighbors k used to generate distance con-
straints in the SDP, and the number of landmarks m
(which also constrains the rank of the kernel matrix).
In what follows, we will refer to this algorithm as land-
mark SDE, or simply `SDE.

`SDE can be much faster than SDE because its main
optimization is performed over m×m matrices, where
m � n. The computation time in semidefinite pro-
gramming, however, depends not only on the matrix
size, but also on the number of constraints. An ap-
parent difficulty is that SDE and `SDE have the same
number of constraints; moreover, the constraints in
the latter are not sparse, so that a naive implementa-
tion of `SDE can actually be much slower than SDE.
This difficulty is surmounted in practice by solving the
semidefinite program for `SDE while only explicitly
monitoring a small fraction of the original constraints.
To start, we feed an initial subset of constraints to
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Figure 1: (1) n = 10000 inputs sampled from a
Swiss roll; (2) linear reconstruction from r = 12 near-
est neighbors and m = 40 landmarks (denoted by
black x’s); (3) embedding from `SDE, with distance
and angle constraints to k=4 nearest neighbors, com-
puted in 16 minutes.

the SDP solver, consisting only of the semidefinite-
ness constraint, the centering constraint, and the dis-
tance constraints between landmarks and their near-
est neighbors. If a solution is then found that vio-
lates some of the unmonitored constraints, these are
added to the problem, which is solved again. The
process is repeated until all the constraints are sat-
isfied. Note that this incremental scheme is made pos-
sible by the relaxation of the distance constraints from
equalities to inequalities. As in the large-scale train-
ing of support vector machines [6], it seems that many
of the constraints in `SDE are redundant, and simple
heuristics to prune these constraints can yield order-
of-magnitude speedups. (Note, however, that the cen-
tering and semidefiniteness constraints in `SDE are al-
ways enforced.)

4 Experimental Results

Experiments were performed in MATLAB to evaluate
the performance of `SDE on various data sets. The
SDPs were solved with the CSDP (v4.9) optimization
toolbox [4]. Of particular concern was the speed and
accuracy of `SDE relative to earlier implementations
of SDE.

The first data set, shown in the top left panel of Fig. 1,
consisted of n=10000 inputs sampled from a three di-
mensional “Swiss roll”. The other panels of Fig. 1
show the input reconstruction from m=40 landmarks
and r = 12 nearest neighbors, as well as the embed-
dingobtained in `SDE by constraining distances and
angles to k = 4 nearest neighbors. The computation
took 16 minutes on a mid-range desktop computer.
Table 2 shows that only 1205 out of 43182 constraints

word four nearest neighbors

one two, three, four, six
may won’t, cannot, would, will
men passengers, soldiers, officers, lawmakers
iraq states, israel, china, noriega
drugs computers,missiles, equipment, programs
january july, october, august, march
germany canada, africa, arabia, marks
recession environment, yen, season, afternoon
california minnesota, arizona, florida, georgia
republican democratic, strong, conservative, phone
government pentagon, airline, army, bush

Table 1: Selected words and their four nearest neigh-
bors (in order of increasing distance) after nonlinear
dimensionality reduction by `SDE. The d = 5 dimen-
sional embedding of D = 60000 dimensional bigram
distributions was computed by `SDE in 35 minutes
(with n=2000, k=4, r=12, and m=30).

had to be explicitly enforced by the SDP solver to find
a feasible solution. Interestingly, similarly faithful em-
beddings were obtained in shorter times using as few
as m=10 landmarks, though the input reconstructions
in these cases were of considerably worse quality. Also
worth mentioning is that adding low variance Gaus-
sian noise to the inputs had no significant impact on
the algorithm’s performance.

The second data set was created from the n = 2000
most common words in the ARPA North American
Business News corpus. Each of these words was repre-
sented by its discrete probability distribution over the
D = 60000 words that could possibly follow it. The
distributions were estimated from a maximum likeli-
hood bigram model. The embedding of these high di-
mensional distributions was performed by `SDE (with
k = 4, r = 12, and m = 30) in about 35 minutes; the
variance of the embedding, as revealed by the eigen-
value spectrum of the landmark kernel matrix, was es-
sentially confined to d=5 dimensions. Table 1 shows
a selection of words and their four nearest neighbors
in the low dimensional embedding. Despite the mas-
sive dimensionality reduction from D=60000 to d=5,
many semantically meaningful neighborhoods are seen
to be preserved.

The third experiment was performed on n=400 color
images of a teapot viewed from different angles in the
plane. Each vectorized image had a dimensionality of
D=23028, resulting from 3 bytes of color information
for each of 76×101 pixels. In previous work [22] it
was shown that SDE represents the angular mode of
variability in this data set by an almost perfect cir-
cle. Fig. 2 compares embeddings from `SDE (k = 4,
r = 12, m = 20) with normal SDE (k = 4) and LLE
(r = 12). The eigenvalue spectrum of `SDE is very
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Figure 3: Top: Error rate of five-nearest-neighbors
classification on the test set of USPS handwritten dig-
its. The error rate is plotted against the dimensional-
ity of embeddings from PCA and `SDE (with k = 4,
r =12, m=10). It can be seen that `SDE preserves the
neighborhood structure of the digits fairly well with
only a few dimensions. Bottom: Normalized eigen-
value spectra from `SDE and PCA. The latter reveals
many more dimensions with appreciable variance.

similar to that of SDE, revealing that the variance of
the embedding is concentrated in two dimensions. The
results from `SDE do not exactly reproduce the re-
sults from SDE on this data set, but the difference
becomes smaller with increasing number of landmarks
(at the expense of more computation time). Actu-
ally, as shown in Fig. 4, `SDE (which took 79 seconds)
is slower than SDE on this particular data set. The
increase in computation time has two simple explana-
tions that seem peculiar to this data set. First, this
data set is rather small, and `SDE incurs some over-
head in its setup that is only negligible for large data
sets. Second, this data set of images has a particular
cyclic structure that is easily “broken” if the moni-
tored constraints are not sampled evenly. Thus, this
particular data set is not well-suited to the incremen-
tal scheme for adding unenforced constraints in `SDE;
a large number of SDP reruns are required, resulting
in a longer overall computation time than SDE. (See
Table 2.)

The final experiment was performed on the entire data
set of n=9298 USPS handwritten digits [10]. The in-
puts were 16×16 pixel grayscale images of the scanned
digits. Table 2 shows that only 690 out of 61735 in-
equality constraints needed to be explicitly monitored
by the SDP solver for `SDE to find a feasible solution.
This made it possible to obtain an embedding in 40
minutes (with k = 4, r = 12, m = 10), whereas earlier
implementations of SDE could not handle problems

Figure 4: Relative speedup of `SDE versus SDE on
data sets with different numbers of examples (n) and
landmarks (m). Speedups of two orders of magnitude
are observed on larger data sets. On small data sets,
however, SDE can be faster than `SDE.

of this size. To evaluate the embeddings from `SDE,
we compared their nearest neighbor classification error
rates to those of PCA. The top plot in Fig. 3 shows the
classification error rate (using five nearest neighbors
in the training images to classify test images) versus
the dimensionality of the embeddings from `SDE and
PCA. The error rate from `SDE drops very rapidly
with dimensionality, nearly matching the error rate on
the actual images with only d=3 dimensions. By con-
trast, PCA requires d=12 dimensions to overtake the
performace of `SDE. The bar plot at the bottom of
Fig. 3 shows the normalized eigenvalue spectra from
both `SDE and PCA. From this plot, it is clear that
`SDE concentrates the variance of its embedding in
many fewer dimensions than PCA.

When does `SDE outperform SDE? Figure 4 shows the
speedup of `SDE versus SDE on several data sets. Not
surprisingly, the relative speedup grows in proportion
with the size of the data set. Small data sets (with
n < 500) can generally be unfolded faster by SDE,
while larger data sets (with 500 < n < 2000) can be
unfolded up to 400 times faster by `SDE. For even
larger data sets, only `SDE remains a viable option.

5 Conclusion

In this paper, we have developed a much faster algo-
rithm for manifold learning by semidefinite program-
ming. There are many aspects of the algorithm that
we are still investigating, including the interplay be-
tween the number and placement of landmarks, the
definition of local neighborhoods, and the quality of
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Figure 2: Comparison of embeddings from SDE, LLE and `SDE for n = 400 color images of a rotating teapot.
The vectorized images had dimension D=23028. LLE (with r=12) and `SDE (with k=4, r=12, m=20) yield
similar but slightly more irregular results than SDE (with k=4). The normalized eigenspectra in SDE and `SDE
(i.e., the eigenspectra divided by the trace of their kernel matrices) reveal that the variances of their embeddings
are concentrated in two dimensions; the eigenspectrum from LLE does not reveal this sort of information.

data set n m constraints monitored time (secs)
teapots 400 20 1599 565 79
bigrams 2000 30 11170 1396 2103

USPS digits 9298 10 61735 690 2420
Swiss roll 10000 20 43182 1205 968

Table 2: Total number of constraints versus number of constraints explicitly monitored by the SDP solver for
`SDE on several data sets. The numbers of inputs (n) and landmarks (m) are also shown, along with computation
times. The speedup of `SDE is largely derived from omitting redundant constraints.

the resulting reconstructions and embeddings. Nev-
ertheless, our initial results are promising and show
that manifold learning by semidefinite programming
can scale to much larger data sets than we originally
imagined in earlier work [21, 22].

Beyond the practical applications of `SDE, the frame-
work in this paper is interesting in the way it com-
bines ideas from several different lines of recent work.
`SDE is based on the same appeals to symmetry at
the heart of LLE [13, 14] and SDE [21, 22]. The
linear reconstructions that yield the factorization of
the kernel matrix in eq. (1) are also reminiscent of
semi-supervised algorithms for propagating labeled in-
formation through large graphs of unlabeled exam-
ples [1, 16, 18, 26, 27]. Finally, though based on a
somewhat different intuition, the computational gains
of `SDE are similar to those obtained by landmark
methods for Isomap [7].

While we have applied `SDE (in minutes) to data
sets with as many as n = 10000 examples, there ex-
ist many larger data sets for which the algorithm re-
mains impractical. Further insights are therefore re-
quired. In related work, we have developed a simple
out-of-sample extension for SDE, analogous to similar

extensions for other spectral methods [3]. Algorithmic
advances may also emerge from the dual formulation of
“maximum variance unfolding” [17], which is related
to the problem of computing fastest mixing Markov
chains on graphs. We are hopeful that a combination
of complementary approaches will lead to even faster
and more powerful algorithms for manifold learning by
semidefinite programming.
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Abstract

The statistical theory of shape plays a promi-
nent role in applications such as object recogni-
tion and medical imaging. An important para-
meterized family of probability densities defined
on the locations of landmark-points is given by
the offset-normal shape distributions introduced
in [7]. In this paper we present an EM algorithm
for learning the parameters of the offset-normal
shape distribution from shape data. To improve
model flexibility we also provide an EM algo-
rithm to learn mixtures of offset-normal distribu-
tions. To deal with missing landmarks (e.g. due
to occlusions), we extend the algorithm to train
on incomplete data-sets. The algorithm is tested
on a number of real-world data sets and on some
artificially generated data. Experimentally, this
seems to be the first algorithm for which estima-
tion of the full covariance matrix causes no diffi-
culties. In all experiments the estimated distrib-
ution provided an excellent approximation to the
true offset-normal shape distribution.

1 INTRODUCTION

The statistical analysis of shape has important applications
in fields as diverse as biology, anatomy, genetics, medicine,
archeology, geology, geography, agriculture, image analy-
sis, computer vision, pattern recognition and chemistry (see
e.g. [9]). As an important example, we can represent an ob-
ject (e.g. a face, skull, etc.) as a collection of landmarks at
certain positions (in figure space). To compare objects it
is then useful to discard differences in location, orientation
and scale. (i.e. their pose). The remaining degrees of free-
dom are called theshapeof an object. For a meaningful
comparison of objects by their shape we need the tools of
“statistical shape analysis”. For instance, we may want to
know whether two objects aresignificantlydifferent (using
a hypothesis test), or we may be interested in classifying or

clustering objects by their shape. The statistical analysis of
shape has a long history dating back to the late seventies
[15, 10, 11, 12, 1, 2, 3, 4].

The work that we will present here is based on a more re-
cent development in statistical shape analysis, namely the
introduction of theoffset-normaldistribution [14, 7, 8, 9].
Offset-normal probability densities describe the distribu-
tion of shapes as represented by collections of landmark
points in two dimensions. The assumption is that the land-
marks in figure space are normally distributed. Pose is re-
moved by mapping two landmarks to fixed positions (e.g.
(0, 0) and(1, 0)), while the remaining landmarks represent
the shape information. Perhaps surprisingly, this distribu-
tion over the remaining landmarks can be expressed in an-
alytic form [7]. However, a reliable method to infer the
distribution parameters from shape data in the most gen-
eral case (full covariance matrix), is not available. The fact
that certain singular normal distributions map to the same
offset-normal shape distribution has obstructed the formu-
lation of estimation procedures for general covariance ma-
trices.

In this paper we will derive EM update rules for unre-
stricted parameters of the offset-normal shape distribution,
i.e. a mean vector and a full covariance matrix. As it turns
out, both E- and M-step can be computed analytically, pro-
viding an efficient update scheme. In pattern recognition, it
may happen that landmarks are occluded. To deal with this
difficulty which is often encountered in practical problems
we extend the EM procedure to learn from incomplete data.
For cases where the data are not well approximated by an
offset-normal shape distribution, we provide EM-learning
rules formixturesof offset-normal shape distributions. We
conclude with experiments on some real world data-sets.

2 THE OFFSET-NORMAL SHAPE
DISTRIBUTION

In order to be self contained, we explain and re-derive the
offset-normal shape distribution in this section. Some re-
sults in later sections will follow a similar derivation.

389



Let an object in two dimensions be represented by the
positions{xi, yi} of p landmarks. Letx be distributed
according to a2p dimensional normal distribution,x ∼
N2p[ν,Ω].

We will first remove translational content by applying the
following transformation,

x = [x1, ..., xp, y1, ..., yp]T → Lx (1)

with

L =
[

I− 1eT
1 + e1eT

1 0
0 I− 1eT

1 + e1eT
1

]
(2)

and integrate out the first landmark. In this equationI and
0 are thep × p dimensional identity and zero matrices re-
spectively,1 is ap×1 dimensional vector of ones ande1 is
thep×1 dimensional vector[1, 0, ..., 0]T . This transforma-
tion shifts all landmarks, except the first one, by an amount
x1, y1. Notice that if we had also shifted the first landmark,
it would be fixed at the location(0, 0), producing a singu-
lar probability distribution. Since the above transformation
is linear, the coordinatesLx are also normally distributed
with meanµ = Lν and covarianceΣ = LΩLT . Integrat-
ing out x1, y1 for a normal distribution is simply accom-
plished by deleting the corresponding entries in the mean
and covariance. The remaining coordinates are denoted by
x∗ = [x∗2, ..., x

∗
p, y

∗
2 , ..., y∗p ]T and have dimension2p− 2.

Next, we remove rotation and scale content by following a
similar procedure. First, we transformx∗ as follows,

u2 = x∗2, ui =
(x∗i x

∗
2 + y∗i y2)

x∗2
2 + y∗2

2 i = 3, ..., p

v2 = y∗2 , vi =
(y∗i x∗2 − x∗i y2)

x∗2
2 + y∗2

2 i = 3, ..., p (3)

This transformation would have moved the second land-
mark to the location(1, 0), not allowing any spread and
generating a singular pdf. Therefore, we will leave the sec-
ond landmark untouched, while treating all the other ones
as if the second landmark were moved to the reference po-
sition (1, 0). Finally, to remove information on orientation
and scale we need to integrate out the second landmark,
which we will do in the following.

We will simplify notation for the second landmark by writ-
ing x∗2 = h, while u = [u3, ...up, v3, ..., vp]T . In the coor-
dinates{h,u} the pdf is given by,

P (h,u) =
1

(2π)p−1
√

detΣ
exp[−1

2
G]| detJ|, (4)

with,

G = (Wh− µ)T Σ−1(Wh− µ), (5)

detJ = (h2
x + h2

y)p−2, (6)

whereJ is the Jacobian of the transformation (3) and

WT =
[

1 u3 · · · up 0 v3 · · · vp

0 −v3 · · · −vp 1 u3 · · · up

]
.

(7)
The integration overh is facilitated by rewritingG as,

G = (h− ξ)T Γ−1(h− ξ) + g (8)

with

Γ−1 = WT Σ−1W (9)

ξ = ΓWT Σ−1µ (10)

g = µT Σ−1µ− ξT Γ−1ξ (11)

We can simplify (4) further by transforming to the eigen-
basis ofΓ,

Γ = RDRT ,

ζ = RT ξ z = RT h. (12)

Noticing that the determinant of the Jacobian is invariant
with respect to rotations, this gives,

P (z,u) =
1

(2π)p−2

√
detΓ
detΣ

e−
1
2 g ×

× Nzx
[ζx, σx] Nzy

[ζy, σy] (z2
x + z2

y)p−2 (13)

where
σx =

√
Dxx σy =

√
Dyy (14)

Finally, we use the binomial expansion to rewrite the Jaco-
bian as,

(z2
x + z2

y)p−2 =
p−2∑

i=0

(
p− 2

i

)
z2i
x z2p−4−2i

y . (15)

We are now ready to perform the integrations overh, re-
quired for the definition of the offset-normal shape distrib-
ution,

PS(u) =
∫

dh p(h,u) =
∫

dz p(z,u) =

1
(2π)p−2

√
detΓ
detΣ

e−
1
2 g × (16)

×
p−2∑

i=0

(
p− 2

i

)
E[z2i

x |ζx, σx] E[z2p−4−2i
y |ζy, σy]

where,

E[zk|µ, σ] =

(√
2σ

2i

)k

Hk(
iµ√
2σ

), (17)

denotes a Gaussian expectation andHk denotes the Her-
mite polynomial of orderk. Equation (17) is the offset-
normal shape distribution [7], which is invariant with re-
spect to translations, rotations and scalings of the data. It is
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expressed in terms of the parametersµ andΣ which are not
invariant with respect to orientation and scale changes (the
translations were taken out in going fromν → µ,Ω → Σ).
It follows that the parameter set must be redundant, i.e. ori-
entation and scale transformations of the parameters map
to the same offset-normal shape distribution. Technically,
this implies that the offset-normal shape distribution is de-
scribed by an equivalence class of parameters. Therefore,
when we mention in the rest of this paper that some ran-
dom variable is distributed according to an offset-normal
shape distribution with parametersµ andΣ, we refer to
the equivalence class of allµ andΣ that map to the same
offset-normal shape distribution. Sometimes it will be use-
ful to remove this ambiguity by defining a canonical para-
meter set,

µc = Kµ = [1, µ3x, ..., µpx, 0, µ3y, ..., µpy]T ,

Σc = KΣKT , (18)

where the mean of the second landmark has been mapped
to (1, 0). More study is required to see for which offset-
normal shape distributions the above transformation re-
moves all redundancies and which have a still larger set of
invariant transformations. It is important to notice the dif-
ference with the non-linear mapping (3). In contrast, (18)
is a linear transform, depending onµ2. In [7] it is observed
that also some singular normal pdfs or even non-normal
pdfs may map to the same offset-normal shape distribution,
enlarging further the redundancy. In this paper we will not
concern us with those.

Transformation Properties: We will now state two im-
portant properties of the offset-normal shape distribution,
which will help us derive the learning algorithm in the sub-
sequent sections.

Lemma 1 Let x = [x1, ..., xp, y1, ..., yp]T be a ran-
dom variable distributed according to a normal dis-
tribution with parametersν and Ω, and let u =
[u3, ..., up, v3, ..., vp]T be the corresponding shape random
variable, distributed according to the offset-normal shape
distribution with parameters

µ = Lp−1ν, Σ = Lp−1ΩLT
p−1, (19)

where Lp−1 is the matrix defined in (2) with the1st
and (p + 1)st row deleted. The random variablex′ =
[x′1, ..., x

′
p, y

′
1, ..., y

′
p]T = G x, whereG is a matrix of di-

mension2p × 2p, will be distributed according to a2p di-
mensional normal distribution with parametersν′ = Gν
andΩ′ = GΩGT . The corresponding shape random vari-
ablesu′ = [u′3, ..., u

′
p, v

′
3, ..., v

′
p]T will be distributed ac-

cording to an offset-normal shape distribution with para-
meters,

µ′ = Lp−1Gν, Σ′ = Lp−1GΩGT LT
p−1. (20)

The proof of this lemma is straightforward and relies on
some well known properties of normal pdfs [5]. It is ac-
tually not necessary to assume thatG is a square matrix.

In generalG can be of size2g × 2p, where2 < g ≤ p.
This is useful if we want to integrate out variables from the
offset-normal shape distribution [5].

Define the pair of baseline variables to be the ones which
are mapped to(0, 0) and (1, 0). By choosingG to be a
permutation matrix we can transform the offset-normal
shape distribution between any pair of baseline variables
in terms of the figure space parametersν andΩ. But does
this still hold if we only have access to the parameters of
the offset-normal shape distribution (i.e. the parameters
µ and Σ)? The following lemma answers this in the
affirmative:

Lemma 2 Let x = [x1, ..., xp, y1, ..., yp]T be a
random variable distributed according to a nor-
mal distribution with parametersν and Ω, and let
u = [u3, ..., up, v3, ..., vp]T be the corresponding shape
random variable, distributed according to the offset-
normal shape distribution with parametersµ andΣ.
Furthermore, let x′ =
[x′π(1), ..., x

′
π(p), y

′
π(1), ..., y

′
π(p)]

T = Px be a per-
mutation of x, which is distributed according to a
normal distribution with parametersν′ = P ν and
Ω′ = P Ω PT . Then, the shape random variables
u′ = [u′π(3), ..., u

′
π(p), v

′
π(3), ..., v

′
π(p)]

T are distributed
according to an offset-normal shape distribution with
parameters,

µ′ = Bµ, Σ′ = BΣBT B = Lp−1PE,
(21)

Here E is the 2p × 2p − 2 dimensional matrix,E =


0 · · ·
I 0
0 · · ·
0 I


 . This matrix has the effect of inserting ze-

ros at the position of the first landmark, i.e.µ →

[0,µT
x , 0, µT

y ]T and,Σ →




0 · · · 0 · · ·
... Σxx

... Σxy

0 · · · 0 · · ·
... Σyx

... Σyy




Proof of Lemma 2 To prove this it we need to show that
the following two transformations are equivalent:

Lp−1P = BLp−1
.= Lp−1PELp−1 (22)

We will multiply left and right with the identity as follows,

ET ELp−1P = ET ELp−1PELp−1 ET E = I
(23)

Next, we notice that we can rewrite the combinationELp−1

as,
ELp−1 = I− 1eT

1 (24)

i.e. it is the2p × 2p dimensional matrix which translates
the first landmark to the origin. Using this in eqn. 23 we
find,

ET
(
P− 1eT

1 P
)

= ET
(
P− 1eT

1 P
) (

I− 1eT
1

)
(25)
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Writing this out and noting thatP1eT
1 = 1eT

1 and
1eT

1 1eT
1 = 1eT

1 , we verify that the left hand side is in-
deed identical to the right hand side, which then proves the
lemma.¤
The relevance of this lemma is that we can compute
the offset-normal shape distribution for an arbitrary pair
of baseline landmarks from the offset-normal shape-
parameters of a given pair of baseline landmarks. This will
allow us to estimate the parameters of the shape distribu-
tion, even if the data are presented in different reference
frames; a situation which may occur if one of the baseline
landmarks is occluded.

In the case where we only interchange the second land-
mark with higher labelled landmarks, leaving the first land-
mark in place, the lemma slightly simplifies. In that case,
PE = EPp−1, wherePp−1 is 2p−2×2p−2 dimensional
permutation matrix. Therefore, using,Lp−1E = I, we may
write instead of (21),

µ′ = Pp−1µ, Σ′ = Pp−1ΣPT
p−1, (26)

3 EM LEARNING ALGORITHM

Our main objective is to find parametersµ andΣ (or µc

and Σc) that maximize the log-likelihood of the offset-
normal shape distribution given a data-set{un} n =
1...N . The log-likelihood is given by,

L(µ,Σ) =
1
N

N∑
n=1

log PS(un|µ,Σ). (27)

Although the analytic form of the offset-normal shape
distribution is quite complicated, the joint distribution
P (h,u) is much simpler. Unfortunately,h is not observed
and may be considered a hidden variable for that reason.
This makes this estimation problem a school example of
the expectation maximization (EM) algorithm. In the EM
framework one iteratively optimizes the following family
of objective functions (depending on the iterationk),

Q(k|k − 1) =
1
N

N∑
n=1

∫
dh Pk−1(h|un) log Pk(h,un),

(28)
whereQ(k|k − 1) depends on the parametersµk andΣk

at iterationk, giventhe parametersµk−1 andΣk−1 at iter-
ationk−1. Maximization of the log-likelihood is obtained
by alternating an M-step whereQ is maximized with re-
spect to the parametersµk andΣk, and an E-step where
the posterior distributionp(h|un) is determined, given the
new parameters calculated in the previous M-step.

M-step: In the M-step we need to maximize
〈log P (h,un)〉n with respect toµk andΣk. Here〈.〉n de-
notes a posterior average,〈f(h)〉n =

∫
dh P (h|un)f(h).

The derivatives are given by,

∂

∂µk

Q(k|k − 1) =
1
N

N∑
n=1

Σ−1
k (Wn〈h〉n − µk) (29)

∂

∂Σ−1
k

Q(k|k − 1) = (30)

1
2

1
N

N∑
n=1

(Σk −Wn〈hhT 〉nWT
n + 2Wn〈h〉nµT

k − µkµT
k )

resulting in the following simple update rules:

µk =
1
N

N∑
n=1

Wn〈h〉n (31)

Σk =
1
N

N∑
n=1

Wn〈hhT 〉nWT
n − µkµT

k (32)

After every M-step we also map the parametersµ andΣ
to the canonical parametersµc and Σc, defined in (18),
to avoid drifting. Because the offset-normal shape distri-
bution is invariant with respect to this transformation, the
log-likelihood will not change either.

E-step: In the E-step we need to calculate the mean
〈h〉n and covariance〈hhT 〉n of the posterior distribution
P (h|un). Using Bayes rule it is easily found that,

P (h|un) =
P (h,un)
PS(un)

, (33)

wherePS(un) is simply the offset-normal shape distribu-
tion evaluated atun. Calculation of the sufficient statistics
thus involves the following integrals,

〈h〉n =
1

PS(un)

∫
dh h P (h,un) (34)

〈hhT 〉n =
1

PS(un)

∫
dh hhT P (h,un) (35)

These integrals can be solved following the same strategy
as the one used to calculate the offset-normal shape dis-
tribution in section 2. Again, we will transform to thez
coordinates defined in (12) and notice that,

〈h〉n = Rn〈z〉n, (36)

〈hhT 〉n = Rn〈zzT 〉nRT
n . (37)

Using the binomial expansion (15) and the result (17) we
can calculate the following posterior averages,

〈za
xzb

y〉n =

∑p−2
i=0

(
p− 2

i

)
En[z2i+a

x ] En[z2p−4−2i+b
y ]

∑p−2
j=0

(
p− 2

j

)
En[z2j

x ] En[z2p−4−2j
y ]

(38)
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Using (38) for the pairs {(a, b) =
(1, 0), (0, 1), (2, 0), (1, 1), (0, 2)} allows us to perform the
E-step.

Initialization: To initialize the parameters we use the
approximation described in [7]. If the variances of
the landmarks are small compared to the mean length
of the baseline, then the offset-normal shape distribu-
tion becomes similar to a normal distribution with mean
λ = [µc3x, ..., µcpx, µc3y, ..., µcpy]T and covarianceΛ =
FΣcFT , whereµc andΣc are are the canonical parameters
andF is the2p− 4× 2p− 2 dimensional matrix,

F =




λ1 I γ1 0
...

...
λ2p−4 0 γ2p−4 I




γ = [µ3y, ..., µpy,−µ3x, ...,−µpx]T (39)

To initialize our algorithm we therefore calculate the
sample mean and covariance of the shape data,λ =
1
N

∑N
n=1 un andΛ = 1

N−1

∑N
n=1(un − λ)(un − λ)T .

The initial values of the meanµ andΣ are then given by,

µ = [1, λx, 0,λy] (40)

Σ = F+ΛFT
+, F+ = FT (FFT )−1 (41)

whereF+ is the pseudo-inverse ofF.

4 MIXTURE DISTRIBUTIONS

In practice it might happen that the data in figure-space are
not well described by a normal distribution. In that case,
we may approximate it by a mixture of Gaussians. The
corresponding distribution in shape-space turns out to be a
mixture of offset-normal shape distributions according to
the following lemma [5]

Lemma 3 Under a multivariate normal mixture model for
the figure-space coordinates,

PMoG(x) =
M∑

a=1

N2p[x|µa,Σa] πa, (42)

the joint probability distribution function of the shape vec-
tor u is a mixture of offset-normal shape distributions,

PMoS(u) =
M∑

a=1

PS [u|µa,Σa] πa (43)

The proof is simple if one realizes that every mixture com-
ponent is mapped to an offset-normal shape distribution,
which are then combined using the a priori probabilities
πa. To find update rules for the parametersπa, µa andΣa

we start with the log-likelihood,

L =
1
N

N∑
n=1

log
M∑

a=1

PS(un|a; µa,Σa) πa. (44)

We will consider the labelsa and the variablesh hidden.
The function to be iteratively maximized is therefore given
by,

Q(k|k − 1) = (45)

1
N

N∑
n=1

M∑
a=1

∫
dh Pk−1(a,h|un) log{Pk(h,un|a) πa

k} =

1
N

N∑
n=1

M∑
a=1

Pk−1(a|un)
∫

dh Pk−1(h|un, a)×

× {log Pk(un,h|a) + log πa
k},

where we used,P (h, a|u) = P (a|u) P (h|u, a). The M-
step involves again maximizing this expression at every it-
eration with respect toπa

k , µa
k andΣa

k. Taking derivatives
with respect to these variables and equating them to zero
we find,

πa
k =

1
N

N∑
n=1

Pk−1(a|un), (46)

µa
k =

∑N
n=1 Pk−1(a|un) Wn〈h〉an∑N

m=1 Pk−1(a|um)
, (47)

Σa
k =

∑N
n=1 Pk−1(a|un) Wn〈hhT 〉anWT

n∑N
m=1 Pk−1(a|um)

− µa
kµaT

k ,

(48)

where we have defined,

〈f(h)〉an =
∫

dh P (h|un, a)f(h). (49)

These update rules are very similar to (31) and (32). In the
mixture case however, the influence of every data point on
µa

k andΣa
k is weighted by a factor Pk−1(a|un)PN

m=1 Pk−1(a|um)
which

expresses the probability that mixture componentP (un|a)
is responsible for the generation of datumun.

The E-step involves the calculation ofP (a|un), 〈h〉an and
〈hhT 〉an. P (a|un) is simply given by,

P (a|un) =
PS(un|a) πa∑M
b=1 PS(un|b) πb

, (50)

wherePS(un|a) is an offset-normal shape distribution with
parametersµa andΣa. According to (49), the calculation
of 〈h〉an and〈hhT 〉an is identical to those described in sec-
tion 3, where we use parametersµa andΣa for µ andΣ.
We thus see that the learning rules for a mixture of offset-
normal shape distributions are straightforward generaliza-
tions of the one component learning rules.

5 INCOMPLETE DATA

In practice, it may happen that landmarks are occluded and
only incomplete data are provided. First, we will assume
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that the missing information does not concern the baseline
points (i.e. landmarks 1 and 2). This will be generalized to
arbitrary missing landmarks later in this section.

Assume that we haveN , possibly incomplete samples,
{un}, n = 1...N . For every sample we define an index
m denoting the missing dimensions, and an indexo denot-
ing the observed dimensions. We will always assume that
both thex and they component of a landmark are missing,
implying thatm ando are necessarily even dimensional.
We thus haveun = [um

n ,uo
n]T (the dependence ofm ando

on n is omitted for notational convenience). The question
we want to answer is;Can we use the information of in-
complete data-vectors in the estimation of the parameters
of the offset-normal shape distribution ?To answer this,
we first write the log-likelihood,

L(µ,Σ) =
1
N

N∑
n=1

log PS(uo
n|µ,Σ), (51)

which now only depends on the observed data. This im-
plies that we may treat the missing dimensions as hid-
den variables, alongside the variablex∗2. Thus, for every
n, we have a different set of hidden variables, denoted
by hn = [x∗2,n,um

n ]. In fact, it turns out to be more
convenient to represent the unobserved landmarks in fig-
ure space, so that the set of missing variables becomes
hn = [x∗2,n,x∗mn ]. The auxiliary functionsQ(k|k − 1)
in terms of the above variables are given by,

Q(k|k − 1) =
1
N

N∑
n=1

∫
dh Pk−1(h|uo

n) log Pk(h,uo
n).

(52)
The formula forP (h,uo) is very similar to (4) with 2 im-
portant differences. Firstly, since more variables are de-
fined in figure space, the Jacobian of the transformation is
slightly different,

| detJ| = (x∗2
2 + y∗2

2)p−2−q, (53)

whereq denotes the number of missing landmarks (which
may be different for each data casen). Assuming for a mo-
ment that the missing dimensions have the lowest indices
(i.e. m = 3, 4, . . .), we define,

WT =2
666666664

1 0 0 · · · uq+1 · · · up 0 0 0 · · ·
0 1 0 · · · 0 · · · 0 0 0 0 · · ·
...

...
0 0 0 · · · −vq+1 · · · −vp 1 0 0 · · ·
0 0 0 · · · 0 · · · 0 0 1 0 · · ·
...

...

· · · vq+1 · · · vp

· · · 0 · · · 0
...

· · · uq+1 · · · up

· · · 0 · · · 0
...

3
777777775

(54)

To generalize this to arbitrary missing dimensions we sim-
ply need to permute the columns ofWT .

The M-step of the EM algorithm proceeds exactly as ex-
plained in section (3), where averages are now taken w.r.t.
the posterior distributionP (h|uo

n). Evaluating these av-
erages, which is part of the E-step, proceeds analogously
as in section (3). Using equations (34) and (35) we note
that the difficult part of that calculation is computing the
following expectations,
∫

dh f(h)P (h,uo) = C E[f(h) (h2
1+h2

q+1)
2−p+q| ξ,Γ],

(55)
whereE[. | ξ,Γ] denotes taking the average over a mul-
tivariate normal pdf with meanξ and covarianceΓ and
f(h) = h or f(h) = hhT . Unfortunately, the transfor-
mation in eqn. (12) will not leave the Jacobian invariant,
since

h2
1 + h2

q+1 = hT Ωh Ω = e1eT
1 + eq+1eT

q+1 (56)

is not invariant with respect toh → z = RT h. However,
if we transform,

Γ = RDRT .= FFT

ζ = = F−1ξ = UD− 1
2 RT ξ

z = F−1h (57)

then the normal distribution transforms to,Nh[ξ,Γ] →
Nz[ζ, I] while we can still choose the orthonormal matrix
U such that the Jacobian remains as simple as possible,

hT Ωh = zT FT ΩFz = zT Λz (58)

The matrixΛ can be chosen diagonal by using the follow-
ing eigenvalue decomposition,FT ΩF = VHVT which is
always possible becauseFT ΩF is a symmetric rank-2 ma-
trix. Thus, by choosingΛ = H andU = VT we obtain
the desired result. We now need to expand the Jacobian in
a binomial series expansion and use eqns. (34) and (35) to
arrive at an expression for the desired averages similar to
eqn. (38).

Alternatively, a good approximation can be obtained by
sampling from the normal distributionN [h | ξ,Γ] and sub-
sequent calculation of the sample average.

Missing Baseline Landmarks: Next, we treat the case
where one or both of the baseline landmarks is missing
from the data. For such a data case, the locations of the
other landmarks should be represented in a different ref-
erence frame, i.e. using a different (observed) baseline
pair. In that frame, the situation reduces to the case treated
above. It remains to be understood how to incorporate data
in different reference frames in the estimation process. We
will first choose one, arbitrary, baseline pair and invoke
lemma 2 (section 2) to write the distribution in any other
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frame as,

PS(u′| µ′,Σ′) = PS(u′|Bµ,BΣBT ), (59)

whereB = Lp−1PE andLp−1, P andE are defined in
section 2. Since every data point may be defined in a dif-
ferent reference frame,B depends onn. Taking derivatives
with respect toµ andΣ in the M-step then generates the
following update rules,

µk =
1
N

N∑
n=1

B−1
n Wn〈h〉n (60)

Σk =
1
N

N∑
n=1

B−1
n Wn〈hhT 〉nWT

nB−T
n − µkµT

k ,

(61)

where Wn and 〈.〉n are defined in their own reference
frame.

In the E-step we compute the posterior mean and covari-
ance as usual, using parametersµ′n = Bnµ andΣ′

n =
BnΣBT

n for data casen.

6 EXPERIMENTS

To test the algorithm on real world data, we downloaded
5 data-sets from the web1. Some data-sets contain data
directly in shape space, while others have data in figure
space, which we converted to shape space by mapping two
landmarks to locations(0, 0) and(1, 0) respectively. Be-
fore transforming to shape space we extracted the sample
mean and covariance to establish ‘ground truth’, since these
are the parameters which describe the offset-normal shape
distribution. Note however that many different normal dis-
tributions map to the same offset-normal shape distribution,
so that comparing the parameters directly is not very mean-
ingful.

Figure 1 shows the results when the sample mean and
covariance were available in figure space. The data-sets
used in Figure 1 are “Brizalina”, ‘Globorotalia’ (described
in [4]) and ‘Mouse vertebrae’ (Small group) (described
in [9]). Figure 2 shows the results on the datasets ‘Go-
rilla skulls’ (female) (described in [9]) and ‘Rat calvar-
ial growth’ (studied in [4]). These data-sets are defined
in shape space, which implies that we have no access to
ground truth. Finally, in figure 3, we present an example
where we artificially generated 100 samples from a ‘chal-
lenging’ offset-normal shape distribution.

The algorithm usually converges within 20 iterations. No-
tice however, that for every data-point a SVD needs to

1The data-sets can be found at:
http://www.amsta.leeds.ac.uk/ĩand/Shape-S/datasets.html
http://life.bio.sunysb.edu/morph/index.html
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Figure 1:Estimation of offset-normal shape distributions for the
following data-sets provided in figure space (from top to bottom):
“Brizalina”, “Globorotalia” and “Mouse vertebrae (small group)”.
The first column depicts the data overlaid with the offset-normal
distributions estimated in shape space, while the second column
shows the offset-normal distributions estimated in figure space.

be computed, resulting in unfavorable scaling behavior for
large amounts of data.

We have encountered no problems in the estimation of the
full covariance matrix, as described in [7], [9]. Also, few
data are needed to find a reliable estimate of the distribution
(around 20).

7 DISCUSSION

In this paper we have shown how to infer the parameters
of a full covariance offset-normal shape distribution using
the expectation maximization algorithm. In addition, we
have addressed to important issues which open the door
to practical applications. Firstly, the data may not be well
described by an offset-normal shape distribution and sec-
ondly, the data may be incomplete, e.g. due to occlusion.
The first problem was addressed by providing a learning
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Figure 2:Estimation of offset-normal shape distributions for the
following data-sets provided in shape space (left to right): “Go-
rilla Skulls (female)” and “Rat calvarial growth” (small group).
These data-sets are only provided in shape-space, so no figure
space estimates are available.
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Figure 3:As in figure 1 with artificially generated data.

algorithm for mixtures of offset-normal shape distributions
which improves model flexibility. The second issue was
addressed by showing how to incorporate incomplete data
into the estimation process.

We think the presented learning algorithms could find im-
portant applications in the field of object (class) and pattern
recognition. In [6] a face recognition system was proposed
where the geometry of certain feature detectors (e.g. eye-
corner, nose) was described by the offset-normal shape dis-
tribution. This model also accounts for uncertainties in the
labelling and the positions of the landmarks. The parame-
ters of that model were determined infigure space. This
was possible only because the data were acquired under
carefully controlled circumstances. In more realistic situ-
ations, we want to learn the model using (possibly incom-
plete) shape data, which is precisely the topic of the present
paper.

An important generalization of the offset-normal shape dis-
tribution is the affine invariant shape distribution proposed
in [13]. There, a third landmark is mapped to a fixed posi-
tion (e.g.(x, y) = (0, 1)), rendering the resulting distribu-
tion invariant with respect to affine transformations. The
presented EM algorithm is easily extended to cover that
case as well, which will be described in a future publica-
tion.
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Abstract

Learning Markov random field (MRF) models is
notoriously hard due to the presence of a global
normalization factor. In this paper we present a
new framework for learning MRF models based
on the contrastive free energy(CF) objective
function. In this scheme the parameters are up-
dated in an attempt to match the average sta-
tistics of the data distribution and a distribution
which is (partially or approximately) “relaxed” to
the equilibrium distribution. We show that max-
imum likelihood, mean field, contrastive diver-
gence and pseudo-likelihood objectives can be
understood in this paradigm. Moreover, we pro-
pose and study a new learning algorithm: the “k-
step Kikuchi/Bethe approximation”. This algo-
rithm is then tested on a conditional random field
model with “skip-chain” edges to model long
range interactions in text data. It is demonstrated
that with no loss in accuracy, the training time
is brought down on average from 19 hours (BP
based learning) to 83 minutes, an order of mag-
nitude improvement.

1 INTRODUCTION: LEARNING MRFs

In the context of machine learning two classes of graphical
model have been extensively studied: the directed graph-
ical model or Bayesian network (BN) and the undirected
graphical model or Markov random field (MRF). While
both models have been applied successfully in a num-
ber of domains, it is fair to say that learning in BNs has
reached a more advanced level of sophistication than learn-
ing in MRFs. For instance, hidden variable models can
be efficiently tackled with the variational EM algorithm1,
Bayesian inference is often feasible with conjugate pri-
ors and greedy structure learning algorithms have met with

1Fully observed BNs are trivial and only depend on counts.

some success as well. In contrast, even for a fully observed
MRF model, evaluating the gradient of the log-likelihood
is typically intractable. The problem can be traced back
to the presence of aglobal normalization term which de-
pends on the parameters and which translates into an often
intractable inference problem when we compute its gra-
dient2. Clearly, introducing unobserved random variables
only aggravates this problem, while Bayesian approaches
to infer posterior distributions over parameters or structures
seem completely absent in the literature, apart from one pa-
per [9]. Because MRF models arise in many applications,
including spatial statistics, computer vision, and natural-
language processing, we feel that it is important to improve
this state of affairs.

We claim that learning MRFs is so difficult because the
inference problem induced by the global normalizer is of
a different nature and often harder than the problem of
computing the posterior distribution of the hidden variables
giventhe observed variables needed for learning BNs. The
reason is that in the latter case we enter evidence to the
model and we may have reasonable hope that the posterior
is peaked around a single solution. However, for MRFs we
need to infer the distribution when all variables are uncon-
strained implying that the distribution we are trying to infer
is likely to have many modes. Even though much progress
has been in the field of approximate inference, no method
can satisfactorily deal with a large number of modes for
which the location is unknown.

To approximate the required averages over the uncon-
strained (model) distribution we could for instance run a
MCMC sampler or use the mean field approximation [10].
While the first method is relatively slow (we need to sam-
ple for every iteration of gradient descent), the estimated
statistics can also get swamped by the sampling variance3.

2In case the structure of the graph is such we can identify a
junction tree with small tree-width, then inference can be per-
formed tractably and we can compute exact learning rules.

3Of course, one can reduce the variance by using more sam-
ples, but note that this only improves as1/N whereN is the num-
ber of samples.
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The mean field approximation is not plagued by variance,
but unlike the MCMC sampler it has to tolerate a certain
bias in its estimates. However, both problems suffer from a
much more severe problem, namely that they will only ap-
proximate one mode of the distribution. One could argue
that a “good sampler” should mix between modes, but in
the absence of any information about the location of these
modes, this is an unrealistic hope, certainly in high dimen-
sions.

There is one piece of information which typically remains
unexploited, namely the fact that data points are expected
to be located close to a mode (or at least this is what we
like to achieve during learning). Hence, one idea to deal
with the above mentioned “many modes” problem, is to run
multiple MCMC chains, each one initialized at a different
data-point. With this method, we are at least certain that
all the modes close to data points are explored by samples.
This will have the effect that learning is likely to get the
local shape of each local mode correct. Still, there are (at
least) two drawbacks: 1) the modes do not communicate,
i.e. we have no mixing between modes and 2) accidental
modes which are created because of the particular parame-
terization of the model remain undetected by samples im-
plying there is no force to remove them from the model.
The first problem has the undesirable effect that although
the shape of each mode may be a good fit, the relative vol-
ume (or free energy) of the modes may not be properly esti-
mated. This was studied in [7] and mode-jumping MCMC
procedures were proposed to improve the communication
between modes. Since there is no information about the
location of the spurious modes (mentioned under 2), we
predict it will be extremely hard to deal with the second
problem.

Running Markov chains to convergence at every data case
at every iteration of learning is clearly a costly business.
Fortunately, it turns out that we can greatly improve our ef-
ficiency by running these Markov chains for only a few (say
k) steps4. It turns out that if one uses these pseudo-samples,
or rather “k-step reconstructions” of the data, we approxi-
mately minimize the so-called ”contrastive divergence” ob-
jective function [5]. Apart from a very significant increase
in efficiency, we also decrease the variance of our estimates
at the expense of an increased bias.

The aim of the current paper is to combine deterministic,
variational approximations with the ideas of contrastive di-
vergence. This idea is analogous to the introduction of
mean field learning in MRFs in [10]. A mean field based
approach to contrastive divergence was presented in [17].
In the current work we extend these ideas to general vari-
ational approximations. In particular we study the Bethe
approximation, which in combination with the convergent
“belief optimization” algorithm to minimize the Bethe free

4It is essential that the chains are started at the data-cases.

energy results in a novel algorithm to train Markov ran-
dom fields with loopy structure. This algorithm is tested on
a conditional random field model with long range interac-
tions (the so called “skip-chain” CRFs [11]) to label tokens
in email messages. We demonstrate that we can speed up
learning tenfold at no cost to the test-performance of the
trained model.

2 MAXIMUM LIKELIHOOD LEARNING

An intuitive way to restate the maximum likelihood ob-
jective is as a minimization problem of the following
Kullback-Leibler divergence between the data distribution
P0(y) and the model distributionPλ(y),

λML = arg min
λ

KL [P0(y)||Pλ(y)] (1)

We will consider the general case here, where apart from
the observed variables,y, the model may also contain
a number of unobserved variablesh. Introducing the
joint distributionPλ(y, h) and the distributionP0(y, h) =
Pλ(h|y)P0(y) = Pλ(h, y)P0(y)/Pλ(y) with Pλ(y) =∑

h Pλ(y, h), we can rewrite the KL divergence as a dif-
ference between two free energies,

KL[P0(y)||Pλ(y)] = KL[P0(y, h)||Pλ(y, h)]
= F0 − F∞

.= CF∞ ≥ 0 (2)

where F0 denotes the free energy of the distribution
P0(y, h), while F∞ = − log(Z) denotes the free energy
of the “random system” governed byPλ. The subscript∞
indicates that we have to run a Markov chain infinitely long
to reach equilibrium. For every data-case we can therefore
identify two random systems; one system with free energy
F0 has a data case clamped to the observed random vari-
ables while the hidden variables are free to fluctuate. In
the “free system” (with free energyF∞) all random vari-
ables(y, h) are unconstrained. The energy of the system,
E(y, h), is defined through the Boltzman distribution,

P (y, h) =
1
Z

exp [−E(y, h)] . (3)

Although our discussion is more general, we will restrict
ourselves from now on to exponential family distributions
defined through the following energy function,

E(y, h) = −
∑

β

∑

i

λiβfiβ(yβ , hβ). (4)

In analogy to physical systems, we can decompose the free
energy in an average energy term and a entropy term,

F0 = E[E]0 −H0 F∞ = E[E]∞ −H∞ (5)

whereE[·]0 denotes averaging with respect to the joint
P0(y, h) andE[·]∞ denotes averaging with respect to the
equilibrium distributionPλ(v,h).
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Learning can now be understood as follows: for each data
case we first compute the free energyF0 of the system with
the datum clamped to the observed units (this involves in-
ference over the hidden units). Then we set the constraints
on the observed variables free and let the system relax into
a new distributionPλ(y, h) with lower free energyF∞.
If in this process the expected sufficient statisticsE[fiβ ]
change we have an imperfect model and we change the
parametersλiβ in such a way that the expected sufficient
statistics are better preserved in the next iteration,

∂CF∞
∂λiβ

= −E[fiβ(yβ , hβ)]P0 + E[fiβ(yβ , hβ)]Pλ
(6)

Note that this does not mean that the statistics for each data
point must cancel with the equilibrium statistics; this prop-
erty must only hold when averaged over all data cases.

3 APPROXIMATE ML-LEARNING

In the previous section, we wrote the likelihood function
as a difference of two free energies, one of which was in-
tractable to compute in general. In this section, we replace
those free energies with approximate free energies, in a way
conceptually similar to the mean field approximation intro-
duced in [10]. The idea is to replace the objective in Eqn.2
with

KL[Q0(y, h)||Pλ(y, h)]−KL[Q∞(y, h)||Pλ(y, h)]
= F APP

0 − F APP
∞

.= CFAPP
∞ ≥ 0 (7)

where we defineQ0(y, h) = Q(h|y)P0(y) and where
both Q0(h|y) and Q(y, h) are approximate, variational
distributions such as fully factorized mean field distribu-
tions or tree structured distributions. Typically they de-
pend on a number of variational parameters that need to
be computed by separately minimizing the respective KL-
divergence terms in Eqn.7. The most important simplifica-
tion that is achieved by minimizingCFAPP is the fact that
the log-partition function term,log Z, cancels between the
two terms in Eqn.7.

An important constraint that must be satisfied by any con-
trastive free energy is thatF0 ≥ F∞ or equivalently
CF ≥ 0. The reason is that we like to change the un-
constrained system withF∞ so that on average it is similar
to the constrained system withF0. This would ensure that
if we sample fromPλ the samples would be similar to the
data-cases. Since both systems have the same energy func-
tion, but an unconstrained system has more entropy its free
energy should be lower as well (see Eqn.5). Moreover, the
cost functionF0 − F∞ wouldn’t be lower bounded ifF∞
was allowed to become arbitrarily large.

As an example, let’s choose the mean field approximation
for Q0(h|y) andQ∞(h, y) in Eqn.7 above,

Q0(h|y) =
∏

i

qi(hi|y) Q∞(y, h) =
∏

j

rj(zj) (8)

with z = {y, h} and where bothq andr are variational pa-
rameters satisfying

∑
hi

q(hi|y) = 1 ∀i and
∑

zj
r(zj) =

1 ∀j. They are computed by minimizing their respective
KL-divergence terms in Eqn.7. It is now easy to see that
F∞ is smaller thanF0, simply because it has more degrees
of freedom to minimize over (inF0 the variablesy are con-
strained). It is convenient to imagine a process where we
minimizeF∞ in two phases, first we clampy to a data-case
and minimize overh, then we set they variables free and
continue the minimization over(y, h) jointly5. Once we
have found the variational parameters(q, r), we can update
the parameters using the following gradient,

∂CFAPP
∞

∂λiβ
= −E[fiβ(yβ , hβ)]Q0 + E[fiβ(yβ , hβ)]Q∞ (9)

We only need to have access to (approximate) marginal
distributionspβ(yβ , hβ) in order to compute the expecta-
tions in Eqn.9. Hence, we are allowed to consider gen-
eral approximate free energiesF0, F∞ as functions of local
marginal distributions only, as long as we can assert that
F0 ≥ F∞. An important example of this is the family of
Kikuchi free energiesF KIK ({qα}), where the approximate
marginals need not be consistent with a global distribution
Q. In other words, there may not exist a global distribution
Q such that its marginals over clusters of nodes are given
by theqα which minimizeF KIK .

The contrastive Kikuchi free energy can be expressed as a
sum over constrained local KL-divergences as follows,

CFKIK
∞

.= F KIK
0 − F KIK

∞ =∑
α

cαKL[p0(yα)qα(hα|yα)||pα(yα, hα)]−
∑
α

cαKL[rα(yα, hα)||pα(yα, hα)] (10)

wherepα(zα) = 1
Zα

∏
β⊂α Ψβ(xβ), and where the set of

clusters{α} consists of a number of overlapping large clus-
ters which cover the graph such that any interactionΨβ

fits in one of these clusters. Byp0(yα) we mean the mar-
ginal data distribution over the variables6 y in clusterα.
Since this distribution is fixed, we only minimize over the
qα variables in the first term. The counting numberscα

make sure that every variable and interaction is effectively
counted once. Unlike the mean field approximation, the
marginals are overlapping and are required to satisfy cer-
tain “marginalization constraints” on the intersections,

∑

zα\zβ

rα(zα) = rβ(zβ) (11)

and similarly forq. We refer to [19] for more details.

5In fact, the mean field equations, when run sequentially (one
variable at a time), are a form of coordinate descent.

6Note that if we write(yα, hα) we mean all the variablesy
andh which reside in clusterα.
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In the following we will be working with clusters consist-
ing of edges and nodes only, called the “Bethe approxima-
tion”, but we like to emphasize that the formalism is easily
adapted to general Kikuchi approximations, or in fact re-
gion graph approximations [19]. The counting numbers in
this case are given by,

cedge= 1, cnode = 1−#neighbors (12)

The approximate learning procedure is again similar to
what we have seen before: first we compute the varia-
tional parameters(qα, rα) by minimizing the respective
KL-divergence terms, and subsequently we update the pa-
rameters using the following gradients,

∂CFBETHE
∞

∂λiβ
= −E[fiβ(yβ , hβ)]qαp0 + E[fiβ(yβ , hβ)]rα

(13)
where we need thatβ ⊆ α.

When the free energiesF BETHE
0 andF BETHE

∞ are convex in
the variational parameters(q, r), we can use a class of al-
gorithms under the name (generalized) belief propagation
to minimize the Bethe free energies (or KL-divergences) in
Eqn.10. However, the Bethe free energy is only convex un-
der very special circumstances, e.g. when the graph has at
most one loop. In general it is littered with local minima
and for reasons explained before it does not deserve rec-
ommendation to run BP and end up in some random local
minimum. Instead, we would like to initialize our mini-
mization procedures on the data-cases. However, it is not
clear how to efficiently find a set of messages that will pro-
duce a prescribed set of marginals, implying that we have
little control over our initialization. Fortunately, algorithms
have been developed that do not rely on messages but di-
rectly minimize the Bethe free energy as a function of the
marginals [14, 20, 4]. In general, these algorithms itera-
tively construct a convex upper bound on the Bethe free
energy and minimize those under the constraints of mar-
ginal consistency. Unfortunately, every constrained bound
optimization step is a slow iterative algorithm with linear
converge in general. Hence, if we use such an algorithm at
every step of learning for every data-case we end up with
a computationally very inefficient learning algorithm. For
binary random variables with pairwise interactions the sit-
uation is considerably better, since it was shown in [18]
that the constraints can be solved analytically, leaving only
the node marginals as free variational parameters. Hence, a
truly efficient learning procedure is currently only available
for this case, but we are confident that efficient minimiza-
tion algorithms for the more general case will be developed
in the near future.

4 APPROXIMATE CONTRASTIVE FREE
ENERGIES

We will now introduce a second approximation that is
based on the ideas behind contrastive divergence and com-
bine them with the variational approximations described in
the previous section. This will have the effect of making the
learning algorithm computationally much more efficient.

Recall our interpretation of learning using a contrastive free
energy. First we compute the free energyF0 at the data-
case under consideration and compute the necessary suffi-
cient statistics. Then we relax the constraints on the vari-
ables which were clamped to the value of the data-case and
let the system reach equilibrium where we compute the val-
ues of the sufficient statistics again. The system is relaxed
by “hitting” the data distributionP0 with a transition kernel
that hasPλ as its invariant distribution,

P1(h, y) =
∑

h′,y′
K(h, y|h′, y′)P0(h′, y′) (14)

Pλ = (K)∞P0 (15)

In practice we replaceP0 by the empirical distribution and
achieve the relaxation by running MCMC sampling proce-
dures initialized at the data cases.

The underlying idea of contrastive divergence is that we
don’t actually have to wait until the system has reached
equilibrium, since there is much valuable information in
the first few steps of this relaxation process (i.e. after a few
steps of the MCMC samplers). If the population of samples
have a systematic tendency to move away from the data,
we can immediately correct this tendency by changing the
parameters such that the probability becomes larger at the
location of the data and the probability becomes smaller at
the location of the samples obtained after abrief MCMC
run,

∂CFCD
k

∂λiβ
= −E[fiβ(yβ , hβ)]P0 + E[fiβ(yβ , hβ)]Pk

(16)

Following these gradients downhill approximately mini-
mizes the following contrastive divergence objective,

KL[P0(y, h)||Pλ(y, h)]−KL[Pk(y, h)||Pλ(y, h)]
= F0 − Fk

.= CFk ≥ 0 (17)

The derivative of this objective w.r.t.λiβ contains a term
∂Fk/∂λiβ in addition to the terms in Eqn.16. However, it
is usually small and rarely in conflict with the other terms
in the gradient and as result it can be safely ignored [5].

Clearly, learning with contrastive divergence results in a
vast improvement in efficiency. Moreover, because for each
data-case there is a nearby sample we reduce the variance in
the estimates of the sufficient statistic in Eqn.16 (compared
to a MCMC sampler at equilibrium) but at the same time
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we may have introduced bias in our estimates. However,
it is not hard to show that for an infinite number of data-
cases and a model that is flexible enough to contain the
true model, it must be true that there is a fixed point at
the correct parameter value, i.e. the first and second term
in Eqn.20 will cancel. We refer to [5, 15, 21] for further
details on contrastive divergence learning.

It is now a small step to argue for a procedure that combines
the variational approximation of the previous section with
the ideas of contrastive divergence. Instead of relaxing the
free energy using sampling we will relax it by applying a
minimization procedure over the variational distributionsQ
initialized atQ0 or over the marginalsrα(zα), initialized
at p0(yα)qα(hα|yα). Thus, we define the approximate “k-
step” contrastive free energy as,

KL[Q0(y, h)||Pλ(y, h)]−KL[Qk(y, h)||Pλ(y, h)]
= F APP

0 − F APP
k

.= CFAPP
k ≥ 0 (18)

whereF APP
k is a function of the variational distributionQk.

Alternatively, in case of the Kikuchi approximation, we use
Eqn.10 and replace the local marginalsrα(zα) with their
k-step counterparts obtained after k steps of minimization
on the Kikuchi free energy. Because of its definition the
“k-step” contrastive free energy must be positive which, as
discussed earlier, is an important constraint for the proce-
dure to work. Taking derivatives w.r.t. to the parameters
{λiβ} we find,

∂CFAPP
k

∂λiβ
=

∂F APP
0

∂λiβ
− ∂F APP

k

∂λiβ
− ∂F APP

k

∂Qk

∂Qk

∂λiβ
(19)

where the last term appears because we didn’t minimize the
free energy and hence∂Fk/∂Qk 6= 0 (unlike∂F0/∂Q0 =
0 and ∂F∞/∂Q∞ = 0). This term is difficult to com-
pute, since we don’t have explicit expressions forQk in
terms ofλi. Again, it is small and rarely in conflict with
the other terms in the gradient so it can be safely ignored
(see [17] for experimental evidence of this fact in the case
of MF). Hence, ignoring the last term and simplifying the
other terms we arrive at the gradient,

∂CFAPP
k

∂λiβ
= −E[fiβ(yβ , hβ)]Q0 +E[fiβ(yβ , hβ)]Qk

(20)

Of course, when we use the Kikuchi approximation we re-
place the global distributionsQ0 andQk in Eqn.20 by local
marginalsqαp0 andrα,k as in Eqn.13.

5 RELATION TO PSEUDO-LIKELIHOOD

We have seen that learning in MRFs can be interpreted
as minimizing the difference between two free energies,
one with the data clamped on the observed variables, the
other one with all the variables unconstrained. Importantly,
the latter free energy must always be lower than the first

one. The various methods differed in the way we allowed
the relaxation of the free energy to take place. We have
introduced approximate relaxations using variational dis-
tributions and partial relaxations where we don’t relax all
the way to equilibrium. We will now see that the pseudo-
likelihood estimator can also be interpreted in this frame-
work (see also [6]).

In [1], the pseudo-likelihood (PL) was introduced to learn
MRF models tractably. For a fully observed7 MRF the PL
is given by,

PL =
1

KN

N∏
n=1

K∏

k=1

p(ŷk,n|ŷ−k,n) (21)

wherey−k denotes all variables except variableyk, K is
the number of variables andN the number of data-cases.
This objective is far more tractable than the ML criterion
because it only depends onone dimensionalnormalization
constantsZk|−k. Moreover it was shown that asymptoti-
cally this estimator is consistent [3] (but less efficient in the
statistical sense than the MLE). We can rewrite minus the
log of this objective as a difference of two free energies,

KL[P0||
∏

k

Pk|−k] = E[
∑

iβ

fiβ(yβ)]P0 +
1
K

∑

k

log Zk|−k

= F PL
0 − F PL

∞ = CFPL ≥ 0 (22)

where we identify the first term as the average energy and
the second as the average one dimensional conditional par-
tition functions. Since the data have no entropy, the first
term is the free energy of the dataF0. The second term
can be interpreted as a partially unconstrained free energy,
where only one variable is relaxed at a time, conditioned on
all the others and where the final result is averaged. Hence,
like our partial relaxations, the PL-relaxation stays close to
the data distribution since at all times we condition on all
but one of the variables. The relaxed distribution for one
data-case is given by the following mixture,

P PL
λ (yn) =

1
K

K∑

k=1


pλ(yk,n|ŷ−k,n)

∏

j\k
δ(yj,n − ŷj,n)




(23)
which has to be compared withPλ (maximum likelihood),
Pk (k-step contrastive divergence),Q∞ (variational) and
Qk (k-step variational). It is now straightforward to derive
the following gradients,

∂CFPL

∂λiβ
= −E[fiβ(yβ)]P0 + E[fiβ(yβ)]P PL (24)

= − 1
N

N∑
n=1

(fiβ(ŷβ,n) +
1
|β|

∑

k⊂β

E[fiβ(yk, ŷβ\k)]pk|−k
)

7The following considerations are easily generalized to in-
clude hidden variables, but for simplicity we have chosen to il-
lustrate our point using observed variables only.
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where|β| denotes the number of nodes in the clusterβ.

In light of our interpretation of learning in MRFs, it is not
hard to generalize the PL estimator to a generalized PL es-
timator where we allow the relaxation of larger, possibly
overlapping clusters of nodes conditioned on the remaining
nodes in the graph. We leave the study of these generalized
PL estimators as future work.

As mentioned above, it has been shown that the PL esti-
mator is asymptotically consistent, but is less efficient than
the ML estimator. It would be interesting to see if the argu-
ments in the PL-consistency proofs can be adapted to cover
the estimators studied in this paper.

6 CONDITIONAL RANDOM FIELDS

A conditional random field (CRF) [8] is a MRF that is
trained to maximize theconditional log-likelihood of la-
bels,y, given input variablesx,

λML = arg min
λ

KL [P0(y|x)||Pλ(y|x)] (25)

That is, the variables that appear in the data are partitioned
into input nodesx, which will be observed at test time,
and output nodesy, which we will be asked to predict at
test time. In practice, discriminatively-trained models often
have advantages over generatively-trained models, includ-
ing the ability to include many interdependent variables in
x without needing to learn their distribution.

All of our previous considerations apply to the condi-
tional case as well. However, it should be noted that
for generatively-trained models the free energyF∞ must
be computed with all the variables free to fluctuate. In
contrast, for discriminatively-trained models the free en-
ergyF∞ has the data-casexn clamped to the input nodes.
Hence, the learning rule aims to match the average suffi-
cient statistics of the random system with 1) bothx andy
clamped at the nodes (F0) and 2) the random system with
only x clamped at the nodes (F∞). This has the impor-
tant consequence that the relaxed distributionsPλ(y|xn)
are different for every data-case, while the relaxed distrib-
utions for generatively-trained modelsPλ(y) are the same
for all data-cases and it would in principle suffice to run a
single MCMC procedure per learning iteration8.

7 EXPERIMENTS

In this section, we evaluate theCFk estimators presented in
this paper on CRFs. The state of the art for training loopy
CRFs in practice is penalized maximum-likelihood train-
ing with the expected sufficient statistics computed by BP

8Note that we need to visit all modes with this Markov chain,
so in practice it may be better to run multiple Markov chains ini-
tialized at various data-cases.

Method F1 (2-clique) F1 (4-clique)

CFBETHE
5 70.08 74.94

CFBETHE
10 68.35 75.23

CFBETHE
15 61.80 76.51

CFBETHE
500 63.44 75.86

CFMF
10 57.91 55.91

MLMF 60.98 65.31

MLBP 68.19 78.71

Table 1: F1 performance measure for various training
methods on the 2-clique and 4-clique models.

[12, 13]. This has two difficulties: (a) If the model distri-
bution has multiple modes BP may converge to different
solutions depending on its initialization (or fail to converge
altogether), and (b) it requires running BP to convergence
at each step of gradient ascent on the log-likelihood, which
will be very expensive. Therefore, if nothing else, we can
still hope to achieve improved training time by using the
k-stepCF estimators introduced in this paper. For the ex-
periments in this paper, we will use fully-observed training
data, leaving partially observed data to future work.

Our data set is a collection of 485 e-mail messages an-
nouncing seminars at Carnegie Mellon University. The
messages are annotated with the seminar’s starting time,
ending time, location, and speaker. This data set is due
to Dayne Freitag [2], and has been used in much previous
work. For reasons discussed in section 4, we consider here
the binary problem of whether a word is a speaker name.

Often the speaker is listed multiple times in the same mes-
sage. For example, the speaker’s name might be included
both near the beginning and later on, in a sentence like “If
you would like to meet with Professor Smith. . . ” It can be
useful to find both such mentions, because different infor-
mation can be in the surrounding context of each mention:
for example, the first mention might be near an institution
affiliation, while the second mentions that Smith is a pro-
fessor.

To solve this problem, we wish to exploit that when the
same word appears multiple times in the same message, it
tends to have the same label. In a CRF, we can represent
this by adding edges between output nodes(yi, yj) when
the wordsxi andxj are identical and capitalized. Thus,
the conditional distributionp(y|x) has different graphical
structure for different input configurationsx. We use input
nodes describing word identity, part-of-speech tags, cap-
italization, and membership in domain-specific lexicons;
these are described in more detail elsewhere [11].

We compare training time and test performance of four dif-
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ferent contrastive free energies: MLMF, which corresponds
to maximum-likelihood training with mean-field free en-
ergy; MLBP, which corresponds to maximum likelihood
training with the Bethe free energy; and finally,CFMF

k and
CFBETHE

k , which correspond tok-step contrastive diver-
gence with the mean-field and Bethe approximations, re-
spectively. We compute the contrastive free energy as fol-
lows. For MLBP, we use the TRP schedule for belief prop-
agation [16], with messages initialized to1. For MLMF,
we use damped fixed point equations with damping factor
α = 0.1 and uniform initialization. ForCFMF

k , however,
we observed that iterating fixed-point equations fork steps
might not decrease the free energy if they are improperly
damped. Hence we have used separate damping factors for
each data-case,α(i), which are adapted to keepCF positive
during learning.

To computeCFBETHE
k , we use belief optimization; that is,

we takek gradient steps on the Bethe free energy, elimi-
nating the constraints by solving for the pairwise marginals
and using the sigmoid parameterization described in [18].
The step-size for the gradient updates is determined by line
search. Fork-step contrastive divergence, it is essential that
the optimization required to computeF BETHE

k is initialized
at the data cases. However, at the empirical distribution
the derivative of the Bethe entropy is infinite. To avoid
this problem we smooth the 0/1 empirical distribution by
p̃SOFT(xj) = |p̃0/1(xj) − ε|. In these experiments we use
ε = 10−4.

We report performance with theF1 measure on a per-token
basis, that is:

F1 = (2PR)/(P + R) (26)

with P = # correct tokens/ # tokens extractedand R =
# correct tokens/ # true tokens. We usè 2 regularization with
regularization parameterδ = 10. All results are averaged
over 5-fold cross validation.

First, we consider a2-clique modelwhere all cliques are ei-
ther linear chain edges(yi, yi+1), skip edges(yi, yj), and
input edges(yi, xi)9. The parameters are tied over all in-
stances of each clique type. For example, each linear chain
edge(yi, yi+1) has the same weightwLC. This sort of pa-
rameter tying is necessary in a conditional model because
until we observe the inputx, we do not know how many
output nodes there will be or what connections they will
have.

Table 1 compares the testing performance of the differ-
ent training methods on the 2-clique model (first column).
First, we note that both inCF and ML training, the Bethe
approximation results in better accuracy than the mean-
field approximation. This is as expected because the skip-

9To make the exposition simpler, we describe the models as if
the only input variablesxi are the words at timei. In reality, each
xi is a vector of the observational tests described in [11].

chain model contains few short loops which is a graphical
structure for which the Bethe approximation is more appro-
priate than the MF approximation. Second, with the Bethe
free energy, usingCFBETHE

5 training results in comparable
accuracy to ML training. This has great practical signifi-
cance, because while theCFBETHE

5 training used an average
of 83 minutes to train, the ML training using belief propa-
gation used over19 hours, which is an order of magnitude
improvement.

Although the belief optimization algorithm has been de-
veloped for binary MRFs with pairwise interactions (a.k.a.
Boltzmann machines), the CRF is free to contain arbi-
trary cliques with at most two output nodes, since the dis-
tribution p(y|x) then still contains pairwise interactions
only. To evaluate the practical advantages of such mod-
els, we also evaluate a skip chain model with higher-order
cliques. In the 4-clique model, we add input nodes into the
linear-chain and skip-chain cliques, so that we now have
“linear-chain” cliques (yi, yi+1, xi) and “skip” cliques
(yi, yj , xi, xj) in addition to the input edges(yi, xi).

In Figure 1, we show the performance ofCFBETHE
k model

on the 4-clique model as a function ofk (second column).
For all values ofk, the higher-order model performs better
than the 2-clique model. Between the best 2-clique model
and the best higher-order clique model, all 5 folds show
improvement; averaging over the folds, the relative reduc-
tion in error is 20% (theF1 rises from 70 to 76). For an
unknown reason, the 2-clique model trained withCFBETHE

15

hits a bad local maximum, but we do not see this behav-
ior with a richer set of features. In the 4-clique model,
ML training with BP does somewhat better than the best
CFBETHE

k model, but there is substantial variance among
the different training sets. None of the differences between
MLBP andCFBETHE

k for the 4-clique model are statistically
significant (McNemar’s test withp > 0.1). For the 2-clique
model, on the other hand,CFBETHE

5 training is significantly
better than MLBP (p < 0.001).

In summary, the experiments demonstrate two main points:
that ak-stepCF energy performs comparably to ML with
vastly lower training time, and that belief optimization,
which was developed for Boltzmann machines, is still ef-
fective for training models with certain higher-order cliques
in a conditional setting.

8 CONCLUSION

In this paper we have offered a new view of parameter
learning in MRF models as a minimization of contrastive
free energies. We have seen that many objectives for
MRF learning, including the likelihood function, the mean
field learning objective, the contrastive divergence and the
pseudo-likelihood can be written as a positive difference
between two free energies. During learning we first infer
the (posterior) distribution of the hidden variables given a
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clamped data-vector, then we relax this system (exactly, ap-
proximately or partially) by un-constraining the observed
random variables. Finally we update the parameters by
computing the difference of the average sufficient statistics.
Not only is this unifying framework conceptually interest-
ing, it also naturally suggests hybrid schemes where distri-
butions are relaxed partiallyandapproximately. In particu-
lar, we have studied a new learning algorithm based on the
contrastive Kikuchi/Bethe free energy and its accompany-
ing minimization algorithm, “belief optimization”.

We feel that the view presented here is a rich breeding
ground for new approximate learning algorithms. In future
studies we hope to characterize the estimators proposed
here by their asymptotic properties such as consistency and
statistical efficiency.
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Abstract

Sample estimates of moments and cumulants are
known to be unstable in the presence of outliers.
This problem is especially severe for higher order
statistics, like kurtosis, which are used in algo-
rithms for independent components analysis and
projection pursuit. In this paper we propose ro-
bust generalizations of moments and cumulants
that are more insensitive to outliers but at the
same time retain many of their desirable proper-
ties. We show how they can be combined into se-
ries expansions to provide estimates of probabil-
ity density functions. This in turn is directly rel-
evant for the design of new robust algorithms for
ICA. We study the improved statistical properties
such as B-robustness, bias and variance while in
experiments we demonstrate their improved be-
havior.

1 INTRODUCTION

Moments and cumulants are widely used in scientific dis-
ciplines that deal with data, random variables or stochas-
tic processes. They are well known tools that can be used
to quantify certain statistical properties of the probability
distribution like location (first moment) and scale (second
moment). Their definition is given by,

µn = E[xn] (1)

whereE[·] denotes the average over the probability distri-
butionp(x). In practise we have a set of samples from the
probability distribution and compute sample estimates of
these moments. However, for higher order moments these
estimates become increasingly dominated by outliers, by
which we will mean the samples which are far away from
the mean. Especially for heavy tailed distributions this im-
plies that these estimates have high variance and are gener-
ally unsuitable to measure properties of the distribution.

An undesirable property of moments is the fact that lower
order moments can have a dominating influence on the
value of higher order moments. For instance, when the
mean is large it will have a dominating effect on the sec-
ond order moment,

E[x2] = E[x]2 + E[x− E[x]]2 (2)

The second term which measures the variation around the
mean, i.e. the variance, is a much more suitable statistic for
scale than the second order moment. This process of sub-
tracting lower order information can be continued to higher
order statistics. The resulting estimators are called central-
ized moments or cumulants. Well known higher order cu-
mulants are skewness (third order) measuring asymmetry
and kurtosis (fourth order) measuring ”peakiness” of the
probability distribution . Explicit relations between cumu-
lants and moments are given in appendix A (setµ0 = 1
for the classical case). Since cumulants are functions of
moments up to the same order, they also suffer from high
sensitivity to outliers.

Many statistical methods and techniques use moments and
cumulants because of their convenient properties. For in-
stance they follow easy transformation rules under affine
transformations. Examples in the machine learning liter-
ature are certain algorithms for independent components
analysis [3, 2, 1]. A well known downside of these algo-
rithm is their sensitivity to outliers in the data. Thus, there
is a need to define robust cumulants which are relatively in-
sensitive to outliers but retain most of the convenient prop-
erties that moments and cumulants enjoy. This will be the
topic of this paper.

2 MOMENTS AND CUMULANTS

A formal definition of the relation between moments and
cumulants to all orders can be given in terms the character-
istic function (or moment generating function) of a proba-
bility distribution,

Ψ(t) = E[eixt] =
∞∑

n=0

1
n!

µn(it)n (3)

405



where the last expression follows by Taylor expanding the
exponential. The cumulants can now be defined by

∞∑
n=0

1
n!

κn(it)n = ln Ψ(t) (4)

where we expand the right hand side in powers of(it) and
match terms at all orders.

The generalization of the above to the multivariate case is
straightforward. Moments are defined as expectations of
monomials,

µi1,...,im = E[xi1 ....xim ] (5)

and the cumulants are again defined through the character-
istic function (see Eq.7), where in addition to the univariate
cumulants we now also have cross-cumulants.

From the definition of the cumulants in terms of the mo-
ments we can derive a number of interesting properties,
which we will state below. It will be our objective to con-
serve most of these properties when we define the robust
cumulants.

Lemma 1 The following properties are true for cumu-
lants:

I. For a Gaussian density, all cumulants higher than sec-
ond order vanish.

II. For independent random variables, all cross-
cumulants vanish.

III. All cumulants transform multi-linearly with respect to
affine transformations.

IV. All cumulants higher than first order are invariant
with respect to translations.

The proofs of these statements can for instance be found in
[9] and are very similar to the proofs for the robust cumu-
lants which we will present in the next section.

3 ROBUST MOMENTS AND
CUMULANTS

In this section we will define robust moments and cumu-
lants by introducing an isotropic decay factor which down-
weights outliers. With this decay factor we will have intro-
duced a preferred location and scale. We therefore make
the following important assumption:The probability den-
sity function has zero-mean and unit-variance (or covari-
ance equal to the identity in the multivariate case). This
can always be achieved by a linear transformation of the
random variables. Analogously, data will need to be cen-
tered and sphered. One may worry that these preprocessing
steps are non-robust operations. Fortunately, we can rely

on an extensive body of literature [5][6] to compute robust
estimates of location and scale.

As will become apparent in the following, a convenient
choice for the robust moments is given by the following
expression,

Definition 1 The robust moments are given by:

µ
(α)
i1...in

= E
[
(αxi1) . . . (αxin)

φ(αx)
φ(x)

]
α ≥ 1 (6)

whereφ(x) is the multivariate standard normal density.

The decaying factor is thus given byφ(αx)
φ(x) =

αd exp(− 1
2 (α2 − 1)xT x), whered is the dimension of the

space. In the limitα → 1 we obtain the usual definition of
moments.

In order to preserve most of the desirable properties that
cumulants obey, we will use the same definition to relate
moments to cumulants as in the classical case,

Definition 2 The robust cumulants are defined by:

∞∑
n=0

M∑

i1=1

. . .

M∑

in=1

1
n!

κ
(α)
i1...in

(iti1) . . . (itin
) =

ln(
∞∑

m=0

M∑

j1=1

. . .

M∑

jm=1

1
m!

µ
(α)
j1...jm

(itj1) . . . (itjm
)) (7)

The right hand side can again be defined as the logarithm
of the moment generating function for robust moments,

Ψ(α)(t) = E
[
exp(iαxT t)

φ(αx)
φ(x)

]
(8)

The explicit relation between robust moments and cumu-
lants up to fourth order is given in appendix A.

With the above definitions we can now state some impor-
tant properties for the robust cumulants. Since we assume
zero-mean and unit-variance we cannot expect the cumu-
lants to be invariant with respect to translation and scal-
ings. However, we will prove that the following properties
are still valid,

Theorem 1 The following properties are true for robust
cumulants:

I. For a standard Gaussian density, all robust cumulants
higher than second order vanish.

II. For independent random variables, robust cross-
cumulants vanish.

III. All robust cumulants transform multi-linearly with re-
spect to rotations.
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Proof: I: For a standard Gaussian we can compute the mo-
ment generating function analytically givingΨ(α)(t) =
− 1

2t
T t, implying thatκ(α)

i1i2
= δi1i2 and all other cumu-

lants vanish.
II: We note that if the variables{xi} are independent,
Ψ(α)(t) factorizes into a product of expectations which the
logarithm turns into a sum, each term only depending on
oneti. Since cross cumulants on the left hand side of Eq.7
are precisely those terms which contain distinctti, they
must be zero.
III: From Eq.6 we see that since the decay factor is
isotropic, robust moments still transform multi-linearly
with respect to rotations. If we rotate both the moments
andt in the right-hand side of Eq.7, it remains invariant.
To ensure that the left-hand side of Eq.7 remains invari-
ant we infer that the robust cumulants must also transform
multi-linearly with respect to rotations,

κ
(α)
i1...in

→ Oi1j1 . . . Oinjnκ
(α)
j1...jn

, OOT = OT O = I
(9)

This concludes the proof. £

4 ROBUST GRAM-CHARLIER AND
EDGEWORTH EXPANSIONS

Assuming we have computed robust cumulants (or equiv-
alently robust moments) up to a given order, can we com-
bine them to provide us with an estimate of the probability
density function? For the classical case it is long known
that the Gram-Charlier and Edgeworth expansions are two
possibilities [8]. In this section we will show that these ex-
pansions can be generalized to the robust case as well. To
keep things simple, we will discuss the univariate case here.
Multivariate generalizations are relatively straightforward.

Both robust Gram-Charlier and Edgeworth expansions will
be defined as series expansions in the scaled Hermite poly-
nomialsHn(αx).

p(x) =
∞∑

n=0

c(α)
n Hn(αx)φ(x) with (10)

c(α)
n =

1
n!

∫ ∞

−∞
p(x)Hn(αx)φ−1(x) dνα (11)

where we have defined the measuredνα = φ(αx) dx and
used the following generalized orthogonality relation,

∫ ∞

−∞
Hn(αx)Hm(αx) dνα = n! δnm (12)

Whenc
(α)
n is estimated by averaging over samples (Eq.25),

we see that the decay factorφ(αx)
φ(x) will again render them

robust against outliers.

We may also express the above series expansion directly in
terms of the robust cumulants. The explicit expression is

given by the following theorem1,

Theorem 2 The series expansion of a densityp(x) in terms
of its robust cumulants is given by

p(x) =
φ(x)
φ(αx)

e(
P∞

n=0
1
n! κ̃

(α)
n (−1)n dn

d(αx)n )φ(αx) (13)

with κ̃(α)
n = κ(α)

n − δn,2 (14)

Proof: see appendix B.

To find an explicit expression up to a certain order in the
robust cumulants, one expands the exponential and uses
(−1)n dn

dxn φ(x) = Hn(x)φ(x) to convert derivatives into
Hermite polynomials.

Analogous to the classical literature we will talk about a
Gram-Charlier expansion when we expand inc

(α)
n and an

Edgeworth expansion when we expand inκ
(α)
n . Their only

difference is therefore in their convention to break the se-
ries off after a finite number of terms.

Whenα = 1 the Hermite expansions discussed in this sec-
tion will be normalized, even when only a finite number of
terms is taken into account. This holds sinceH0 = 1 and
c0 = 1/N

∑
n 1 = 1, while all higher order polynomials

are orthogonal to “1”. When generalizing to robust cumu-
lants this however no longer holds true. To correct this we
will add an extra term to the expansion,

pR(x) = {
R∑

n=0

c(α)
n Hn(αx) + ψ(x)}φ(x), (15)

The correction factor can be computed by a Gram-Schmidt
procedure resulting in,

ψ(x) = (1−
R∑

n=0

n!anc(α)
n )(

φ(x)
φ(αx)

−
R∑

n=0

anHn(αx)).

(16)
with an = (n−1)!!

n! (α2 − 1)
n
2 δn,2k for k ∈ {0, 1, 2, 3, ...}

and(n−1)!! denotes the double factorial of(n−1) defined
by 1 · 3 · 5...(n − 1). The correction factor is thus orthog-
onal to all Hermite polynomialsHn(αx) with n = 1..R
under the new measuredνα. We can also show thatpR(x)
always integrates to1 and that whenα → 1 the correction
term will reduce toψ(x) → cR+KHR+K(x) with K = 1
whenR is odd andK = 2 whenR is even. Finally we
note that since

∫∞
−∞ φ2(x)/φ(αx)dx = 1/(α

√
2− α2) the

1The equivalent result in the multivariate case is,

p(x) =
φ(x)

φ(αx)
×

e
(
P∞

n=0
PM

i1=1...
PM

in=1
1
n! κ̃

(α)
i1...in

(−1)n d
d(αx)i1

... d
d(αx)in

)
φ(αx)

with κ̃
(α)
i1i2

= κ
(α)
i1i2

− δi1i2
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Figure 1:(a)-Bias as a function ofα2 for a generalized Laplacian
with a = 1.5 (super-Gaussian). (b)-Asymptotic variance (solid
line) and inverse Fisher information (dashed line) as a function of
α2 for a = 1.5. (c)-(d) Similar plots fora = 4 (sub-Gaussian)

correction is only normalizable forα2 < 2, which is what
we will assume in the following.

5 CONSISTENCY, ROBUSTNESS, BIAS
AND VARIANCE

In this section we will examine the robustness, bias and
efficiency of our generalized expansion. Many definitions
in this section are taken from [5]. Our analysis will assume
that the data arrive centered and sphered, which allows us
to focus on the analysis of the higher order statistics. For
a thorough study of the robustness properties of first and
second order statistics see [5].

First we mention that the estimatorsĉ
(α)
n [pR] for the trun-

cated series expansion (Eq.15) are Fisher consistent. This
can be shown by replacingp(x) in Eq.11 withpR(x) and
using orthogonality betweenψ(x) and the Hermite polyno-
mialsHn(αx) n = 1..R w.r.t. the measuredνα.

To prove B-robustness we need to define and calculate the
influence functionIF for the estimatorŝc(α)

n . Intuitively,
the influence function measures the sensitivity of the esti-
mators to adding one more observation at locationx,

IF (x) = lim
t→0

c
(α)
n [(1− t)pR + tδx]− c

(α)
n [pR]

t
. (17)

An estimator is called B-robust if its influence function is
finite everywhere. We will now state the following result.

Theorem 3 The estimateŝc(α)
n [pR] are B-robust forα > 1.

Proof: It is straightforward to compute the influence func-
tion defined in Eq.17,

IF (x) =
1
n!

Hn(αx)
φ(αx)
φ(x)

− c(α)
n (18)

Since forα > 1 this IF is finite everywhere, the result
follows. £
Since cumulants are simple functions of thec

(α)
n up to the

same order, we conclude that cumulants are also B-robust.
It is important to notice that in the classical case (α = 1) the
theorem does not hold, confirming that classical cumulants
are not robust. Analogously one can show that the sensitiv-
ity to shifting data-points is also bounded forα > 1.

We now turn to the analysis of bias and variance. It is well
known that the point-wise mean square error can be decom-
posed into a bias and a variance term,

MSEx(p(N)
R (x)) = E

[
(p(N)

R (x)− p(x))2
]

=

E
[
(p(N)

R (x)− pR(x))2
]

+ (pR(x)− p(x))2 (19)

wherep
(N)
R is the estimate ofpR using a sample of sizeN .

The expectationE is taken over an infinite number of those
samples. Clearly, the first term represents the variance and
the second the bias which is independent ofN . The vari-
ance term (V ) may be rewritten in terms of the influence
function,

V =
1
N

R∑
n,m=0

Σ(c(α)
n , c(α)

m )Hn(αx)Hm(αx)φ2(x) (20)

Σ(c(α)
n , c(α)

m ) =
∫ ∞

−∞
p(x)IF (x, c(α)

n )IF (x, c(α)
m )dx (21)

So the variance decreases as1/N with sample size while
the data independent part is completely determined by
the asymptotic covariance matrixΣ which is expressed in
terms of the influence function.

Finally, by defining the Fisher information as,

J(c(α)
n , c(α)

m ) = E
[

1
p(x)

∂

∂c
(α)
n

pR(x)
1

p(x)
∂

∂c
(α)
m

pR(x)
]

p

=
∫ ∞

−∞

Hn(αx)Hm(αx)φ(x)2

p(x)
dx (22)

the well known Cramer-Rao bound follows:
Σ(c(α)

n , c
(α)
m ) ≥ J−1(c(α)

n , c
(α)
m ).

In figure 1 we plot the bias and the total variation (trace
of the covariance) as a function ofα2 for a super-Gaussian
and a sub-Gaussian density (generalized Laplace density
p ∝ exp(−b|x|a) with unit variance anda = 1.5 anda = 4
respectively) . The trace of the inverse Fisher information
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was also plotted (dashed line). The model included10 or-
ders in the expansionn = 0, ..., 9 plus the normalization
termψ(x). All quantities were computed using numerical
integration. We conclude thatbothbias and efficiency im-
prove whenα moves away from the classical caseα = 1.

6 INDEPENDENT COMPONENTS
ANALYSIS

Although robust moments and cumulants can potentially
find applications in a broad range of scientific disciplines,
we will illustrate their usefulness by showing how they can
be employed to improve algorithms for independent com-
ponents analysis (ICA). The objective in ICA is to find a
new basis for which the data distribution factorizes into a
product of independent one-dimensional marginal distrib-
utions. To achieve this, one first removes first and sec-
ond order statistics from the data by shifting the sample
mean to the origin and sphering the sample covariance to
be the identity matrix. These operations render the datade-
correlatedbut higher order dependencies may still remain.
It can be shown [2] that if an independent basis exists, it
must be a rotation away from the basis in which the data is
de-correlated, i.e.xica = Oxdecor whereO is a rotation.
One approach to findO is to propose a contrast function
that, when maximized, returns a basis onto which the data
distribution is a product of independent marginal distribu-
tions. Various contrast functions have been proposed, e.g.
the neg-entropy [4] and the mutual information [1]. All
contrast functions share the property that they depend on
the marginal distributions which need to be estimated from
the data. Naturally, the Edgeworth expansion [4, 3] and the
Gram-Charlier expansion [1] have been proposed for this
purpose. This turns these contrast functions into functions
of moments or cumulants. However, to obtain reliable esti-
mates one needs to include cumulants of up to fourth order.
It has been observed frequently that in the presence of out-
liers these cumulants often become unreliable (e.g. [7]).

We propose to use the robust Edgeworth and Gram-
Charlier expansions discussed in this paper instead of the
classical ones. As we will show in the experiments below,
it is safe to include robust cumulants to very high order in
these expansions (we have gone up to order20), which at a
moderate computational cost will have a significant impact
on the accuracy of our estimates of the marginal distrib-
utions. We note that the derivation of the contrast func-
tion in e.g. [4] crucially depends on properties I,II and III
from theorem 1. This makes our robust cumulants the ideal
candidates to replace the classical ones. Instead of going
through this derivation we will argue for a novel contrast
function that represents a slight generalization of the one
proposed in [4],

I(O) =
R∑

n=1

M∑

i=1

wn(κ̃(α)
i...i)

2 wn ≥ 0, (23)
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Figure 2:Histogram of sound-data (5000 samples).

whereκ̃
(α)
i...i only differ from the usualκ(α)

i...i in second or-

der, κ̃(α)
ii = κ

(α)
ii − 1. These cumulants are defined on the

rotated axise′i = OT ei.

We will now state a number of properties that show the
validity of I(O) as a contrast function for ICA,

Theorem 4 The following properties are true forI(O):

i. I(O) is maximal if the probability distribution on the
corresponding axis factors into an independent prod-
uct of marginal distributions.

ii. I(O) is minimal (i.e.0) if the marginal distributions
on the corresponding axis are Gaussian.

Proof: To prove (i) we note that the following expression
is scalar (i.e. invariant) w.r.t. rotations2,

∑

i1...in

(κ̃(α)
i1...in

)2 = constant ∀n (24)

We now note that this expression can be split into two
terms: a sum over the “diagonal terms” wherei1 =
i2 = . . . = in and a sum over all the remaining cross-
cumulant terms. When all directions are independent all
cross-cumulants must vanish by property II of theorem 1.
This minimizes the second term (since it’s non-negative).
Hence, by the fact the sum of these terms is constant, the
first term, which equalsI(O), must be maximal for inde-
pendent directions.
To prove (ii) we invoke property I of theorem 1 that
for Gaussian random variables all cumulantsκ̃ must
vanish. £
By the above theorem we see thatI(O) simultaneously
searches for independent directions and non-Gaussian di-
rections. Observe however, that for practical reasons we
have ignored cumulants of order higher thanR. Hence,
there will certainly be more than one distribution which

2For vectors this reduces to the statement that an inner product
is scalar. To prove the general case we useOT O = I for every
index separately.

409



0 1 2 3 4 5 6 7 8 9 10
−100

0

100

200

300

400

500

600

700

expansion coefficient number

v
a

lu
e

 o
f 

e
x
p

a
n

s
io

n
 c

o
e

ff
ic

ie
n

t
Expansion coefficients for sound data (α=1)

−10 −5 0 5 10
−0.2

0

0.2

0.4

0.6

0.8

1

x

p
(x

)

Estimated pdf for sound data (α=1)

(a) (b)

0 1 2 3 4 5 6 7 8 9 10
−0.4

−0.2

0

0.2

0.4

0.6

0.8

1

1.2

expansion coefficient number

v
a

lu
e

 o
f 

e
x
p

a
n

s
io

n
 c

o
e

ff
ic

ie
n

t

Expansion coefficients for sound data (α=1.8)

−10 −5 0 5 10
0

0.1

0.2

0.3

0.4

0.5

x

p
(x

)
Estimated pdf for sound data (α=1.8)

(c) (d)

Figure 3:(a)-Expansion coefficients for classical Gram-Charlier
expansion (α = 1). (b)-Density estimate forα = 1 after four
orders. The negative tails signal the onset of a diverging series.
(c)-Decreasing expansion coefficients forα = 1.8. (f)-Density
estimate after10 orders forα = 1.8.

maximizesI(O) (for instance distributions which only dif-
fer in the statistics of order higher thanR). Good objective
functions are discriminative in the sense that there are only
few (relevant) densities that maximize it. We can influence
the ability ofI(O) to discriminate by changing the weight-
ing factorswn. Doing this allows for a more directed search
towards predefined qualities, e.g. a search for high kurtosis
directions would imply a largew4.

A straightforward strategy to maximizeI(O) is gradient
ascent while at every iteration projecting the solution back
onto the manifold of rotations (e.g. see [10]). A more ef-
ficient technique which exploits the tensorial property of
cumulants (i.e. property III of theorem 1) was proposed in
[3]. This technique, called Jacobi-optimization, iteratively
solves two dimensional sub-problems analytically.

7 EXPERIMENTS
The following set of experiments focus on density es-
timates based on the Gram-Charlier expansion (Eq.10)
where we replace Eq.11 with a sample estimate,

ĉ(α)
n =

1
N

1
n!

N∑

A=1

φ(αxA)
φ(xA)

Hn(αxA) (25)

The reason we focus on this task is that we can demonstrate
robustness by showing that low order robust statistics are
always dominant over higher order robust statistics, even
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Figure 4: Top row: Generalized Laplace distributions with (a)
a = 1, (b) a = 4. Bottom row: Mixture of Gaussians with (c)
µ = 0.3, c = 3, d = 0 and (d)µ = 0.5, c = 3, d = 2.

for heavy tailed distributions. Yet at the same time they
carry the relevant information of the probability density, i.e.
they combine into an accurate estimate of it. This exercise
is also relevant for cumulant based algorithms for indepen-
dent components analysis because they rely on the fact that
the Gram-Charlier or Edgeworth expansions describe the
source distributions well.

Sound Data
We downloaded recordings from music CD’s3 and ex-
tracted5000 samples from it. The histogram is shown in
figure 2. Due to the presence of outliers we expect the clas-
sical expansion to break down. This can be observed from
figure (3a) where the coefficientsincreasewith the order of
the expansion. In figure (3b) we see that the density esti-
mate has become negative in the tails after4 orders, which
is an indication that the series has become unstable. In fig-
ures (3c,d) we see that for the robust expansion atα = 1.8
the coefficients decrease with order and the estimate of the
density is very accurate after10 orders.

Synthetic Data
In this experiment we sampled5000 data-points from two
generalized Laplace densitiesp ∝ exp(−b|x|a) (figures
4a,b) and from two mixtures of two Gaussians parameter-
ized as
pmog(x) = µaφ(ax + b) + c(1 − µ)φ(cx + d) (figures
4c,d). These include super-Gaussian distributions (figures

3http://sweat.cs.unm.edu/bap/demos.html
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Figure 5:Top row: totalL2 distance between true and estimated
densities as function ofα2 for generalized Laplace density with
(a) a = 1, (b) a = 4. Bottom row: same as top row for the
mixture of Gaussians distributions with (c)µ = 0.3, c = 3, d = 0
and (d)µ = 0.5, c = 3. The corresponding densities are shown
in figure 4. Dashed line indicates the best estimate over all orders.

4a,c), a sub-Gaussian density (figures 4b) and an asymmet-
ric density (figures 4d). We plot the totalL2 distance be-
tween the estimate and the true density as we varyα (fig-
ures 5a,b,c,d). Shown is the best estimate over all orders or-
ders (dashed line) and the final estimate after20 orders. In
both cases it is observed that the best estimates are obtained
aroundα2 ≈ 2 (but recall thatα2 < 2, see section 4. We
also plot theL2 distance between true and estimated den-
sity as a function of the order of the expansion forα2 = 1
andα2 = 1.9 (a = 1) in figures (6a,b). Clearly, the robust
expansion converges while the classical expansion is un-
stable. Finally, in figure 7 we compare the best estimated
PDFs for the general Laplace density ata = 1 with α2 = 1
(a) andα2 = 1.9 (b).

The general conclusion from these experiments is that in
all cases (super- or sub-Gaussian PDF, symmetric or asym-
metric PDF) we find that the quality (inL2-norm) of the
estimated densities improves considerably when we use the
robust series expansion with a setting ofα2 close to (but
smaller than)2. This effect is more pronounced for super-
Gaussian densities than for sub-Gaussian densities.

8 DISCUSSION

In this paper we have proposed robust alternatives to higher
order moments and cumulants. In order to arrive at robust
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Figure 6:L2-distance as a function of the order of the expansion
for (a)α2 = 1 and (b)α2 = 1.9 for the generalized Laplace PDF
with a = 1.

cumulants invariance w.r.t. translations was lost and the
class of transformations under which they transform multi-
linearly was reduced from affine to orthogonal (i.e. rota-
tions). However, all other cumulant properties were con-
veniently preserved. We argue that by first centering and
sphering the data (using robust techniques described in the
literature [5]), multi-linearity w.r.t. orthogonal transforma-
tions is all we need, which could make the trade-off with
improved robustness properties worthwhile.

There is two well-known limitations of cumulants that one
needs to be aware of. Firstly, they are less useful as statis-
tics characterizing the PDF if the mass is located far away
from the mean. Secondly, the number of cumulants grows
exponentially fast with the dimensionality of the problem.
With these reservations in mind, many interesting problems
remain, even in high dimensions, that are well described by
cumulants of low dimensional marginal distributions, as the
ICA example has illustrated.

The sensitivity to outliers can be tuned with the parameter
α2 ∈ [1, 2). Our experiments have shown that if one in-
cludes many orders in the expansion, optimal performance
was obtained whenα2 was close to (but smaller than)2.
Although unmistakeably some information is ignored by
weighting down the impact of outliers, the experiments in-
dicated that the relevant information to estimate the PDF
was mostly preserved. In future experiments we hope to
show that this phenomenon is also reflected in improved
performance of ICA algorithms based on robust cumulants.

A ROBUST MOMENTS AND
CUMULANTS TO 4’TH ORDER

This appendix contains the definition of the cumulants in
terms of the moments and vice versa for generalα. We
have not denotedα explicitely in the following for nota-
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Figure 7: Best estimates for the generalized Laplace density at
a = 1. In (a) we plot the best classical estimate which is found
after four orders of Hermite polynomials are taken into account
(i.e. H0(x), ..., H4(x)). For higher orders, the series becomes
unstable and the calculation of the expansion coefficients is too
sensitive to sample fluctuations. The best estimate from the robust
expansion is depicted in (b). In that case the best estimate is found
when all orders are taken into account, i.e. 20.

tional convenience.

κ0 = ln µ0 κ1 =
µ1
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µ2

µ0
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µ3
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1

B PROOF OF THEOREM 2

The characteristic function or moment generating function
of a PDF is defined by:

Ψ(t) =
∫ ∞

−∞
eixtp(x) dx =

∞∑
n=0

1
n!

µn(it)n = F [p(x)]

(26)
where the last term follows from Taylor expanding the ex-
ponential andF denotes the Fourier transform. For arbi-
traryα we have,

Ψ(α)(t) =
∫ ∞

−∞
eiαxtp(x)

φ(αx)
φ(x)

dx

=
∞∑

n=0

1
n!

µ(α)n(it)ndx = F [p(x)
φ(αx)
αφ(x)

]. (27)

Where in the last equality the definition of the generalized
moments (Eq.6) was used.Ψ(α) is the (robust) moment

generating functionof p(x). We can find an expression for
p(x) if we invert the Fourier transform,

p(x) =
αφ(x)
φ(αx)

1
2π

∫ ∞

−∞
e−iαxtΨ(α)(t) dt. (28)

Next, we use the relation between the cumulants and the
moments (Eq.7) to write,

p(x) =
αφ(x)
φ(αx)

1
2π

∫ ∞

−∞
e−iαxt e

P∞
n=0

1
n! κ

(α)
n (it)n

dt.

(29)
By defining κ̃

(α)
n = κ

(α)
n − δn,2 we can separate a factor

φ(t) (Gaussian) inside the integral,

p(x) =
αφ(x)
φ(αx)

1√
2π

∫ ∞

−∞
e−iαxt e

P∞
n=0

1
n! κ̃

(α)
n (it)n

φ(t) dt.

(30)
Finally, we will need the result

F−1[(it)nφ(t)] =
√

2π

α
(−1)n dn

d(αx)n
φ(αx). (31)

If we expand the exponential containing the cumulants in a
Taylor series, and do the inverse Fourier transform on every
term separately, after which we combine the terms again in
an exponential, we find the desired result (Eq.14).
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Abstract

We develop a fast online kernel algorithm for
classification which can be viewed as an im-
provement over the one suggested by (Crammer,
Kandola and Singer, 2004), titled ”Online Clas-
sificaton on a Budget”. In that previous work,
the authors introduced an on-the-fly compression
of the number of examples used in the prediction
function using the size of the margin as a qual-
ity measure. Although displaying impressive re-
sults on relatively noise-free data we show how
their algorithm is susceptible in noisy problems.
Utilizing a new quality measure for an included
example, namely the error induced on a selected
subset of the training data, we gain improved
compression rates and insensitivity to noise over
the existing approach. Our method is also ex-
tendable to the batch training mode case.

1 Introduction

Rosenblatt’s Perceptron (Rosenblatt, 1957) efficiently con-
structs a hyperplane separating labeled examples (x i, yi) ∈
�

n × {−1, +1}. Memory requirements are minimal be-
cause the Perceptron is an online algorithm: each iteration
considers a single example and updates a candidate hyper-
plane accordingly. Yet it globally converges to a separating
hyperplane if such a hyperplane exists.

The Perceptron returns an arbitrary separating hyperplane
regardless of the minimal distance, or margin, between the
hyperplane and the examples. In contrast, the General-
ized Portrait algorithm (Vapnik and Lerner, 1963) explictly
seeks an hyperplane with maximal margins.

All the above methods produce a hyperplane whose normal
vector is expressed as a linear combination of examples.
Both training and recognition can be carried out with the
only knowledge of the dot products x ′

ixj between exam-
ples. Support Vector Machines (Boser, Guyon and Vapnik,

1992) produce maximum margin non-linear separating hy-
persurfaces by simply replacing the dot products by a Mer-
cer kernel K(xi, xj).

Neither the Generalized Portrait nor the Support Vector
Machines (SVM) are online algorithms. A set of training
examples must be gathered (and stored in memory) prior
to running the algorithm. Several authors have proposed
online Perceptron variants that feature both the margin and
kernel properties. Example of such algorithms include the
Relaxed Online Maximum Margin Algorithm (ROMMA)
(Li and Long, 2002), the Approximate Maximal Margin
Classification Algorithms (ALMA) (Gentile, 2001), and
the Margin Infused Relaxed Algorihm (MIRA) (Crammer
and Singer, 2003).

The computational requirements1 of kernel algorithms are
closely related to the sparsity of the linear combination
defining the separating hyper-surface. Each iteration of
most Perceptron variants considers a single example and
decides whether to insert it into the linear combination. The
Budget Perceptron (Crammer, Kandola and Singer, 2004)
achieves greater sparsity by also trying to remove some of
the examples already present in the linear combination.

This discussion only applies to the case where all examples
can be separated by a hyperplane or a hypersurface, that
is to say in the absence of noise. Support Vector Machines
use Soft Margins (Cortes and Vapnik, 1995) to handle noisy
examples at the expense of sparsity. Even in the case where
the training examples can be separated, using Soft Margins
often improves the test error. Noisy data sharply degrades
the performance of all the Perceptron variants discussed
above.

We propose a variant of the Perceptron algorithm that ad-
dresses this problem by removing examples from the lin-
ear combination on the basis of a direct measurement of
the training error in the spirit of Kernel Matching Pursuit
(KMP) (Vincent and Bengio, 2000). We show that this al-
gorithm has good performance on both noisy and non-noisy
data.

1and sometimes the generalization properties
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2 Learning on a Budget

Figure 1 shows the Budget Perceptron algorithm (Cram-
mer, Kandola and Singer, 2004). Like Rosenblatt’s Per-
ceptron, this algorithm ensures that the hyperplane normal
wt can always be expressed as a linear combination of the
examples in set Ct:

wt =
∑

i∈Ct

αixi. (1)

Whereas Rosenblatt’s Perceptron updates the hyperplane
normal wt whenever the current example (xt, yt) is mis-
classified, the Budget Perceptron updates the normal when-
ever the margin is smaller than a predefined parameter
β > 0, that is to say whenever yt(xt ·wt) < β.

Choosing a large β ensures that the hyperplane will eventu-
ally become close to the maximal margin hyperplane. This
also increases the likelihood that an arbitrary example will
become part of the expansion (1) and make the final solu-
tion less sparse.

The Budget Perceptron addresses this problem with a re-
moval process. Whenever the number of expansion exam-
ples exceeds a predefined threshold p, the removal process
excludes one example from the expansion. More specifi-
cally, the removal process (steps 1a–1c, figure 1) simulates
the removal of each example and eventually selects the ex-
ample i that, when removed, remains recognized with the
largest margin:

i = argmax
j∈Ct

{yj(wt−1 − αjyjxj) · xj}

The justification for such a strategy is that the Perceptron
algorithm only adds examples to the cache when they are
errors. Early on in the training, examples may be added
because the decision rule learnt thus far is relatively inac-
curate, however later on these examples may be well classi-
fied as the direction of the hyperplane has changed consid-
erably. The standard Perceptron algorithm does not have
any removal procedure.

Several variants of this algorithms can be derived by chang-
ing the update formula (figure 2) or by replacing the dot
products by suitable kernel functions. The maximum size
of the expansion can be fixed or variable (Crammer, Kan-
dola and Singer, 2004). Essentially, to adapt to the vari-
able case one removes all examples that violate yj(wt−1 −
αjyjxj)·xj < β on each iteration. For simplicity however,
in the remainder of the paper we will present algorithms in
the simplest linear setup with Perceptron update and fixed
sized cache, and leave such variants to the reader.

Experimental results (Crammer, Kandola and Singer, 2004)
demonstrate that the Budget Perceptron performs ex-
tremely well on relatively noiseless problems. However, it
degrades quickly on noisy problems. Suppose for instance

Input: Margin β > 0, Cache Limit p.

Initialize: Set ∀t αt = 0, w0 = 0, C0 = ∅
Loop: For t = 1, . . . , T

– Get a new instance xt ∈ �
n, yt = ±1.

– Predict ŷt = sign(yt(xt ·wt−1))
– If yt(xt · wt−1) ≤ β update:

1. If |Ct| = p remove one example:
a Find i = arg max

j∈Ct

{yj(wt−1 − αjyjxj) · xj}
b Update wt−1 ← wt−1 − αiyixi.
c Remove Ct−1 ← Ct−1 \ {i}.

2. Insert Ct ← Ct−1 ∪ {t}.
3. Set αt = 1.
4. Compute wt ← wt−1 + αtytxt.

Output: H(x) = sign(wT · x).

Figure 1: The Budget Perceptron algorithm (Crammer,
Kandola and Singer, 2004).

that we randomly flip the labels of a small proportion η of
both the training and test examples. The misclassification
rate of the best hyperplane is at least η. Such misclassi-
fied examples accumulate into the Budget Perceptron ex-
pansion because only examples which are classified well
are removed. Mislabeled examples reverse the direction of
the normal wt, and poor performance follows.

Complexity Assuming we use an RBF kernel, the inser-
tion step requires O(pn) operations where p is the cache
size and n is the input dimensionality. The deletion step
requires O(p) operations, assuming all kernel calculations
are cached. Note that the latter cost is only incurred for
margin errors when the cache is full.

Perceptron (Rosenblatt, 1957)

αt = 1

MIRA (Crammer and Singer, 2003)

αt = min

„

1, max

„

0,
−yi(w · xi)

xi · xi

««

No-Bias-SVM (Kecman, Vogt and Huang, 2003) β = 1

αt = min

„

C, max

„

0,
1 − yi(w · xi)

xi · xi

««

Figure 2: Update Rules for Various Algorithms. These
can be used to replace step 3 in figure 1 or 3.
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3 Learning on a Tighter Budget

The Budget Perceptron removal process simulates the re-
moval of each example and eventually selects the exam-
ple that remains recognized with the largest margin. This
margin can be viewed as an indirect estimate of the impact
of the removal on the overall performance of the hyper-
plane. Thus, to improve the Budget algorithm we propose
to replace this indirect estimate by a direct evaluation of the
misclassification rate. We term this algorithm the Tighter
Budget Perceptron. The idea is simply to replace the mea-
sure of margin

i = argmax
j∈Ct

{yj(wt−1 − αjyjxj) · xj} (2)

with the overall error rate on all currently seen examples:

i = arg min
j∈Ct

{
t

∑

k=1

L(yk, sign((wt−1 − αjyjxj) · xk)}.

Intuitively, if an example is well classified (has a large mar-
gin) then not only will it be correctly classified when it is
removed as in equation (2) but also all other examples will
still be well classified as well. On the other hand, if an ex-
ample is an outlier then its contribution to the expansion of
w is likely to classify points incorrectly. Therefore when
removing an example from the cache one is likely to either
remove noise points or well-classified points first. Apart
from when the kernel matrix has very low rank we do in-
deed observe this behaviour, e.g. in figure 8.

Compared to the original Budget Perceptron, this removal
rule is more expensive to compute, now it requires O(t(p+
n)) operations (see section 2). Therefore in section 3.2 we
discuss ways of approximating this computation whilst still
retaining its desirable properties. First, however we dis-
cuss the relationship between this algorithm and existing
approaches.

3.1 Relation to Other Algorithms

Kernel Matching Pursuit The idea of kernel matching
pursuit (KMP) (Vincent and Bengio, 2000) is to build a
predictor w =

∑

i αixi greedily by adding one example at
a time, until a pre-chosen cache size p is found. The ex-
ample to add is chosen by searching for the example which
gives the largest decrease in error rate, usually in terms of
squared loss, but other choices of loss function are possible.
While this procedure is for batch learning, and not online
learning, clearly this criteria for addition is the same as our
criteria for deletion.

There are various variants of KMP, two of them called
basic- and backfitting- are described in figure 4. Basic
adapts only a single αi in the insertion step, whereas back-
fitting adjusts all αi of previously chosen points. The latter

Input: Margin β > 0, Cache Limit p.

Initialize: Set ∀t αt = 0, w0 = 0, C0 = ∅.

Loop: For t = 1, . . . , T

– Get a new instance xt ∈ �
n, yt = ±1.

– Predict ŷt = sign(yt(xt ·wt−1)).
– Get a new label yt.

– If yt(xt · wt−1) ≤ β update:

1. If |Ct| = p remove one example:
a Find i = argminj∈Ct

{∑t
k=1 L(yk, sign((wt−1 − αjyjxj) ·

xk)}.
b Update wt−1 ← wt−1 − αiyixi

c Remove Ct−1 ← Ct−1 \ {i}.
2. Insert Ct ← Ct−1 ∪ {t}.
3. Set αt = 1.
4. Compute wt ← wt−1 + αtytxt.

Output: H(x) = sign(wT · x).

Figure 3: The Tighter Budget Perceptron algorithm.

can be computed efficiently if the kernel matrix can be fit
into memory (the algorithm is given in (Vincent and Ben-
gio, 2000)), but is expensive for large datasets. The basic
algorithm, on the other hand does not perform well for clas-
sification, as shown in figure 8.

Note that we could adapt our algorithm’s addition step to
also be based on training error. However, using the Percep-
tron rule, an example is only added to the cache if it is an
error, making it more efficient to compute. Note that vari-
ants of KMP have also been introduced that incorporate a
deletion as well as an insertion step (Nair, Choudhury and
Keane, 2002).

Condense and Multi-edit Condense and multi-edit (De-
vijver and Kittler, 1982) are editing algorithms to ”spar-
sify” k-NN. Condense removes examples that are far from
the decision boundary. The Perceptron and the SVM al-
ready have their own ”condense” step as such points typi-
cally have αi = 0. The Budget Perceptron is an attempt to
make the condense step of the Perceptron more aggressive.
Multi-edit attempts to remove all the examples that are on
the wrong side of the Bayes decision boundary. One is
then left with learning a decision rule with non-overlapping
classes with the same Bayes decision boundary as before,
but with Bayes risk equal to zero. Note that neither the Per-
ceptron nor the SVM (with soft margin) perform this step 2,
and all incorrectly classified examples become support vec-

2An algorithm designed to combine the multi-edit step into
SVMs is developed in (Bakır, Bottou and Weston, 2004).
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Input: Cache Limit p.

Initialize: Set ∀t αt = 0, w0 = 0, C0 = ∅.

Loop: For t = 1, . . . , p

– Choose (k, α) =

arg min
α, j=1...m

m
X

i=1

(yj − (wt + αxj) · xi)
2.

– Insert Ct ← Ct−1 ∪ {t}.

– Basic-KMP:
Set wt ← wt−1 + αxk .

Backfitting-KMP:
Set wt ←

∑

i∈Ct

αixi where {αi} =

arg min
{αi}

m
X

j=1

 

yj −
X

i∈Ct

αixi · xj)

!

2

Output: H(x) = sign(wT · x).

Figure 4: The Basic and Backfitting Kernel Matching Pur-
suit (KMP) Algorithms (Vincent and Bengio, 2000).

tors with αi > 0. Combining condense and multi-edit to-
gether one only tries to keep the correctly classified exam-
ples close to the decision boundary. The Tighter Budget
Perceptron is also an approximate way of trying to achieve
these two goals, as previously discussed.

Regularization One could also view the Tighter Budget
Perceptron as an approximation of minimizing a regular-
ized objective of the form

1
m

∑

L(yi, f(xi)) + γ||α||0.

where operator || · ||0 is defined as counting the number
of nonzero coefficients. That is to say, the fixed sized
cache chosen acts a regularizer to reduce the capacity of the
set of functions implementable by the Perceptron rule, the
goal of which is to minimize the classification loss. This
means that for noisy problems, with a reduced cache size
one should see improved generalization error compared to
a standard Perceptron using the Tighter Budget Perceptron,
and we indeed find experimentally that this is the case.

3.2 Making the per-time-step complexity bounded by
a constant independent of t

An important requirement of online algorithms is that their
per-time-step complexity should be bounded by a constant
independent of t (t being the time-step index), for it is as-
sumed that samples arrive at a constant rate. The algorithm
in figure 3 grows linearly in the time, t, because of the com-
putation in step 1(a), that is when we choose the example

Input: Qt−1, xt, s

– Qt ← Qt−1 ∪ xt.

– If |Qt| > q

1. i = argmaxi∈Qt−1
si

2. Qt ← Qt \ xi

Output: Qt

Figure 5: Algorithm for maintaining a fixed cache size q
of relevant examples for estimating the training error. The
idea is to maintain a count si of the number of times the
prediction changes label for example i. One then retains
the examples which change labels most often.

in the cache to delete which results in the minimal loss over
all t observations:

i = arg min
j∈Ct

{
t

∑

k=1

L(yk, sign((wt−1 − αjyjxj) · xk)}.

(Note that this extra computational expense is only invoked
when xt is a margin error, which if the problem has a low
error rate, is only on a small fraction of the iterations.) Nev-
ertheless, it is possible to consider approximations to this
equation to make the algorithm independent of t.

We could simply reduce the measure of loss to only the
fixed p examples in the cache:

i = arg min
j∈Ct

{
∑

k∈Ct

L(yk, sign((wt−1 − αjyjxj) · xk)}.

(3)
While this is faster to compute, it may be suboptimal as we
wish to have an estimator of the loss that is as unbiased as
possible, and the points that are selected in the cache are a
biased sample. However, they do have the advantage that
many of them may be close to the decision surface.

A more unbiased sample could be chosen simply by pick-
ing a fixed number of randomly chosen examples, say q
examples, where we choose q in advance. We define this
subset as Qt, where |Qt| = min(q, t) which is taken from
the t available examples until the cache is filled. Then we
compute:

i = arg min
j∈Ct

{
∑

k∈Qt

L(yk, sign((wt−1 − αjyjxj) · xk)}.

(4)

The problem with this strategy is that many of these exam-
ples may be either very easy to classify or always misla-
beled (noise) so this could be wastful.

We therefore suggest a secondary caching scheme to
choose the q examples with which we estimate the error.
We wish to keep the examples that are most likely to change
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label as these are most likely to give us information about
the performance of the classifier. If an example is well
classified it will not change label easily when the classi-
fier changes slightly. Likewise, if an example is an outlier
it will be consisently incorrectly classified. In fact the num-
ber of examples that are relevant in this context should be
relatively small. We therefore keep a count s i of the num-
ber of times example xi has changed label, divided by the
amount of time it has been in the cache. If this value is
small then we can consider removing this point from the
secondary cache. When we receive a new observation at x t

at time t we thus perform the update given in figure 5 in the
case that xt is a margin error.

Complexity The last variant of the Tighter Budget Per-
ceptron has a deletion step cost of O(pq + qn) operations,
where p is the cache size, q is the secondary cache size, and
n is the input dimensionality. This should be compared to
O(p) for the Budget Perceptron, where clearly the deletion
step is still less expensive.

In the case of relatively noise free problems with a reason-
able cache size p, the deletion step occurs infrequently: by
the time the cache becomes full, the perceptron performs
well enough to make margin errors rare. The insertion step
then dominates the computational cost. In the case of noisy
problems, the cheaper deletion step of the Budget Percep-
tron performs too poorly to be considered a valid alterna-
tive. Moreover, as we shall see experimentally, the Tighter
Budget Perceptron can achieve the same test error as the
Budget Perceptron for smaller cache size p.

4 Experiments

4.1 2D Experiments - Online mode

Figure 6 shows a 2D classification problem of 1000 points
from two classes separated by a very small margin. We
show the decision rule found after one epoch of Percep-
tron, Budget Perceptron and Tighter Budget Perceptron
training, using a linear kernel. Both Budget Perceptrons
variants produce sparser solutions than the Perceptron, al-
though the Budget Perceptron provides slightly less accu-
rate solutions, even for larger cache sizes. Figure 7 shows a
similar dataset, but with overlapping classes. The Percep-
tron algorithm will fail to converge with multiple epochs in
this case. After one epoch a decision rule is obtained with a
relatively large number of SVs. Most examples which are
on the wrong side of the Bayes decision rule are SVs. 3

The Budget Perceptron fails to alleviate this problem. Al-
though one can reduce the cache size to force more sparsity,
the decision rule obtained is highly inaccurate. This is due
to noise points which are far from the decision boundary

3Note that support vector machines, not shown, also suffer
from a similar deficiency in terms of sparsity - all incorrectly clas-
sified examples are SVs.

Perceptron (16 SVs) Tighter Budget Ptron (5 SVs)

Budget Perceptron (5 SVs) Budget Perceptron (10 SVs)

Figure 6: Separable Toy Data in Online Mode. The Bud-
get Perceptron of (Crammer, Kandola and Singer, 2004)
and our Tighter Budget Perceptron provide sparser solu-
tions than the Perceptron algorithm, however the Budget
Perceptron seems sometimes to provide slightly worse so-
lutions.

being the last vectors to be removed from the cache, as can
be seen in the example with a cache size of 50.

4.2 2D Experiments - Batch mode

Figure 8 shows a 2D binary classification problem with the
decision surface found by the Tighter Budget Perceptron,
Budget Perceptron, Perceptron, SVM, and two flavors of
KMP when using the same Gaussian kernel. For the on-
line algorithms we ran multiple epochs over the dataset
until convergence. This example gives a simple demon-
stration of how the Budget and Tighter Budget Perceptrons
can achieve a greater level of sparsity than the Perceptron,
whilst choosing examples that are close to the margin, in
constrast to the KMP algorithm.

Where possible in the fixed cache algorithms, we fixed the
cache sizes to 10 SVs (examples highlighted with squares),
as a trained SVM uses this number. The Perceptron is not
as sparse as SVM, and uses 19 SVs. However both the
Budget Perceptron and the Tighter Budget Perceptron still
separate the data with 10 SVs. The Perceptron required 14
epochs to converge, the Tighter Budget Perceptron required
22, the Budget Perceptron required 26 (however, we had to
decrease the width of the Gaussian kernel for the last algo-
rithm as it did not converge for larger widths). Backfitting-
KMP provides as good sparsity as SVM. Basic-KMP does
not give zero error even after 400 iterations, and by this
time has used 37 SVs (it cycles around the same SVs many
times). Note that all the algorithms except KMP choose

417



Perceptron (103 SVs) Tighter Budget Ptron (5 SVs)

Budget Perceptron (5 SVs) Budget Perceptron (50 SVs)

Figure 7: Noisy Toy Data in Online Mode. The Percep-
tron and Budget Perceptron (independent of cache size)
fail when problems contain noise, as demonstrated by a
simple 2D problem with Gaussian noise in one dimension.
The Tighter Budget Perceptron, however, finds a separation
very close to the Bayes rule.

SVs close to the margin.

4.3 Benchmark Datasets

We conducted experiments on three well-known datasets:
the US Postal Service (USPS) Database, Waveform and
Banana4. A summary of the datasets is given in Table 1.
For all three cases (USPS,Waveform,Banana) we chose an
RBF kernel, the width values were taken from (Vapnik,
1998) and (Rätsch, Onoda and Müller, 2001), and are cho-
sen to be optimal for SVMs, the latter two by cross vali-
dation. We used the same widths for all other algorithms,
despite that these may be suboptimal in these cases. For
USPS we considered the two class problem of separating
digit zero from the rest. We also constructed a second ex-
periment by corrupting USPS with label noise. We ran-
domly flipped the labels of 10% of the data in the training
set to observe the performance effects on the algorithms
tested (for SVMs, we report the test error with the optimal
value of C chosen on the test set, in this case, C = 10).

We tested the Tighter Budget Perceptron, Budget Percep-
tron and Perceptron in an online setting by only allowing
one pass through the training data. Obviously this puts
these algorithms at a disadvantage compared to batch al-
gorithms such as SVMs which can look at training points
multiple times. Nevertheless, we compare with SVMs as

4USPS is available at ftp://ftp.kyb.tuebingen.
mpg.de/pub/bs/data. Waveform and Banana are available
at http://mlg.anu.edu.au/˜raetsch/data/.

Perceptron (19 SVs) Tighter Budget Ptron (10 SVs)

Budget Perceptron (10 SVs) basic-KMP (37 SVs)

backfitting-KMP (10 SVs) SVM (10 SVs)

Figure 8: Nonlinear Toy Data in Batch Mode. We com-
pare various algorithms on a simple nonlinear dataset fol-
lowing (Vincent and Bengio, 2000). See the text for more
explanation.

our gold standard measure of performance. The results are
given in figures 9-12. In all cases for the Perceptron vari-
ants we use β = 0 and for the Tighter Budget Perceptron
we employ the algorithm given in figure 3 without the com-
putational efficiency techniques given in section 3.2. We
show the test error against different fixed cache sizes p re-
sulting in p support vectors. We report averages over 5 runs
for USPS and 10 runs for Waveform and Banana. The er-
ror bars indicate the maximum and minimum values over
all runs.

The results show the Tighter Budget Perceptron yielding
similar test error performance to the SVM but with consid-
erably less SVs. The Budget Perceptron fares less well with

Name Inputs Train Test σ C

USPS 256 7329 2000 128 1000
Waveform 21 4000 1000 3.16 1
Banana 2 4000 1300 0.7 316

Table 1: Datasets used in the experiments. The hyper-
parameters are for an SVM with RBF kernel, taken from
(Vapnik, 1998) and (Rätsch, Onoda and Müller, 2001).
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Figure 9: USPS Digit 0 vs Rest.
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Figure 10: USPS Digit 0 vs Rest + 10% noise.

the test error degrading considerably faster for decreasing
cache size compared to the Tighter Budget Perceptron, par-
ticularly on the noisy problems. Note that if the cache
size is large enough both the Budget and Tighter Budget
Perceptrons converge to the Perceptron solution, hence the
two curves meet at their furthest point. However, while the
test error immediately degrades for the Budget Perceptron,
for the Tighter Budget Perceptron the test error in fact im-
proves over the Perceptron test error in both the noisy prob-
lems. This should be expected as the standard Perceptron
cannot deal with overlapping classes.

In figure 9 we also show the Tighter Budget Perceptron
with (up to) 10 epochs on USPS (typically the algorithm
converges before 10 epochs). The performance is similar to
only 1 epoch for small cache sizes. For larger cache sizes,
clearly the maximum cache size converges to the same per-
formance of a Perceptron with 10 epochs, which in this
case gives slightly better performance than any cache size
possible with 1 epoch.

4.4 Faster Error Computation

In this section we explore the error evaluation cache strate-
gies described previously in section 3.2. We compared the
following strategies to evaluate error rates: (i) using all
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Figure 11: Waveform Dataset.
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Figure 12: Banana Dataset.

points so far seen, (ii) using only the support vectors in the
cache, i.e. equation (3), (iii) using a random cache of size
q, i.e. equation (4), and (iv) using a cache of size q of the
examples that flip label most often, i.e. figure 5.

Figure 13 compares these methods on the USPS dataset for
fixed cache size of support vectors p = 35 and p = 85. The
results are averaged over 40 runs (the error bars show the
standard error).

We compare different amounts of evaluation vectors q. The
results show that considerable computational speedup can
be gained by any of the methods compared to keeping all
training vectors. Keeping a cache of examples that change
label most often performs better than a random cache for
small cache sizes. Using the support vectors themselves
also performs better than the random strategy for the same
cache size. This makes sense as support vectors them-
selves are likely to be examples that can change label easily,
making it similar to the cache of examples that most often
change label. Nevertheless, it can be worthwhile to have a
small number of support vectors for fast evaluation, but a
larger set of error evaluation vectors when an error is en-
countered. We suggest to choose q and p such that a cache
of the qp kernel calculations fits in memory at all times.
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Figure 13: Error Rates for Different Error Measure
Cache Strategies on USPS, digit zero versus the rest.
The number of SVs is fixed to 35 in the top row, and 85
in the bottom row, the left-hand plots are log plots of the
right-hand ones. The different strategies change the num-
ber of points used to evaluate the error rate for the SV cache
deletion process.

5 Summary

We have introduced a sparse online algorithm that is a vari-
ant of the Perceptron. It attempts to deal with some of
the computational issues of using kernel algorithms in an
online setting by restricting the number of SVs one can
use. It also allows methods such as the Perceptron to deal
with overlapping classes and noise. It can be considered
as an improvement over the Budget Perceptron of (Cram-
mer, Kandola and Singer, 2004) because it is empirically
sparser than that method for the same error rate, and can
handles noisy problems while that method cannot. Our
method tends to keep only points that are close to the mar-
gin and that lie on the correct side of the Bayes decision
rule. This occurs because other examples are less useful
for describing a decision rule with low error rate, which is
the quality measure we use for inclusion in to the cache.

However, the cost of this is that quality measure used
to evaluate training points is more expensive to compute
than for the Budget Perceptron (and in this sense the
name ”Tighter Budget Perceptron” is slightly misleading).
However, we believe there exist various approximations to
speed up this method whilst retaining its useful properties.
We explored some strategies in this vein by introducing a
small secondary cache of evaluation vectors with positive
results. Future work should investigate further ways to im-
prove on this, some first suggestions being to only look at
a subset of points to remove on each iteration, or to remove
the worst n points every n iterations.
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ú Ì�Í ú óîÒ ì ×§× û[í � ì Ø/×ÆÒ ú ó¡×��-Ð

ß > DsÚdF�Ü ß� áf� =?>�@ B =?>Q@� Ú-æ � ÜsÝGå�Ú-ælÜ ÚNL{�&Ü

6[í Î�Ñ í Í��
Ì	Í[óîÌ�Í@Ñ�Ì ö ÿ�Ì/Ò
×³×N�@ü�Ì úÆû Ò ú Ì�Ò
Ñ û Ñ ì �Ô× ú Ì�ÎE�gó¡×�ÒüUÌ�ü�ÓÔÌ	Î í �£Ò ú�ì Ì	Ò&× ú4í Í[Ì?Ñ ì �@× ú Ì	Î4×ÆÌ ú � Ú�F�Ü�ö Ò
Í@Ø ú³û Ò ú4úÆû ÌÑ ì �@× ú Ì	Î³×��gÒ
ÎÆÌ`Í í
ú ×Æü`Ò ìîì Ì	Î úÆû Ò
Í úÆû Ì�Ñ ì �@× ú Ì	Î³×�� í � úÆû Ì���[Í@Ñ ú ó í Í ú Î³Ì�Ì�× Ú ó � Ì �îö �M������� Ý � Üw� X4û ó¡×`Ñ�Ò
ÍOÓ�ÌÒ
Ñ û ó�ÌW�
Ì	ØÓ�ÐüUÌ�Î³Ï
óîÍ[Ï í ��Ñ ì �@× ú Ì�Î ×�� �X�í�í Ö ú óîüUó�ý	Ì úÆû Ì��@Ö[ÖÔÌ	ÎsÓ í �[Í@Ø í � úÆû Ì ì�í Ï�ÖÔÒ%Î ú ó ú ó í Í��S�[Í@Ñ�þú ó í Íbÿ§ó úÆû Î³Ì	×ÆÖÔÌ�Ñ ú�úÆí/ú³û ÌSÑ ì �@× ú Ì�Î¹Ö í
ú Ì�Í ú óîÒ ì ×*��B =P>A@� � � í Îò[Õ(Ì	Ø�� DsÚ�F¹Ü	�&ö ÿ�Ì>Ñ í ÍÔ× ú Î7�@Ñ ú4úÆû Ìz��Ò%Ï
Î Ò%Í@Ï
ó¡Ò%Í� Ú ��B =?>A@ �._��¹Ü�Ý ß > DsÚ�F�Ü(ì�í Ï9: Ú B =?>A@ Ü
ç ß ã��`Ú-ælÜ �� å=Ú-ælÜsÞ ß > DsÚ�F�Ü ß� áf� =?>�@ B =?>Q@� Ú-æ � Ü¡ ¢ ÚNLW£ZÜ
ÿ û Ì	ÎÆÌbÿ�ÌIóîÍ ú Î í Ø/�@Ñ0Ì�Ø¤�lÒ%Ï&Î³Ò
Í[Ï
Ì~ü�� ì�ú óîÖ ì ó�Ì	Î³× �SÚ-ælÜ � í ÎúÆû ÌXÑ í ÍÔ× ú Î³Ò
ó�Í ú × Ú�L;�
Üw�+¥ ó[¦�Ì	ÎÆÌ	Í ú óîÒ ú ó í Íeÿ§ó ú³û Î³Ì	×ÆÖ�Ì	Ñ úUú³íB =?>Q@� Ú-æ � Ü0ö �@×Æó�Í[Ï \ ìîí Ï9: Ú B =?>Q@ Ü\ B =P>A@� Ú!æ � Ü ÝEÛ =?>A@ Ú!æ � Ü ÚNL�§�Ü
Ð�ó�Ì ì Ø@×9� í Î�� ø � Ú�F�Ü0ö

Û =?>Q@ Ú-æ � ÜsÝ ßãf¨Æã�© �SÚ-ælÜ)ôª�`Ú-æ � Ü ÚNL{«&Ü
� Ö@Ö@Ò%Î³Ì�Í úÆì Ð ö¬�`Ú!ælÜ óî× Ò® Ö@×ÆÌ��@Ø í þ Ö[Î í Ó@Ò%Ó@ó ì ó ú ÐY¯dÿ§ó ú³û Ö@×qÌW�@Ø í þ"ü`Ò%Î³Ï
óîÍ@Ò ì ×W¯ í Í úÆû Ì�Ñ ì �@× ú Ì	Î³× í � úÆû ÌQ���[Í@Ñ ú ó í Í ú Î³Ì�Ì�×úÆû Ò ú Ò%Î³Ì¹ÌW°±�@Ò ì£úÆí�úÆû Ì`Ñ ì �@× ú Ì	Î=ü`Ò%Î³Ï
óîÍ@Ò ì × í � ú³û Ì	×ÆÌr���[Í@Ñ�þú ó í Í ú ÎÆÌ	Ì	× �CX4û óî×�óîüUÖ ì ó�Ì�× úÆû Ò ú óîÍ úÆû Ì í Ö ú óîü`Ò ì ��B � Ò ìîì[úÆû ÌÑ ì �@× ú Ì	Î7Ö[Î í Ó@Ò
Ó[ó ì ó ú óîÌ	× í � ú³û Ì¹Ø(ó[¦�Ì	ÎÆÌ	Í ú ���[Í@Ñ ú ó í Í ú Î³Ì�Ì�×7Ò%Î³ÌÑ í Í@×Æóî× ú Ì	Í ú§í Í ú³û Ì�óîÎ í �
Ì	Î ì Ò%ÖÔ× �Û =?>Q@ Ú-æ ��².�.³ Ü)ÝEÛ =?> ³ @ Ú-æ ��².�.³ ÜsÝ)�`Ú-æ �±².�±³ Ü ÚNLW´ZÜ� í Î�Ò%Í�Ð]Ö@Ò
ó�Î í �?Ñ ì �@× ú Ì	Î³×~� ø � Ú�F�Ü Ò%ÍÔØ � �Uø � ÚdF�� Ü	�µ Ì�Î³Ìw� í ÎÆü�� ì Ò ú Ì ú³û Ì ì�í Ï9: Ú B =?>Q@ Ü Ò&×lüUóîÍ Ù`Ú � Û =P>A@è ��Ü	�Q¶ × þóîÍ[Ï úÆû Ìz�!Ò
Ñ úËú³û Ò ú7ú³û Ì í Ö ú óîü`Ò ì � Û =?>A@è � Ò%Î³Ì�ÌW°±�@Ò ì<ú³íSúÆû ÌÖ@×ÆÌ��@Ø í þ üUÒ
ÎÆÏ&ó�ÍÔÒ ì × �`Ú-æ è Ü�ö Ò%Í@Ø·�Ô×qóîÍ[Ï Ú�L{�&Ü ÿ�Ì�Ñ	Ò%ÍOÒ&Ø[Ø�[Ö í ��Ò ìîì�úÆû ÌZ�-ÎÆÌ	Ì�Ì	Í[Ì�Î³Ï
óîÌ	×
ß > DsÚdF¹Ü Ù =?>Q@ Ú � �`Ú-æ è Ü¸��ÜsÝº¹³Þ8ß à å à Ú-æ à ÜN�`Ú!æ à Ü

ç ß > DsÚ�F�Ü ßèZá%é =?>�@ ê è �`Ú-æ è Ü�ìîí Ï �`Ú!æ è Ü  ¢ ÚNL ð
Ü
8 Í ú Î í Ø/�@Ñ0óîÍ[Ï úÆû Ì>Ñ í �@Í ú ó�Í@Ï�Í��[ü�ÓÔÌ	Î³×» è Ýgß > DsÚdF�Ü ßè ³ á%é =?>�@ ê è ³ c è è ³ ÚNLWRZÜ
Ò%ÍÔØ`ÿ§ÎÆó ú óîÍ[Ï �`ÚS¼ è Ü�Ý!� è ÚS¼ è Ü Ò
×�óîÍ@Ø(Ì�Ö�Ì�ÍÔØ(Ì�Í ú Ö@×qÌW�@Ø í þü`Ò%Î³Ï
óîÍ@Ò ì ×?ÿ�Ì í Ó ú Ò%óîÍ úÆû Ì/Ñ í Í��&Ì0Õ(ó�òÔÌ	Ø¾½?ó[���@Ñ û ó¿�-ÎÆÌ	Ì`Ì�Í(þ
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ÀÂÁdÃÅÄÅÆ�ÇSÈ{ÉQÊ®Ë~Ì,ÍWÎ�Î7ÏfÐfÍwÑÓÒSÔ�Í�ÍrÕ�ÖZ×TØÚÙÛ{Ü9Ý?Þ4Ý[ß7Ý Ï�à Ý[á Í�âzã�ä�åAãÅæTÏ Þ<ç âzè�äSå�è{æTÏfÎ Ý?Þ äÓé/ê;æë�Ü Æ�ì±í¿ì�î/ÈïfÜ ð Ä<ÆÂî<Á�Á Ý[Þ<Þ Í�Ôòñ�à[óÅÎ ß Í�Ô¸Î�ô�õCÄö Ü ó<÷ ç Ï ß Í�â è äSø è æ¿ùºâZúWû¡üè äSø è æTÏfÎ Ý?Þ ädéfý.æþ�Ü ð ÄÅÆÂî4ÁdÁQÿ.ó ß ÍWÔOñwà?ó<Î ß Í�Ô¸Î���� ô�õCÄ�fÜ ó4÷ ç Ï ß Í�â ã ä�å ã æ ùºâZú�û¡üã ä�å ã æTÏ.Î Ý[Þ äÓé��±æ��Ü ì	�Cõ ð Ä<Æ
fÜ ì	�Qõ ð ÄÅÆ�fÜ� �YÈWÇdÁCñ�ÿ Þ	� ÍWÔ7Ð.Í Þ ñ�ÍÛ���Ü Æ�ì±È � Æ�� âzã�ä�åAãÅæTÏ Þ<ç â�è�ä�øÅèWæ
Í�Ô�Ð��������������� �"!$# ã # %�&(' ã ä�å ã æ7â ã ä�å ã æ) #+*,# %�-(. * â * ä�å * æ�à?ÿfÐTâ * ä�å * æ äNê�/±æ
0�1 Ý ñ 1 Î 1 ÿfó4à ç32 Í54 Ý[Þ<Ý 4 Ý?á Í ç ó Þ<ç ÍWÔ ß 1 Í�ñwÿ Þ Î ß Ô¸Ï Ý?Þ.ßòß 1 Ï ßß 1 Í â *76 Î Ï�Ô�Íòñwÿ Þ Î Ý Î ß Í Þ.ß ÿ ÞEß 1 Í Ý Ô ÿ � Í�Ô�à?Ïf÷<ÎWÙ98 1 Í ñwÿ Þ	� Í;:�ÑÝ[ß ��ÒSÿ.à[à?ÿ 0 Î 2 �xñ�ÿ Þ Î ß Ô�ó<ñ ß�Ý ÿ Þ ÒSÔ�ÿ�4 ß 1 Í�Ò�Ïfñ ßòß 1 Ï ß � �����������Ý Î�Ï,ñ�ÿ Þ	� Í�:3ñ�ÿ�4 2<Ý[Þ Ï ß7Ý ÿ Þ ÿ�ÒOÍ�:4Ïfñ ß ÒSÔ7ÍWÍ~Í Þ ÍWÔ7Ð Ý Í{Î 0�1 Ý ñ 1Ï�Ô�Í�ñwÿ Þ<� Í;:Ù=�>@? ACBED ÀGFIH�JLKNMOH;FIPNF5P B,Q H Q3RTS P3HU ACBEBVB K BEAXWCY8 1 Í$Z Ý\[ ó<ñ 1 Ý ÒSÔ7ÍWÍ,Í Þ ÍWÔ7Ð]�)ä�^ Í ç/ÝPç/Ý Ï5Í ß Ï�àÓÙ`_òé�a�a4ê]bdcOÍ{Î�Ñ[ Í{Î*Í ß Ï�àÓÙ`_Téea]afý.æ 1 ÏfÎ ß 1 ÍxÎ7Ï�4*Í�ÒSó Þ ñ ß7Ý ÿ Þ ÏfàTÒSÿfÔ�4 ÏfÎ Ý?Þä�êf/.æwÙg8 1 Í ç/Ý`h ÍWÔ7Í Þ ñwÍ Ý Î Ý?Þ5ß 1 Í�ñ�ÿfó Þ±ß7Ý?Þ Ð Þ ói4 2 Í�Ô¸Î�Ùgj Þß 1 ÍkZ Ý\[ ó<ñ 1 Ý ÒSÔ�Í�Í*Í Þ ÍWÔ7Ð]��_ ß 1 Í�Î ß ÏfÔ ß�Ý[Þ Ð�÷Åÿ Ý[Þ±ß�Ý Î Ï�Î7Í ß ÿ�Òÿfó ß Í�Ô�ñ�à[ó<Î ß ÍWÔ�Î�_ ß ��÷ Ý ñWÏ�à?à`�~ñ�ÿ Ý?Þ ñ ÝPç/Ý?Þ Ð 0 Ý[ß 1 ß 1 ÍZñ�à[óÅÎ ß Í�Ô¸Îl�ÿ�Ò ß 1 ÍÂÿ.Ô Ý Ð Ý?Þ Ï�àm4Eÿ ç ÍWà?Î�äS÷ ÿ.Î�Î Ý\2 à\�¾Ï�Ò ß Í�Ôn4EÍ�Ô�Ð Ý?Þ Ð±æwÙT8 1 ÍÝ?Þ4Þ Í�ÔQñwà?ó<Î ß Í�Ô¸Î�ôTÏ�Ô�ÍÚÒSÿfÔ�4EÍ ço2 � ß Ï [�Ý[Þ ÐOÏfà[à Ý[Þ±ß Í�Ô¸ÎNÍ{ñ ß7Ý ÿ Þ ÎYÿ�Òß 1 Í�ÿfó ß Í�Ôòñ�à[ó<Î ß ÍWÔ�ÎWÙp8 1 Ízñ�ÿfó Þ±ß7Ý?Þ Ð Þ óq4 2 ÍWÔ�Î9ÒSÿ.à[à?ÿ 0 ÒSÔ�ÿ�4ß 1 ÍOÔ7Í{ñwó4Ô¸Î Ý`� ÍTÌ,ÿ±Í 24Ý ó<Î`ÒSÿ.Ôr4�ó4à?Ï .�è � ê !(s *<t è . *lu 0 Ý ß 1.�ã � ê~ÒSÿ.Ô*Ïfà[à9ÿfó ß Í�Ô*ñwà?ó<Î ß Í�Ô¸ÎWÙg8 1 Í�Î ß Ï Þ<ç Ï�Ô ç Z Ý`[ ó<ñ 1 ÝÒSÔ�Í�ÍZÍ Þ ÍWÔ7Ð]� Þ ÍWÍ ç�Þ ÿ ßTß ÿ 2 Ízñ�ÿ Þ	� Í�:YÙ=�>\= ACB M B H W P3F BovwW(B K BoA À D H�x BEvy BoD H B U{z A J z À W ÀoF5H�JLK| ó4Í ß ÿ ß 1 Í5Î Ý 4 Ý àPÏ�Ô Ý ß � 2 Í ß 0 ÍWÍ Þ)ß 1 Í�Z Ý\[ ó<ñ 1 Ý ÒSÔ�Í�Í3Í Þ ÑÍ�Ô�Ð��·Ï Þ<ç·Ý[ß ÎEñwÿ Þ<� Í;: Ý`} Í ç~� Í�Ô¸Î Ý ÿ Þ _ ß 1 ÍxÖZ×9Ø Ï�à?Ðfÿ.Ô Ý[ß 1 4ÒSÿfÔn4 Ý[Þ4Ý 4 Ý[áWÝ[Þ Ð ß 1 Í(Z Ý`[ ó<ñ 1 Ý ÒSÔ7ÍWÍ~Í Þ Í�Ô�Ð�� Ý ÎzÍ{ÏfÎ Ý à\�¾ÐfÍ Þ ÑÍ�Ô¸Ï�à Ý?á Í ç·ß ÿ3Ô7Í 0 Í Ý Ð 1 ß Í ç ÐfÍ Þ Í�Ô¸Ï�à Ý[á Í ç~2 Í�à Ý Í�Òr÷4Ô�ÿf÷ÅÏ�Ð.Ï ß7Ý ÿ Þä�Õ�ÖZ×TØ æ¿ÒSÿ.Ô ß 1 Ízñwÿ Þ	� Í;: Ý`} Í ç Z Ý`[ ó<ñ 1 Ý ÒSÔ�Í�ÍZÍ Þ Í�Ô�Ð��.Ù�còÍ�Ô�Í0 Í ç ÍWÎ�ñwÔ Ý`2 ÍzÏk4EÍWÎ�Î7ÏfÐfÍ�ÑdÒSÔ�Í�Í ÒSÿfÔ�4�ÿfÒÚÕ�ÖZ×TØÚÙqj ßòÝ Î 2 ÏfÎ7Í çÿ Þ)ß 1 Íg4EÍ{Î7Î�Ï�Ð.ÍwÑÓÒSÔ7ÍWÍ�ÖZ×TØ ÷<Ô7Í{ÎNÍ Þ.ß Í çªÝ[Þ ä�còÍWÎ [ ÍWÎHÏ Þ<ç� ÿ�Í ß Í�Ôf_òéea]afý.æ7æ	Ù�8 1 Í�ÿ Þ à\� ç/Ý`h Í�Ô�Í Þ ñ�Í Ý Î ß 1 Ï ß 0 Í Þ ÿ 0Ï�à?à?ÿ 0 .�ãg�� êZÒSÿfÔ ß 1 Í�ÿfó ß Í�ÔOñwà?ó<Î ß ÍWÔ�ÎWÙ� Í ç/Ý\�±ÝPç Í ß 1 Í ñ�à[óÅÎ ß Í�Ô¸Î��$�3�m��� ä���æ Ý?Þ±ß ÿ � ÿfó ß Í�ÔCñwà?ó<Î ß Í�Ô¸Î 6ñwÿ Ý[Þ ñ ÝPç/Ý[Þ Ð 0 Ý[ß 1 ñ�à[óÅÎ ß Í�Ô¸Î � Ý[Þ¾ß 1 Í~ÿfÔ Ý Ð Ý?Þ Ï�à�4Eÿ ç Í�à�_QÏ Þ<ç

� Ý[Þ4Þ Í�ÔZñwà?ó<Î ß Í�Ô¸Î 6 ô 0�1 Ý ñ 1 Ï�Ô�ÍzÎNó 2 ñ�à[ó<Î ß ÍWÔ�Îrÿ�Ò�� ÙE8 1 Í�Ï�÷4Ñ÷4Ô�ÿ+: Ý 4�Ï ß Í ÒSÔ�Í�Í9Í Þ ÍWÔ7Ð]��ä�ê�/±æAñWÏ Þ äSà?ÿ±ÿ±ÎNÍWà`�4æ 2 Í Ý?Þ±ß Í�Ô�÷4Ô�Í ß Í çÏfÎ ß 1 ÍªÒSÔ7ÍWÍwÑ¡Í Þ ÍWÔ7Ð]�uÿfÒxÏ�����ó Þ ñ ß7Ý ÿ Þ ß Ô7ÍWÍwÑ¡à Ý\[ Íª÷<ÎNÍWó ç ÿfÑ÷4Ô�ÿ 2 Ï 24Ý à Ý[ß � ç/Ý Î ß Ô Ý\2 ó ß�Ý ÿ Þi� _�âEä�åAæ ��� ã â ã äSå ã æ�� &� è â è äSø è æ�� ��� äÓéea±æ� Í¾Î ß ÏfÔ ßT2 � Ý[Þ4Ý[ß7Ý Ï�à Ý?á�Ý?Þ Ð ß 1 Í Ý[Þ4Þ Í�ÔxÏ Þ<ç ÿfó ß Í�ÔHñwà?ó<Î ß Í�Ô4�Ï�Ô�Ð Ý?Þ Ï�àPÎâzãAäSåAã æp��Í�:�÷Qä ' ã�ä�åAãÅæ. ã æ!Ï Þ<ç â�è�ä�å�èWæ��2ê�� äÓé/ê;æÎ7ÿ ß 1 Ï ß9� â�ä�åAæ Ý ÎA÷4Ô�ÿf÷ ÿfÔ ß7Ý ÿ Þ Ïfà ß ÿ ß 1 Í ß Ï�Ô�ÐfÍ ßAç4Ý Î ß Ô Ý`2 ó ß7Ý ÿ Þ _�â~äSåAæ���Í;:/÷Aä # ã ' äSå ã æNæ äÓéfé.æ
� Í�: ß 0 ÍTÔ�Í�÷ ÍWÏ ß Í ç à`��ó4÷ ç Ï ß Í ß 1 Í Ý?Þ4Þ ÍWÔ¿Ï ÞÅç ÿ.ó ß ÍWÔ ñwà?ó<Î ß Í�Ô÷<Î7Í�ó ç ÿ�Ñ 4EÏfÔ7Ð Ý[Þ Ï�àPÎ ß 1 Ï ß Ô7Í�Ñ¡ÏfÔ7Ô¸Ï Þ Ð.Í Ý?Þ ÒSÿfÔ�4�Ï ß�Ý ÿ Þ Ý?Þ+ß 1 Íñwà?ó<Î ß ÍWÔX4�Ï�Ô�Ð Ý?Þ Ï�àPÎ ß ÿ~4�Ï [ Í ß 1 Í�4N4�ó ß ó<Ïfà[à\� ñ�ÿ Þ Î Ý Î ß Í Þ±ß0�1 Ý à[Í [ Í�ÍW÷ Ý[Þ Ð¾äÓéféfæ Î�Ï ß�Ý Î } Í ç Ùk8 1 Í�ó4÷ ç Ï ß Í�Ô�ó4à?Í*ÒSÿfÔ ß 1 ÍÝ?Þ4Þ Í�ÔOñ�à[óÅÎ ß Í�Ô¸Î�ô Ý Îâ úWû¡üè äSå�è;æp�!â�è.äSå�èWæ¢¡ �£ ��¤ ¡ �n¥â�è�ä�å�èWæ £ �£ �r¤ ¡ � äÓé�ý±æ0 Ý[ß 1
¦ è � #ã t è . ã Ï ÞÅç ¥â è äSå è æ��¨§�©ã t è â ã äSå è æ � &]ª¬«£ �8 1 Í�ó4÷ ç Ï ß Í�Ô�ó4à[Í ÒSÿ.Ô ß 1 Í�ÿ.ó ß ÍWÔOñwà?ó<Î ß Í�Ô¸Î�� Ý Îâ úWû¡üã äSåAã æ��!â�ã�äSåAã æ â ú�û¡üè ä�å è æâ ã ä�å è æ � äÓé���æ8 1 Í }ÅÞ Ï�à�Õ�ÖZ×TØ Ï�à?Ðfÿ.Ô Ý[ß 1 4 Ý Î�ÎNóq4k4�Ï�Ô Ý?á Í ç#Ý?Þ" à?ÐfÿfÑÔ Ý ß 1 4 ê.Ùj Þ Ï Þ Ï�à?ÿfÐ�� 0 Ý[ß 1 ä�cOÍ{Î [ ÍWÎzÏ Þ<ç � ÿ�Í ß Í�Ôf_Céea]afý±æ Ý[ß ñWÏ Þ~2 ÍÎ 1 ÿ 0 Þ�ß 1 Ï ß�} :/Í ç ÷Åÿ Ý[Þ±ß ÎCÿfÒ  à?Ðfÿ.Ô Ý[ß 1 4�ê Ý ÎCÏ Þ Í;: ß Ô7Í�4�óq4ä�Ï Þ<ç 1 Í Þ ñ�Í9ÏE4 Ý[Þ<Ý 4�óq4~æAÿfÒ ß 1 Í9ñ�ÿ Þ	� Í�: Ý®} Í ç Z Ý\[ ó<ñ 1 Ý ÒSÔ7ÍWÍÍ Þ Í�Ô�Ð��fÙ¯j Þ ÿfó4ÔEÎ Ý 4�ó<à?Ï ß7Ý ÿ Þ Î�_ ß 1 ÍxÏfà[Ð.ÿfÔ Ý ß 1 4 ñ�ÿ Þ	� ÍWÔ7Ð.Í ç0 Ý[ß 1 ÿ.ó ßrç Ï�4*÷ Ý[Þ ÐÅÙ�8Aÿ~ÿ.ó4Ô [�Þ ÿ 0 à?Í ç Ð.Í�_ 1 ÿ 0 Í � ÍWÔ�_ ß 1 Ý Î Ý ÎÞ ÿ ß Ðfó<ÏfÔ�Ï Þ±ß Í�Í ç Ù°j¡Ò Þ ÍWÍ ç Í ç _OÏ ç Ïe4E÷ Ý?Þ Ð ß Í�Ô�4|ñWÏ Þ±2 ÍÝ?Þ.ß Ô7ÿ ç óÅñwÍ ç Î Ý 4 Ý à?ÏfÔ ß ÿ ß 1 Í~ÿ Þ Í Ý?Þ ä²cOÍ{Î [ ÍWÎzÏ Þ<ç � ÿ�Í ß Í�Ôf_éea]afý±æ	Ù³ ´�µ·¶°¸º¹¼»]¸"½¾¸¿¶°ÀwÁ¯ÂTÃºÄV»<¸ Ädµ·À¢ÂÃÅÂ¼½°¶°Æ5ÇÈÃÉ½±Ã±ÇÈÊ¼Ë"ÄÌ ÿ.Ô ÏZÐfÔ¸Ï�÷ 1n0 Ý ß 1 Ï Ô�Ï Þ<ç ÿ�4 Î ß Ô7ó<ñ ß ó4Ô�Í�_ ß 1 ÍOñ�ÿ Þ Î ß Ô�ó<ñ ß7Ý ÿ Þÿ�Ò ß 1 Í�Z Ý\[ ó<ñ 1 Ý ÒSÔ7ÍWÍTÍ Þ ÍWÔ7Ð]� Ý Î`Î ß Ô¸Ï Ý Ð 1 ß ÒSÿ.Ô 0 Ï�Ô ç _{Ð Ý\� Í Þzß 1 Íñ 1 ÿ Ý ñ�Í�ÿ�Ò ß 1 Í�ñwà?ó<Î ß Í�Ô¸Î�ÙT8 1 Í~Ô�ÍWÏ.ÎNÿ Þ�Ý Î ß 1 Ï ß�ß 1 ÍÂñ�ÿfó Þ±ß ÑÝ?Þ Ð Þ óq4 2 Í�Ô¸Î*ÒSÿfà?à[ÿ 0 Î ß Ô�Ï Ý Ð 1 ß ÒSÿfÔ 0 Ï�Ô ç à`�¾ÒSÔ�ÿ�4 ß 1 Í�Ìxÿ�Í�Ñ24Ý ó<Î*ÒSÿfÔ�4�ó<à?Ï<Ù�j Þ5ß 1 Íxñwÿ Þ	� Í;: Ý®} Í ç ñWÏfÎ7Í�_ ß 1 Íxñwÿ]4*÷<ó ß Ï�Ñß7Ý ÿ Þ ÿ�Ò ß 1 ÍEñwÿ.ó Þ±ß7Ý?Þ Ð Þ óq4 2 ÍWÔ�Î Ý Î ÐfÍ Þ Í�Ô¸Ï�à?à`�T4�óÅñ 1 4EÿfÔ�Í
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Abstract 

We propose a constraint-based algorithm for 
Bayesian network structure learning called 
recursive autonomy identification (RAI). The 
RAI algorithm learns the structure by recursive 
application of conditional independence (CI) 
tests of increasing orders, edge direction and 
structure decomposition into autonomous sub-
structures. In comparison to other constraint-
based algorithms d-separating structures and then 
directing the resulted undirected graph, the RAI 
algorithm combines the two processes from the 
outset and along the procedure. Learning using 
the RAI algorithm renders smaller condition sets 
thus requires a smaller number of high order CI 
tests. This reduces complexity and run-time as 
well as increases accuracy since diminishing the 
curse-of-dimensionality. When evaluated on 
synthetic and "real-world" databases as well as 
the ALARM network, the RAI algorithm shows 
better structural correctness, run-time reduction 
along with accuracy improvement compared to 
popular constraint-based structure learning 
algorithms. Accuracy improvement is also 
demonstrated when compared to a common 
search-and-score structure learning algorithm. 
 

1 INTRODUCTION 
Most algorithms for Bayesian network (BN) structure 
learning are either search-and-score based [Heckerman, 
1995; Friedman et al., 1997] in which the structure 
achieving the highest score given the data is pursued or 
constraint-based in which the structure is learned from 
constraints derived from statistical tests of independence 

between variables combined with causality inference rules 
[Pearl, 2000; Spirtes et al., 2000]. The main problem of 
constraint-based algorithms is their inefficiency and 
inaccuracy (due to the curse-of-dimensionality) in 
performing conditional independence (CI) tests for large 
condition sets. Most constraint-based algorithms, such as 
Inductive Causation (IC) [Pearl, 2000], PC [Spirtes et al., 
2000] and Three Phase Dependency Analysis (TPDA), 
[Cheng et al., 1997], construct a directed acyclic graph 
(DAG) in two consecutive stages. First is learning 
associations between variables for constructing an 
undirected structure. This requires an exponentially 
growing number of CI tests with the number of nodes, 
which can be reduced to polynomial by fixing the number 
of parents (PC algorithm) or using the values computed in 
the CI test and some strong assumptions (TPDA 
algorithm). These assumptions however may not be valid 
in all situations. Another flaw of the TPDA algorithm is 
ignoring the curse-of-dimensionality in CI tests by not 
limiting the size of the condition set. The second stage in 
most constraint-based algorithms is causality inference 
performed in two consecutive steps: finding and directing 
V-structures and inductively directing additional edges 
[Pearl, 2000]. Causality inference, and especially the 
induction step, is unstable, i.e., small errors in the input to 
the stage yield large errors at its output [Spirtes et al., 
2000]. Thus, the algorithms increase stability by 
separating the two stages trying in the first stage to 
minimize erroneous decisions about d-separation caused 
by invalid threshold selection or poor estimation due to 
the curse-of-dimensionality. 

We propose a constraint-based algorithm that recursively 
tests conditional independencies with condition sets of 
increasing orders, directs edges for each order and 
identifies autonomous sub-structures complying with the 
Markov property (i.e., the sub-structure includes all node 
parents). By considering directed rather than undirected 
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edges, the RAI avoids unnecessary CI tests and performs 
tests using smaller condition sets. Repeated for 
autonomies decomposed recursively from the graph both 
mechanisms reduce computational and time complexities, 
database queries and errors of subsequent iterations. 
Using smaller condition sets, the RAI algorithm also 
improves accuracy since diminishing the curse-of-
dimensionality. After providing some preliminaries in 
Section 2 we introduce the RAI algorithm in Section 3 
and present its experimental evaluation in Section 4 
before concluding the paper in Section 5. 

2 PRELIMINARIES 
A BN B(G,Θ) consists of a structure (graph) G and a set 
of probabilities Θ quantifying the graph. G(V,E) consists 
of V, a set of nodes representing domain variables, and E 
a set of edges connecting the nodes. Pap(X,G), Adj(X,G) 
and Ch(X,G) are respectively the sets of potential parents, 
adjacent nodes and children of node X in a partially 
directed graph G, Pap(X,G)=Adj(X,G)\Ch(X,G). 
Similarly, Pa(X,G) and Desc(X,G) are the sets of parents 
and descendants of X in G. We indicate that X and Y are 
independent given a set of nodes S using X || Y|S and 
make use of the notion of d-separation [Pearl, 2000]. We 
also define d-separation resolution evaluating d-
separation for different values of the maximal number of 
nodes in the condition set, an exogenous cause to a graph 
and an autonomous sub-structure. 

Definition 1: The d-separation resolution between any 
pair of non-adjacent nodes is the size of the smallest 
condition set that d-separates the two nodes. 

Definition 2: The d-separation resolution of a graph is the 
highest d-separation resolution in the graph. 

Definition 3: Y is an exogenous cause to G(V,E) if Y∉V 
and ∀X∈V, Y∈Pa(X) or Y∉Adj(X) [Pearl, 2000].  

Definition 4: A sub-structure GA(VA,EA) in G(V,E) s.t 
VA⊂V, EA⊂E is autonomous given a set of exogenous 
nodes Vex to GA  if ∀X∈VA, Pa(X,G)⊂{VA∪Vex}. If Vex 
is empty, we say the sub-structure is autonomous. 

We define sub-structure autonomy in the sense that the 
sub-structure holds the Markov property for its nodes. 
Given a structure G, any two non-adjacent nodes in an 
autonomous sub-structure GA are d-separated given nodes 
either included in the sub-structure or exogenous causes 
to it. This notion is elaborated in Section 3.3. 

3 RECURSIVE AUTONOMY 
IDENTIFICATION 

Starting from a complete graph and proceeding from low 
to high graph d-separation resolution, the RAI algorithm 
uncovers the correct pattern (i.e., a family of structures 
Markov equivalent to the true underlying structure) by 
recursive (1) test of CI between nodes and removal of 
edges related to independencies (thinning), (2) edge 
direction according to inferred causality rules and (3) 
graph decomposition into autonomous sub-structures. 

CI testing of order n between X and Y is performed by 
thresholding a criterion, such as the χ2 goodness of fit 
[Spirtes et al., 2000] or conditional mutual information 
[Cheng et al., 1997]. The criterion measures dependence 
conditioned on a set of n nodes from the parents of X or Y 
determined by the Markov property [Pearl, 2000], e.g., if 
X is directed into Y only Y's parents are included in the 
set. 

Directing edges is conducted according to causality rules 
[Pearl, 2000] by identifying intransitive triplets of nodes 
(V-structures), i.e., non-adjacent parents having a 
common child, directing the relevant edges, and applying 
additional rules to further direct edges until no more 
edges can be directed (the inductive step). 

Decomposition into autonomous sub-structures reveals 
the structure hierarchy and allows performing a fewer CI 
tests conditioned on a large number of potential parents 
thereby reducing complexity. The RAI algorithm 
identifies ancestor and descendant sub-structures, the 
latter are autonomous given nodes of the former. 

3.1 THE RAI ALGORITHM 

Iteration of the RAI algorithm starts with knowledge 
produced in the previous iteration and the current d-
separation resolution, n. Previous knowledge includes 
Gstart, a structure having d-separation resolution of n-1 and 
Gex, a set of structures having each possible exogenous 
causes to Gstart. In the first iteration, n = 0, Gstart(V,E) is a 
complete graph and Gex=∅. 

Given a structure Gstart having d-separation resolution n-1, 
the RAI algorithm seeks independencies between adjacent 
nodes conditioned on sets of size n, resulting in a 
structure having d-separation resolution of n. After 
directing edges, the algorithm decomposes the structure 
into ancestor and descendent autonomous sub-structures 
in order to reduce complexity of successive stages. A 
descendant sub-structure is established by identifying the 
lowest topological order nodes (either a single node or a 
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Figure 1: The RAI algorithm 

 

several nodes having the same lowest order). This 
structure is autonomous given ancestor sub-structures 
composed of nodes of higher order. In order to consider a 
smaller number of parents for each node of the 
descendent sub-structure, the algorithm recursively learns 
ancestor sub-structures and only then their descendant 
sub-structure. Note that this latter structure may consist of 
a several non-connected sub-structures. Figures 1-3 show 
respectively the RAI algorithm, a manifesting example 
and the algorithm execution order for this example. 
Figure 2a shows the true underlying structure. Initially, 
Gstart is the complete graph and Gex is empty so stage A is 
skipped. At stage B1, any pair of nodes is CI tested given 
an empty condition set (marginal independence) yielding 
the removal of the edges between node 1 and nodes 3, 4  

         
(a)                           (b)                           (c) 

         
(d)                           (e)                           (f) 

     
(g)                           (h)  

 
Figure 2: Learning an example structure. a) The true 

underlying structure and structures learned by the RAI 
algorithm in stages (see Figure 1) b) B1, c) B2, d) B4, e) 

C, f) D and A1, g) D and A2 and h) D and B1 (the 
resulting structure) 

 
 

 
 

Figure 3: The execution order of the RAI algorithm for 
the structure of Figure 2. Recursive calls of stages C and 

D are marked with a double and single arrow, 
respectively. 

RAI(0,G({X1…X7}),{}) 

RAI(1,G({X3,X4,X5}),{})

RAI(1,G({X2,X6,X7}),G({X1,X3,X4,X5}))

1
3 

7

RAI(2,G({X2}),G({X1,X4}))

RAI(2,G({X6,X7}),G({X2})) 

5 

6 

RAI(2,G({X3,X4,X5}),{})

4 

2 

8 
9 10

12 

Main function Gout = RAI(n,Gstart,Gex) 

Exit condition 
If all nodes in Gstart have less than n-1 
potential parents exit. 

A. Thinning the link between Gex and Gstart and 
directing Gstart 

1. For every node Y in Gstart and its parent X in Gex, 
if ∃S⊂{Pap(Y,Gex)\X∪Pap(Y,Gstart)} and |S|=n s.t 
X || Y|S, then remove the edge between X and Y. 

2. Direct the edges using causality inference rules. 

B. Thinning, directing and decomposing Gstart. 
1. For every node Y and its potential parent X, both 

in Gstart, if ∃S⊂{Pap(Y,Gex)∪Pap(Y,Gstart)\X}and 
|S|=n s.t X || Y|S, then remove the edge between 
X and Y. 

2. Direct the edges using causality inference rules. 
3. Group the nodes having the lowest topological 

order into a descendant sub-structure GD. 
4. Remove GD from Gstart temporarily, and define 

the resulting unconnected structures as ancestor 
sub-structures GA1,…, GAk. 

C. Ancestor sub-structure decomposition 
for i = 1 to k, call RAI(n+1,GAi,Gex) 

D. Descendant sub-structure decomposition 
1. Define GD_ex={GA1,…,GAk,Gex} as the exogenous 

structure to GD. 
2. Call RAI(n+1,GD,GD_ex) 

RAI(1,G({X1}),{}) 

11 
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and 5 (Figure 2b). The causal relations inferred at stage 
B2 are shown in Figure 2c. The nodes having the lowest 
topological order (2, 6, 7) are grouped into a descendant 
sub-structure GD (stage B3) while the remaining nodes 
form two unconnected ancestor sub-structure, GA1 and 
GA2 (stage B4) (Figure 2d). At stage C the algorithm is 
called recursively for each of the ancestor sub-structures 
with n=1, Gstart=GAi and Gex=∅. Since sub-structure GA1 
contains a single node, the exit condition for the structure 
is satisfied. While calling Gstart=GA2, stage A is skipped 
and stage B1 identifies that X4 || X5|X3 thus removes edge 
X4⎯X5. No causal relations are identified so the nodes 
have equal topological order and they are grouped to from 
a descendant sub-structure. The recursive call for this sub-
structure with n=2 is returned immediately since the exit 
condition is satisfied (Figure 2e). Moving to stage D, the 
RAI is called with n=1, Gstart=GD and Gex={GA1,GA2}. 
Then, in stage A1 relations (X1 || {X6,X7}|X2), (X4 || 
{X6,X7}|X2) and ({X3,X5} || {X2,X6,X7}|X4) are identified 
and the corresponding edges are removed (Figure 2f). At 
stage A2 node X2 is identified as a parent of X6 and X7 
(Figure 2g). Stage B1 identifies the relation (X2 || X7|X6) 
and stage B2 identifies X6 as a parent of X7 (Figure 2h). 
Further recursive calls are returned and the resulting 
partially directed structure represents a family of Markov 
equivalent structures of the true structure. 

3.2 MINIMALITY, STABILITY & COMPLEXITY 

Minimality A structure having a higher d-separation 
resolution entails a fewer dependencies and thus is 
simpler and preferred to a structure having a lower d-
separation resolution [Pearl, 2000]. By increasing the 
resolution, the RAI algorithm moves from a complete 
structure having maximal dependency relations between 
variables to structures having less (or equal) dependencies 
than previous structures ending in a structure having no 
edges between conditionally independent nodes, i.e., a 
minimal structure. 

Stability is measured by the number of errors in the output 
structure due to CI test errors, which are the only source 
of errors. CI test errors are the result of unnecessary large 
condition set leading to the curse-of-dimensionality or 
choosing an inaccurate condition set due to partial 
information (e.g., undirected edges). Although as a 
recursive algorithm the RAI might be unstable, errors are 
practically less likely to occur since the algorithm utilizes 
more information (e.g., edge direction and graph 
decomposition) from previous iterations to choose 
smaller, informative condition sets for performing the 
tests. 

Complexity CI tests are the major contribution to 
complexity (run-time) [Cheng and Greiner, 1999]. In the 
worst case, the RAI algorithm will not direct any edges 
nor decompose the structure thus identify the entire 
structure as a descendant sub-structure calling stage D 
iteratively while skipping most other stages. Then, the 
execution of the algorithm will be similar to that of the 
PC algorithm and the complexity will be bounded by that 
of the PC algorithm. Given the maximal number of 
possible parents k and the number of nodes n, the number 
of CI tests is bounded by [Spirtes et al., 2000] 
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This worst case scenario rarely occurs in “real-world” 
applications requiring structures having colliders. 

3.3 CORRECTNESS 

Proposition: If the input data to the RAI algorithm is 
faithful to a DAG, G, having any d-separation resolution, 
then it yields the correct pattern, Gout. 

Proof: (by induction, ignoring notions common to the 
RAI and PC algorithms which are proved in [Spirtes et 
al., 2000])  

Base case: If the input data to the RAI algorithm is 
faithful to a DAG with d-separation resolution 0, then it 
yields the correct pattern Gout.  

Since Gstart is a complete graph, the algorithm tests in 
stage B marginal independence between pairs of nodes 
and then direct edges. Thus, the resulting structure 
contains only edges between marginally dependent nodes, 
therefore having d-separation resolution of 0. From the 
decomposition stages, B3 and B4, based on the 
topological order identified from the partially directed 
structure, it follows that every edge from a node X in an 
ancestor sub-structure to a node Z in the descendant sub-
structure is directed, X→Z. Also, there is no edge 
connecting one ancestor sub-structure to another ancestor 
sub-structure. Thus, every ancestor sub-structure contains 
all the potential parents of its nodes, i.e., it is autonomous.  

Lemma 1: If the given data entails X || Y|S and X,Y are 
members of an autonomous sub-structure GA(VA,EA), 
then ∃S’ such that S’⊂VA and X || Y|S’. 

Lemma 2: In a DAG, if X and Y are non-adjacent and X 
is not a descendant of Y then X and Y are d-separated 
given Pa(Y) (proved in [Spirtes et al., 2000]).  
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An autonomous sub-structure contains all potential 
parents (either sub-structure nodes or exogenous causes) 
of each of its nodes. Thus, from Lemma 2, if X and Y are 
independent given a set of nodes (i.e., d-separated in the 
true underlying graph), then they are d-separated given 
PaP(X) or PaP(Y) which are contained in the autonomous 
sub-structure. Thus, every ancestor sub-structure can be 
processed independently by recursive calls of the 
algorithm. The recursive call of the descendant sub-
structure regards the ancestor sub-structure nodes as 
exogenous causes. The data does not entail any higher 
order conditional independencies and no more edges are 
removed. 

Inductive case: Suppose that the RAI algorithm yields the 
correct pattern given data faithful to a DAG having d-
separation resolution n. Then, given data faithful to a 
DAG having d-separation resolution n+1 the RAI 
algorithm yields the correct pattern. 

After achieving d-separation resolution of n in an 
autonomous sub-structure, G(n), a recursive call with n+1 
is made. The exit condition is not satisfied in case an edge 
exists in G(n) and does not exist in the true structure Gt. 
Suppose an edge EXY=(X→Y) exists, such that EXY∈G(n) 
and EXY∉Gt, then the smallest condition set required to 
identify the independency between the nodes is SXY, such 
that |SXY| ≥ n+1. Thus, it follows from Lemma 2 that 
either |Pa(X)| ≥ n+1 or |Pa(Y)|≥n+1 and the exit condition 
is not satisfied. Every pair of connected nodes is tested for 
independence in stage B1 using condition sets of size n+1 
and the corresponding edges are removed resulting in a 
sub-structure having d-separation resolution of n+1. 

The correctness of edge directing is discussed in [Pearl, 
2000; Spirtes et al., 2000]. 

4 EXPERIMENTS AND RESULTS 
The RAI algorithm was experimentally compared to the 
PC and TPDA algorithms, two popular constraint-based 
structure learning algorithms reported frequently as 
having good performance [Ramsey et al., 2002]. For 
simplicity, no speeding-up heuristic techniques [Spirtes et 
al., 2000] were applied to either algorithm, and the RAI 
algorithm employed only V-structure identification 
deferring the inductive step after forming the structure. 

The complexity and prediction accuracy of the RAI 
algorithm were compared to those of the PC and TPDA 
algorithms using a synthetic problem and fifteen “real-
world” databases of the UCI Repository [Murphy and 
Aha, 1994]. Interested mainly in classification, the  
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Figure 4: (a) The number of CI tests required by the RAI 
and PC algorithms for increasing orders averaged over all 
possible structures having five nodes. (b) CI test reduction 

by the RAI algorithm compared to the PC algorithm 
 

prediction accuracy is preferred over the likelihood in 
evaluating performance, as the likelihood ignores the 
importance of the class variable [Friedman et al., 1997]. 
Structural correctness was evaluated in recovering the 
ALARM network in comparison to the TPDA and PC 
algorithms. BN implementation was aided by the Bayes 
net toolbox (BNT) [Murphy, 2001] and BNT structure 
learning package [Leray and Francois, 2004]. 

4.1 A SYNTHETIC PROBLEM 

All 29,281 possible structures having five nodes were 
learned by the PC and RAI algorithms. Since the true 
structure is known, the actual CI relationships could be 
inputted to the algorithms. Figure 4a shows the 
complexity, evaluated using the averaged number of CI 
tests over all possible structures, of the algorithms for 
increasing orders (condition sets). Figure 4b illustrates the 
percentage of CI tests reduced by the RAI algorithm in 
comparison to the PC algorithm. 

4.2 “REAL-WORLD” DATA 

A several databases of the UCI Repository were 
employed in order to evaluate prediction accuracy. When 
needed, continuous variables were discretized using the  
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Table 1. The average number (percentage) of CI tests 
reduced by the RAI algorithm compared to the PC 

algorithm for different orders 
 
CI test order Database 

0 1 2 3 4 
shuttle (s) 0 

(0) 
1.4 

(0.7) 
95.8 

(43.8) 
117.6 
(49.3) 

83.6 
(56.0) 

car 0 
(0) 

16 
(100) 

11.2 
(100) 

3.2 
(100) 

 

corral 0 
(0) 

22.4 
(100) 

26 
(100) 

3.6 
(100) 

 

mofn 
3,7,10 

0 
(0) 

17 
(100) 

4 
(100) 

  

tic-tac-toe 0 
(0) 

53.2 
(27.1) 

56.6 
(48.6) 

1.8 
(51.4) 

 

led7 0 
(0) 

46.2 
(45.7) 

105 
(100) 

140 
(100) 

105 
(100) 

breast 0 
(0) 

107.2 
(54.8) 

35 
(99.1) 

  

vote 0 
(0) 

24.2 
(21.9) 

17.2 
(98.1) 

6.4 
(100) 

1 
(100) 

flare C 0 
(0) 

16 
(39.6) 

3 
(100) 

  

wine 0 
(0) 

25.8 
(41.0) 

44.2 
(67.6) 

40.6 
(82.4) 

19 
(96.7) 

cmc 0 
(0) 

10.2 
(10.9) 

8 
(32.5) 

  

crx 0 
(0) 

8.8 
(49.6) 

   

zoo 0 
(0) 

82 
(27.8) 

365.8 
(29.6) 

1033.4 
(27.7) 

1928.6 
(25.6) 

australian 0 
(0) 

3.8 
(34.4) 

   

iris 0 
(0) 

2 
(40) 

   

 

MLC++ library [Kohavi et al., 1994]. Variable A14 of the 
“shuttle-small (s)” database was ignored by the 
discretization function of MLC++ and thus omitted from 
the experiments. “flare1” and “flare2” were merged to 
form the “flare C” database where the class node is the 
number of “C-class” flares. All databases were analyzed 
using a CV5 experiment except the large “shuttle” and 
“mofn 3-7-10” databases which were analyzed using a 
hold-out experiment. CI tests were carried out using the 
χ2 test [Spirtes et al., 2000] with thresholds chosen for 
each algorithm and database in order to maximize the 
prediction accuracy on a validation set selected from the 
training set. If a several thresholds were suitable, the  

Table 2. Mean (std) prediction accuracy of the RAI 
algorithm in comparison to the PC algorithm and “other” 

classifiers reported in [Friedman et al., 1997] (F) and 
[Cheng and Greiner, 1999] (TPDA algorithm) (C), as well 
as the cut (%) of CI test run-time using the RAI algorithm 

in comparison to the PC algorithm 
 

Database run-
time 

cut (%) 

PC 
accuracy 

(%) 

RAI 
accuracy

(%) 

other 

shuttle (s) 
 

38.94 98.40 99.22 99.17(F) 

car 91.10 85.07 
(1.83) 

92.94 
(1.06) 

86.11(C) 

corral 87.94 84.53 
(15.45) 

98.52 
(3.31) 

97.60(F) 

mofn 
3,7,10 

67.70 81.45 93.16 85.94(F) 

tic-tac-
toe  

36.52 74.74 
(1.48) 

75.57 
(1.93) 

 

led7 91.74 73.31 
(1.80) 

73.59 
(1.56) 

 

breast 71.87 95.46 
(2.04) 

96.49 
(1.61) 

96.92(F) 

vote 46.06 95.64 
(1.87) 

95.87 
(1.71) 

94.94(F) 
95.17(C) 

flare C 20.38 84.30 
(2.54) 

84.30 
(2.54) 

82.74(F) 
82.27(C) 

wine 29.11 85.44 
(7.79) 

87.07 
(5.88) 

 

cmc 14.22 50.92 
(2.33) 

51.12 
(3.16) 

 

crx 25.25 86.38 
(2.63) 

86.38 
(2.63) 

85.60(F) 

zoo 13.63 88.95 
(8.79) 

88.95 
(8.79) 

 

australian 6.05 85.51 
(0.52) 

85.51 
(0.52) 

86.23(F) 

iris 19.10 96.00 
(4.35) 

93.33 
(2.36) 

94.00(F) 

 

chosen threshold was that leading to the fewest CI tests. 
Parameter learning was performed using sequential 
Bayesian updating with Dirichlet priors of unit hyper-
parameters [Heckerman, 1995]. 

Complexity was measured by the number of CI tests 
employed and the corresponding run-time. Table 1 shows 
the average number and percentage of CI tests reduced by 
the RAI algorithm compared to the PC algorithm for 
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different orders. A 100% cut in CI tests for a specific 
order means that the RAI does not need any CI tests for 
this order. Empty cells mean that no CI tests of this order 
are required. Both Table 1 and Table 2, depicting the cut 
in run-time due to the RAI algorithm, demonstrate that the 
RAI algorithm outperforms the PC algorithm in all cases. 

Prediction Accuracies of the RAI and PC algorithms for 
the experimented databases are summarized in Table 2. 
On ten of the fifteen databases the RAI algorithm 
improves accuracy on the PC algorithm, on four keeps 
accuracy intact and on the remaining “iris” database 
deteriorates accuracy. Examination of the “iris” database 
reveals discrepancy between the results of CI tests of 
orders 0 and 1 violating the Markov property. Three 
nodes are found marginally dependent on each other 
whereas nodes of each pair of this triplet are found 
independent given the third node. The prediction accuracy 
is also compared in Table 2 to that of the TPDA algorithm 
[Cheng and Greiner, 1999] and a BN learned by a search-
and-score method using the minimum description length 
criterion [Friedman et al., 1997]. 

4.3 LEARNING THE ALARM NETWORK 

Recovering the correct structure was evaluated using the 
ALARM network [Beinlich et al., 1989], which is widely 
accepted as a benchmark for evaluating structure learning 
algorithms. The RAI algorithm was compared to the PC 
and TPDA (PowerConstructor [Cheng, 1998]) algorithms 
using ten randomly generated databases each containing 
10,000 cases. Since the TPDA algorithm had used the 
conditional mutual information CI test, we employed this 
test also here. For comparison, we selected the TPDA 
threshold of 0.003 [Cheng et al., 1997] for testing also the 
RAI algorithm and a threshold of 0.002 for the PC 
algorithm providing better accuracy for this algorithm 
than using a threshold of 0.003. 

Structural correctness for the algorithms was evaluated 
using two types of errors due to extra edges (EE; 
commission) and missing edges (ME; omission) (Table 
3). The PC and RAI algorithms achieved the smallest 
errors of extra and missing edges, respectively. The total 
structural error (Table 4) accounting for both errors was 
evaluated using 

2 2
TError EE ME= + . 

The RAI algorithm yielded structures with the smallest 
total structural error of all algorithms which was validated 
using a t-test with 1% significance level. Others structural 
errors (e.g., edge reversal) were not recorded though we  

Table 3. Extra edge (EE) and missing edge (ME) errors 
(%) when learning the ALARM network in 10 trials using 

the TPDA, PC and RAI algorithms 
 

TPDA PC RAI Trial 
EE ME EE ME EE ME 

1 0.48 8.70 0.16 2.17 0.97 0 
2 0.32 4.35 0 6.52 0.65 2.17 
3 0.32 4.35 0 4.35 0.65 2.17 
4 0.32 6.52 0.16 4.35 0.32 0 
5 0.48 8.70 0 2.17 0.65 0 
6 0.48 8.70 0.16 4.35 0.48 0 
7 0.48 8.70 0.32 0 0.65 0 
8 0.16 2.17 0.16 2.17 0.81 2.17 
9 0.16 2.17 0.16 4.35 0.81 2.17 

10 0.48 8.70 0.32 4.35 0.65 0 
mean 
(std) 

0.37 
(0.13) 

6.30 
(2.80) 

0.15 
(0.12) 

3.48 
(1.83) 

0.66 
(0.18) 

0.87 
(1.12) 

 
 

Table 4. The total structural error (%) in 10 trials of the 
ALARM network learned using the TPDA, PC and RAI 

algorithms 
 

Trial TPDA PC RAI 
1 8.71 2.18 0.97 
2 4.36 6.52 2.27 
3 4.36 4.35 2.27 
4 6.53 4.35 0.32 
5 8.71 2.17 0.65 
6 8.71 4.35 0.48 
7 8.71 0.32 0.65 
8 2.18 2.17 2.32 
9 2.18 4.35 2.32 

10 8.71 4.36 0.65 
mean 
(std) 

6.32 
(2.80) 

3.51 
(1.77) 

1.29 
(0.88) 

 

expect the RAI algorithm to dominate both algorithms 
due to its enhanced mechanism of directing edges. 

Complexity The average reduction in CI tests achieved by 
the RAI algorithm compared to the PC algorithm for the 
ALARM network is presented in Figure 5. The RAI 
algorithm avoids completely the use of CI tests of order 4 
and 5 and almost completely CI tests of order 3, and it 
reduces the use of CI tests of order 2 by more than 83%. 
However, there is almost no reduction in CI tests of order 
1 which are most of the tests. The total CI test run-time  
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Figure 5: Average percentage (number) of CI tests 
reduced due to the RAI algorithm compared to the PC 

algorithm for increasing orders and the ALARM network 
 

reduced by the RAI algorithm compared to the PC 
algorithm is 38%. 

5 DISCUSSION 
The performance of constraint-based algorithms of BN 
structure learning depends on the size of the condition set 
used for testing conditional independence. The larger the 
condition set is, the more CI tests (especially of high 
order) have to be performed and the less is their accuracy.  

We propose the constraint-based RAI algorithm that 
learns BN structures recursively by performing 1) CI tests 
of increasing orders, along with 2) directing edges 
employing causality inference rules and 3) decomposing 
the structure into autonomous sub-structures. These 
mechanisms provide smaller condition sets enabling the 
performance of fewer CI tests of higher order thus 
reducing the algorithm run-time and increasing its 
accuracy. Other constraint-based algorithms directing 
edges after accomplishing the undirected graph using all 
orders, rather than continuously through learning, are 
expensive and more sensitive to errors accumulated along 
the procedure. 

We demonstrate on a synthetic problem, fifteen real-
world databases and the ALARM network that the RAI 
algorithm significantly reduces the number of CI tests 
required for structure learning and yields more accurate 

structures as well as higher prediction accuracy compared 
to other constraint-based algorithms. 
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Abstract

This paper describes nonparametric Bayesian
treatments for analyzing records containing
occurrences of items. The introduced model
retains the strength of previous approaches
that explore the latent factors of each record
(e.g. topics of documents), and further uncov-
ers the clustering structure of records, which
reflects the statistical dependencies of the la-
tent factors. The nonparametric model in-
duced by a Dirichlet process (DP) flexibly
adapts model complexity to reveal the clus-
tering structure of the data. To avoid the
problems of dealing with infinite dimensions,
we further replace the DP prior by a simpler
alternative, namely Dirichlet-multinomial al-
location (DMA), which maintains the main
modelling properties of the DP. Instead of re-
lying on Markov chain Monte Carlo (MCMC)
for inference, this paper applies efficient vari-
ational inference based on DMA. The pro-
posed approach yields encouraging empirical
results on both a toy problem and text data.
The results show that the proposed algorithm
uncovers not only the latent factors, but also
the clustering structure.

1 Introduction

We consider the problem of modelling a large corpus of
high-dimensional discrete records. Our assumption is
that a record can be modelled by latent factors which
account for the co-occurrence of items in a record. To
ground the discussion, in the following we will iden-
tify records with documents, latent factors with (la-
tent) topics and items with words. Probabilistic la-
tent semantic indexing (PLSI) [7] was one of the first
approaches that provided a probabilistic approach to-
wards modelling text documents as being composed

of latent topics. Latent Dirichlet allocation (LDA) [3]
generalizes PLSI by treating the topic mixture param-
eters (i.e. a multinomial over topics) as variables drawn
from a Dirichlet distribution. Its Bayesian treatment
avoids overfitting and the model is generalizable to
new data (the latter is problematic for PLSI). How-
ever, the parametric Dirichlet distribution can be a
limitation in applications which exhibit a richer struc-
ture. As an illustration, consider Fig. 1 (a) that shows
the empirical distribution of three topics. We see that
the probability that all three topics are present in a
document (corresponding to the center of the plot) is
near zero. In contrast, a Dirichlet distribution fitted to
the data (Fig. 1 (b)) would predict the highest proba-
bility density for exactly that case. The reason is the
limiting expressiveness of a simple Dirichlet distribu-
tion.

This paper employs a more general nonparametric
Bayesian approach to explore not only latent topics
and their probabilities, but also complex dependen-
cies between latent topics which might, for example,
be expressed as a complex clustering structure. The
key innovation is to replace the parametric Dirichlet
prior distribution in LDA by a flexible nonparamet-
ric distribution G(·) that is a sample generated from
a Dirichlet process (DP) or its finite approximation,
Dirichlet-multinomial allocation (DMA). The Dirich-
let distribution of LDA becomes the base distribution
for the Dirichlet process. In this Dirichlet enhanced
model, the posterior distribution of the topic mixture
for a new document converges to a flexible mixture
model in which both mixture weights and mixture pa-
rameters can be learned from the data. Thus the a
posteriori distribution is able to represent the distribu-
tion of topics more truthfully. After convergence of the
learning procedure, typically only a few components
with non-negligible weights remain; thus the model is
able to naturally output clusters of documents.

Nonparametric Bayesian modelling has attracted con-
siderable attentions from the learning community
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(a) (b)

Figure 1: Consider a 2-dimensional simplex represent-
ing 3 topics (recall that the probabilities have to sum
to one): (a) We see the probability distribution of
topics in documents which forms a ring-like distribu-
tion. Dark color indicates low density; (b) The 3-
dimensional Dirichlet distribution that maximizes the
likelihood of samples.

(e.g. [1, 13, 2, 15, 17, 16]). A potential problem with
this class of models is that inference typically relies on
MCMC approximations, which might be prohibitively
slow in dealing with the large collection of documents
in our setting. Instead, we tackle the problem by a
less expensive variational mean-field inference based
on the DMA model. The resultant updates turn out to
be quite interpretable. Finally we observed very good
empirical performance of the proposed algorithm in
both toy data and textual document, especially in the
latter case, where meaningful clusters are discovered.

This paper is organized as follows. The next section
introduces Dirichlet enhanced latent semantic analy-
sis. In Section 3 we present inference and learning
algorithms based on a variational approximation. Sec-
tion 4 presents experimental results using a toy data
set and two document data sets. In Section 5 we
present conclusions.

2 Dirichlet Enhanced Latent Semantic
Analysis

Following the notation in [3], we consider a corpus
D containing D documents. Each document d is
a sequence of Nd words that is denoted by wd =
{wd,1, . . . , wd,Nd

}, where wd,n is a variable for the n-th
word in wd and denotes the index of the corresponding
word in a vocabulary V . Note that a same word may
occur several times in the sequence wd.

2.1 The Proposed Model

We assume that each document is a mixture of k latent
topics and words in each document are generated by
repeatedly sampling topics and words using the distri-

butions

wd,n|zd,n;β ∼ Mult(zd,n, β) (1)
zd,n|θd ∼ Mult(θd). (2)

wd,n is generated given its latent topic zd,n, which
takes value {1, . . . , k}. β is a k × |V | multinomial pa-
rameter matrix,

∑
j βi,j = 1, where βz,wd,n

specifies
the probability of generating word wd,n given topic
z. θd denotes the parameters of a multinomial distri-
bution of document d over topics for wd, satisfying
θd,i ≥ 0,

∑k
i=1 θd,i = 1.

In the LDA model, θd is generated from a k-
dimensional Dirichlet distribution G0(θ) = Dir(θ|λ)
with parameter λ ∈ Rk×1. In our Dirichlet enhanced
model, we assume that θd is generated from distribu-
tion G(θ), which itself is a random sample generated
from a Dirichlet process (DP) [5]

G|G0, α0 ∼ DP(G0, α0), (3)

where nonnegative scalar α0 is the precision parame-
ter, and G0(θ) is the base distribution, which is identi-
cal to the Dirichlet distribution. It turns out that the
distribution G(θ) sampled from a DP can be written
as

G(·) =
∞∑

l=1

πlδθ∗l (·) (4)

where πl ≥ 0,
∑∞

l πl = 1, δθ(·) are point mass distri-
butions concentrated at θ, and θ∗l are countably infi-
nite variables i.i.d. sampled from G0 [14]. The proba-
bility weights πl are solely depending on α0 via a stick-
breaking process, which is defined in the next subsec-
tion. The generative model summarized by Fig. 2(a)
is conditioned on (k × |V |+ k + 1) parameters, i.e. β,
λ and α0.

Finally the likelihood of the collection D is given by

LDP(D|α0, λ, β) =
∫

G

{
p(G;α0, λ)

D∏
d=1

∫
θd

[
p(θd|G)

Nd∏
n=1

k∑
zd,n=1

p(wd,n|zd,n;β)p(zd,n|θd)
]
dθd

}
dG.

(5)

In short, G is sampled once for the whole corpus D, θd

is sampled once for each document d, and topic zd,n

sampled once for the n-th word wd,n in d.

2.2 Stick Breaking and Dirichlet Enhancing

The representation of a sample from the DP-prior in
Eq. (4) is generated in the stick breaking process in
which infinite number of pairs (πl, θ

∗
l ) are generated.
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(a) (b) (c)

Figure 2: Plate models for latent semantic analysis. (a) Latent semantic analysis with DP prior; (b) An equivalent
representation, where cd is the indicator variable saying which cluster document d takes on out of the infinite
clusters induced by DP; (c) Latent semantic analysis with a finite approximation of DP (see Sec. 2.3).

θ∗l is sampled independently from G0 and πl is defined
as

π1 = B1, πl = Bl

l−1∏
j=1

(1−Bj),

where Bl are i.i.d. sampled from Beta distribution
Beta(1, α0). Thus, with a small α0, the first “sticks”
πl will be large with little left for the remaining sticks.
Conversely, if α0 is large, the first sticks πl and all
subsequent sticks will be small and the πl will be more
evenly distributed. In conclusion, the base distribu-
tion determines the locations of the point masses and
α0 determines the distribution of probability weights.
The distribution is nonzero at an infinite number of
discrete points. If α0 is selected to be small the am-
plitudes of only a small number of discrete points will
be significant. Note, that both locations and weights
are not fixed but take on new values each time a new
sample of G is generated. Since E(G) = G0, initially,
the prior corresponds to the prior used in LDA. With
many documents in the training data set, locations θ∗l
which agree with the data will obtain a large weight.
If a small α0 is chosen, parameters will form clusters
whereas if a large α0, many representative parameters
will result. Thus Dirichlet enhancement serves two
purposes: it increases the flexibility in representing
the posterior distribution of mixing weights and en-
courages a clustered solution leading to insights into
the document corpus.

The DP prior offers two advantages against usual doc-
ument clustering methods. First, there is no need to
specify the number of clusters. The finally resulting
clustering structure is constrained by the DP prior,
but also adapted to the empirical observations. Sec-
ond, the number of clusters is not fixed. Although
the parameter α0 is a control parameter to tune the
tendency for forming clusters, the DP prior allows the
creation of new clusters if the current model cannot

explain upcoming data very well, which is particularly
suitable for our setting where dictionary is fixed while
documents can be growing.

By applying the stick breaking representation, our
model obtains the equivalent representation in
Fig. 2(b). An infinite number of θ∗l are generated from
the base distribution and the new indicator variable cd
indicates which θ∗l is assigned to document d. If more
than one document is assigned to the same θ∗l , cluster-
ing occurs. π = {π1, . . . , π∞} is a vector of probability
weights generated from the stick breaking process.

2.3 Dirichlet-Multinomial Allocation (DMA)

Since infinite number of pairs (πl, θ
∗
l ) are generated in

the stick breaking process, it is usually very difficult to
deal with the unknown distribution G. For inference
there exist Markov chain Monte Carlo (MCMC) meth-
ods like Gibbs samplers which directly sample θd using
Pólya urn scheme and avoid the difficulty of sampling
the infinite-dimensional G [4]; in practice, the sam-
pling procedure is very slow and thus impractical for
high dimensional data like text. In Bayesian statistics,
the Dirichlet-multinomial allocation DPN in [6] has of-
ten been applied as a finite approximation to DP (see
[6, 9]), which takes on the form

GN =
N∑

l=1

πlδθ∗l ,

where π = {π1, . . . , πN} is an N -vector of proba-
bility weights sampled once from a Dirichlet prior
Dir(α0/N, . . . , α0/N), and θ∗l , l = 1, . . . , N , are
i.i.d. sampled from the base distribution G0. It has
been shown that the limiting case of DPN is DP
[6, 9, 12], and more importantly DPN demonstrates
similar stick breaking properties and leads to a simi-
lar clustering effect [6]. If N is sufficiently large with
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respect to our sample size D, DPN gives a good ap-
proximation to DP.

Under the DPN model, the plate representation of our
model is illustrated in Fig. 2(c). The likelihood of the
whole collection D is

LDPN
(D|α0, λ, β) =

∫
π

∫
θ∗

D∏
d=1

[ N∑
cd=1

p(wd|θ∗, cd;β)

p(cd|π)
]
dP (θ∗;G0) dP (π;α0) (6)

where cd is the indicator variable saying which unique
value θ∗l document d takes on. The likelihood of doc-
ument d is therefore written as

p(wd|θ∗, cd;β) =
Nd∏
n=1

k∑
zd,n=1

p(wd,n|zd,n;β)p(zd,n|θ∗cd
).

2.4 Connections to PLSA and LDA

From the application point of view, PLSA and LDA
both aim to discover the latent dimensions of data
with the emphasis on indexing. The proposed Dirich-
let enhanced semantic analysis retains the strengths
of PLSA and LDA, and further explores the cluster-
ing structure of data. The model is a generalization
of LDA. If we let α0 →∞, the model becomes identi-
cal to LDA, since the sampled G becomes identical to
the finite Dirichlet base distribution G0. This extreme
case makes documents mutually independent givenG0,
since θd are i.i.d. sampled from G0. If G0 itself is not
sufficiently expressive, the model is not able to cap-
ture the dependency between documents. The Dirich-
let enhancement elegantly solves this problem. With
a moderate α0, the model allows G to deviate away
from G0, giving modelling flexibilities to explore the
richer structure of data. The exchangeability may not
exist within the whole collection, but between groups
of documents with respective atoms θ∗l sampled from
G0. On the other hand, the increased flexibility does
not lead to overfitting, because inference and learn-
ing are done in a Bayesian setting, averaging over the
number of mixture components and the states of the
latent variables.

3 Inference and Learning

In this section we consider model inference and
learning based on the DPN model. As seen
from Fig. 2(c), the inference needs to calculate the
a posteriori joint distribution of latent variables
p(π,θ∗, c, z|D, α0, λ, β), which requires to compute
Eq. (6). This integral is however analytically infeasi-
ble. A straightforward Gibbs sampling method can be

derived, but it turns out to be very slow and inappli-
cable to high dimensional data like text, since for each
word we have to sample a latent variable z. Therefore
in this section we suggest efficient variational infer-
ence.

3.1 Variational Inference

The idea of variational mean-field inference is to
propose a joint distribution Q(π,θ∗, c, z) condi-
tioned on some free parameters, and then en-
force Q to approximate the a posteriori distribu-
tions of interests by minimizing the KL-divergence
DKL(Q‖p(π,θ∗, c, z|D, α0, λ, β)) with respect to those
free parameters. We propose a variational distribution
Q over latent variables as the following

Q(π,θ∗, c, z|η,γ,ψ,φ) = Q(π|η)·
N∏

l=1

Q(θ∗l |γl)
D∏

d=1

Q(cd|ψd)
D∏

d=1

Nd∏
n=1

Q(zd,n|φd,n)

(7)

where η,γ,ψ,φ are variational parameters, each tai-
loring the variational a posteriori distribution to each
latent variable. In particular, η specifies an N -
dimensional Dirichlet distribution for π, γl specifies
a k-dimensional Dirichlet distribution for distinct θ∗l ,
ψd specifies an N -dimensional multinomial for the in-
dicator cd of document d, and φd,n specifies a k-
dimensional multinomial over latent topics for word
wd,n. It turns out that the minimization of the KL-
divergence is equivalent to the maximization of a
lower bound of the ln p(D|α0, λ, β) derived by apply-
ing Jensen’s inequality [10]. Please see the Appendix
for details of the derivation. The lower bound is then
given as

LQ(D) =
D∑

d=1

Nd∑
n=1

EQ[ln p(wd,n|zd,n, β)p(zd,n|θ∗, cd)]

+ EQ[ln p(π|α0)] +
D∑

d=1

EQ[ln p(cd|π)] (8)

+
N∑

l=1

EQ[ln p(θ∗l |G0)]− EQ[lnQ(π,θ∗, c, z)].

The optimum is found setting the partial derivatives
with respect to each variational parameter to be zero,
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which gives rise to the following updates

φd,n,i ∝ βi,wd,n
exp

{ N∑
l=1

ψd,l

[
Ψ(γl,i)−Ψ(

k∑
j=1

γl,j)
]}
(9)

ψd,l ∝ exp
{ k∑

i=1

[(
Ψ(γl,i)−Ψ(

k∑
j=1

γl,j)
) Nd∑

n=1

φd,n,i

]

+ Ψ(ηl)−Ψ(
N∑

j=1

ηj)
}

(10)

γl,i =
D∑

d=1

Nd∑
n=1

ψd,lφd,n,i + λi (11)

ηl =
D∑

d=1

ψd,l +
α0

N
(12)

where Ψ(·) is the digamma function, the first deriva-
tive of the log Gamma function. Some details of the
derivation of these formula can be found in Appendix.
We find that the updates are quite interpretable. For
example, in Eq. (9) φd,n,i is the a posteriori probability
of latent topic i given one word wd,n. It is determined
both by the corresponding entry in the β matrix that
can be seen as a likelihood term, and by the possi-
bility that document d selects topic i, i.e., the prior
term. Here the prior is itself a weighted average of
different θ∗l s to which d is assigned. In Eq. (12) ηl

is the a posteriori weight of πl, and turns out to be
the tradeoff between empirical responses at θ∗l and the
prior specified by α0. Finally since the parameters are
coupled, the variational inference is done by iteratively
performing Eq. (9) to Eq. (12) until convergence.

3.2 Parameter Estimation

Following the empirical Bayesian framework, we can
estimate the hyper parameters α0, λ, and β by itera-
tively maximizing the lower bound LQ both with re-
spect to the variational parameters (as described by
Eq. (9)-Eq. (12)) and the model parameters, holding
the remaining parameters fixed. This iterative proce-
dure is also referred to as variational EM [10]. It is
easy to derive the update for β:

βi,j ∝
D∑

d=1

Nd∑
n=1

φd,n,iδj(wd,n) (13)

where δj(wd,n) = 1 if wd,n = j, and 0 otherwise. For
the remaining parameters, let’s first write down the

parts of L in Eq. (8) involving α0 and λ:

L[α0] = lnΓ(α0)−N ln Γ
(α0

N

)
+ (

α0

N
− 1)

N∑
l=1

[
Ψ(ηl)−Ψ(

N∑
j=1

ηj)
]
,

L[λ] =
N∑

l=1

{
ln Γ(

k∑
i=1

λi)−
k∑

i=1

ln Γ(λi)

+
k∑

i=1

(λi − 1)
[
Ψ(γl,i)−Ψ(

k∑
j=1

γl,j)
]}
.

Estimates for α0 and λ are found by maximization of
these objective functions using standard methods like
Newton-Raphson method as suggested in [3].

4 Empirical Study

4.1 Toy Data

We first apply the model on a toy problem with
k = 5 latent topics and a dictionary containing 200
words. The assumed probabilities of generating words
from topics, i.e. the parameters β, are illustrated in
Fig. 3(d), in which each colored line corresponds to a
topic and assigns non-zero probabilities to a subset of
words. For each run we generate data with the follow-
ing steps: (1) one cluster number M is chosen between
5 and 12; (2) generate M document clusters, each of
which is defined by a combination of topics; (3) gener-
ate each document d, d = 1, . . . , 100, by first randomly
selecting a cluster and then generating 40 words ac-
cording to the corresponding topic combinations. For
DPN we select N = 100 and we aim to examine the
performance for discovering the latent topics and the
document clustering structure.

In Fig. 3(a)-(c) we illustrate the process of clustering
documents over EM iterations with a run containing
6 document clusters. In Fig. 3(a), we show the initial
random assignment ψd,l of each document d to a clus-
ter l. After one EM step documents begin to accumu-
late to a reduced number of clusters (Fig. 3(b)), and
converge to exactly 6 clusters after 5 steps (Fig. 3(c)).
The learned word distribution of topics β is shown in
Fig. 3(e) and is very similar to the true distribution.

By varying M , the true number of document clusters,
we examine if our model can find the correctM . To de-
termine the number of clusters, we run the variational
inference and obtain for each document a weight vector
ψd,l of clusters. Then each document takes the cluster
with largest weight as its assignment, and we calculate
the cluster number as the number of non-empty clus-
ters. For each setting of M from 5 to 12, we randomize
the data for 20 trials and obtain the curve in Fig. 3(f)
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(a) (b) (c)

(d) (e) (f )

Figure 3: Experimental results for the toy problem. (a)-(c) show the document-cluster assignments ψd,l over the
variational inference for a run with 6 document clusters: (a) Initial random assignments; (b) Assignments after
one iteration; (c) Assignments after five iterations (final). The multinomial parameter matrix β of true values
and estimated values are given in (d) and (e), respectively. Each line gives the probabilities of generating the
200 words, with wave mountains for high probabilities. (f) shows the learned number of clusters with respect to
the true number with mean and error bar.

which shows the average performance and the vari-
ance. In 37% of the runs we get perfect results, and
in another 43% runs the learned values only deviate
from the truth by one. However, we also find that the
model tends to get slightly fewer thanM clusters when
M is large. The reason might be that, only 100 doc-
uments are not sufficient for learning a large number
M of clusters.

4.2 Document Modelling

We compare the proposed model with PLSI and LDA
on two text data sets. The first one is a subset of
the Reuters-21578 data set which contains 3000 docu-
ments and 20334 words. The second one is taken from
the 20-newsgroup data set and has 2000 documents
with 8014 words. The comparison metric is perplexity,
conventionally used in language modelling. For a test
document set, it is formally defined as

Perplexity(Dtest) = exp

(
− ln p(Dtest)/

∑
d

|wd|

)
.

We follow the formula in [3] to calculate the perplexity
for PLSI. In our algorithm N is set to be the number
of training documents. Fig. 4(a) and (b) show the

comparison results with different number k of latent
topics. Our model outperforms LDA and PLSI in all
the runs, which indicates that the flexibility introduced
by DP enhancement does not produce overfitting and
results in a better generalization performance.

4.3 Clustering

In our last experiment we demonstrate that our ap-
proach is suitable to find relevant document clusters.
We select four categories, autos, motorcycles, baseball
and hockey from the 20-newsgroups data set with 446
documents in each topic. Fig. 4(c) illustrates one clus-
tering result, in which we set topic number k = 5 and
found 6 document clusters. In the figure the docu-
ments are indexed according to their true category
labels, so we can clearly see that the result is quite
meaningful. Documents from one category show sim-
ilar membership to the learned clusters, and different
categories can be distinguished very easily. The first
two categories are not clearly separated because they
are both talking about vehicles and share many terms,
while the rest of the categories, baseball and hockey,
are ideally detected.
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Figure 4: (a) and (b): Perplexity results on Reuters-21578 and 20-newsgroups for DELSA, PLSI and LDA; (c):
Clustering result on 20-newsgroups dataset.

5 Conclusions and Future Work

This paper proposes a Dirichlet enhanced latent se-
mantic analysis model for analyzing co-occurrence
data like text, which retains the strength of previous
approaches to find latent topics, and further introduces
additional modelling flexibilities to uncover the clus-
tering structure of data. For inference and learning, we
adopt a variational mean-field approximation based on
a finite alternative of DP. Experiments are performed
on a toy data set and two text data sets. The ex-
periments show that our model can discover both the
latent semantics and meaningful clustering structures.

In addition to our approach, alternative methods for
approximate inference in DP have been proposed us-
ing expectation propagation (EP) [11] or variational
methods [16, 2]. Our approach is most similar to the
work of Blei and Jordan [2] who applied mean-field ap-
proximation for the inference in DP based on a trun-
cated DP (TDP). Their approach was formulated in
context of general exponential-family mixture models
[2]. Conceptually, DPN appears to be simpler than
TDP in the sense that the a posteriori of G is a sym-
metric Dirichlet while TDP ends up with a generalized
Dirichlet (see [8]). In another sense, TDP seems to be
a tighter approximation to DP. Future work will in-
clude a comparison of the various DP approximations.
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Appendix

To simplify the notation, we denote Ξ for all the la-
tent variables {π,θ∗, c, z}. With the variational form
Eq. (7), we apply Jensen’s inequality to the likelihood
Eq. (6) and obtain

ln p(D|α0, λ, β)

= ln
∫

π

∫
θ∗

∑
c

∑
z

p(D,Ξ|α0, λ, β)dθ∗dπ

= ln
∫

π

∫
θ∗

∑
c

∑
z

Q(Ξ)p(D,Ξ|α0, λ, β)
Q(Ξ)

dθ∗dπ

≥
∫

π

∫
θ∗

∑
c

∑
z

Q(Ξ) ln p(D,Ξ|α0, λ, β)dθ∗dπ

−
∫

π

∫
θ∗

∑
c

∑
z

Q(Ξ) lnQ(Ξ)dθ∗dπ

= EQ[ln p(D,Ξ|α0, λ, β)]− EQ[lnQ(Ξ)],

which results in Eq. (8).

To write out each term in Eq. (8) explicitly, we have,
for the first term,

D∑
d=1

Nd∑
n=1

EQ[ln p(wd,n|zd,n, β)] =
D∑

d=1

Nd∑
n=1

k∑
i=1

φd,n,i lnβi,ν ,

where ν is the index of word wd,n.

The other terms can be derived as follows:

D∑
d=1

Nd∑
n=1

EQ[ln p(zd,n|θ∗, cd)] =

D∑
d=1

Nd∑
n=1

k∑
i=1

N∑
l=1

ψd,lφd,n,i

[
Ψ(γl,i)−Ψ(

k∑
j=1

γl,j)
]
,

EQ[ln p(π|α0)] = lnΓ(α0)−N ln Γ(
α0

N
)

+
(α0

N
− 1
) N∑

l=1

[
Ψ(ηl)−Ψ(

N∑
j=1

ηj)
]
,

D∑
d=1

EQ[ln p(cd|π)] =
D∑

d=1

N∑
l=1

ψd,l

[
Ψ(ηl)−Ψ(

N∑
j=1

ηj)
]
,

N∑
l=1

EQ[ln p(θ∗l |G0)] =
N∑

l=1

{
ln Γ(

k∑
i=1

λi)−
k∑

i=1

ln Γ(λi)

+
k∑

i=1

(λi − 1)
[
Ψ(γl,i)−Ψ(

k∑
j=1

γl,j)
]}
,

EQ[lnQ(π,θ∗, c, z)] = lnΓ(
N∑

l=1

ηl)−
N∑

l=1

ln Γ(ηl)

+
N∑

l=1

(ηl − 1)
[
Ψ(ηl)−Ψ(

N∑
j=1

ηj)
]

+
N∑

l=1

{
ln Γ(

k∑
i=1

γl,i)−
k∑

i=1

ln Γ(γl,i)

+
k∑

i=1

(γl,i − 1)
[
Ψ(γl,i)−Ψ(

k∑
j=1

γl,j)
]}

+
D∑

d=1

N∑
l=1

ψd,l lnψd,l +
D∑

d=1

Nd∑
n=1

k∑
i=1

φd,n,i lnφd,n,i.

Differentiating the lower bound with respect to dif-
ferent latent variables gives the variational E-step in
Eq. (9) to Eq. (12). M-step can also be obtained by
considering the lower bound with respect to β, λ and
α0.
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