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Preface

Face recognition (FR) is an important research topic in the pattern recognition area
and is widely applied in many areas. Learning-based FR achieves good perfor-
mance, but linear learning methods share their limitations on extracting the fea-
tures of face image, change of pose, illumination, and express causing the image to
present a complicated nonlinear character. The recently proposed kernel method is
regarded an effective method for extracting the nonlinear features and is widely
used. Kernel learning is an important research topic in the machine learning area,
and some theory and applications fruits are achieved and widely applied in pattern
recognition, data mining, computer vision, image, and signal processing. The
nonlinear problems are solved at large with kernel function and system perfor-
mances such as recognition accuracy and prediction accuracy that are largely
increased. However, the kernel learning method still endures a key problem, i.e.,
kernel function and its parameter selection. Research has shown that kernel
function and its parameters have a direct influence on data distribution in the
nonlinear feature space, and inappropriate selection will influence the performance
of kernel learning. Research on self-adaptive learning of kernel function and its
parameter has important theoretical value for solving the kernel selection problem
widely endured by the kernel learning machine, and has the same important
practical meaning for improvement of kernel learning systems.

The main contributions of this book are described as follows:

First, for parameter selection problems endured by kernel learning algorithms,
this dissertation proposes the kernel optimization method with the data-dependent
kernel. The definition of data-dependent kernel is extended, and its optimal
parameters are achieved through solving the optimization equation created based
on Fisher criterion and maximum margin criterion. Two kernel optimization
algorithms are evaluated and analyzed from two different views.

Second, for problems of computation efficiency and storage space endured by
kernel learning-based image feature extraction, an image matrix-based Gaussian
kernel directly dealing with the images is proposed. The image matrix need not be
transformed to the vector when the kernel is used in image feature extraction.
Moreover, by combining the data-dependent kernel and kernel optimization, we
propose an adaptive image matrix-based Gaussian kernel which not only directly
deals with the image matrix but also adaptively adjusts the parameters of the
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kernels according to the input image matrix. This kernel can improve the per-
formance of kernel learning-based image feature extraction.

Third, for the selection of kernel function and its parameters endured by tra-
ditional kernel discriminant analysis, the data-dependent kernel is applied to kernel
discriminant analysis. Two algorithms named FC+FC-based adaptive kernel dis-
criminant analysis and MMC+FC-based adaptive kernel discriminant analysis are
proposed. The algorithms are based on the idea of combining kernel optimization
and linear projection-based two-stages algorithm. The algorithms adaptively adjust
the structure of kernels according to the distribution of the input samples in the
input space and optimize the mapping of sample data from the input space to the
feature space. Thus the extracted features have more class discriminative ability
compared with traditional kernel discriminant analysis. As regards parameter
selection problem endured by traditional kernel discriminant analysis, this report
presents the Nonparametric Kernel Discriminant Analysis (NKDA) method which
solves the performance of classifier owing to unfitted parameter selection. As
regards kernel function and its parameter selection, kernel structure self-adaptive
discriminant analysis algorithms are proposed and tested with simulations.

Fourth, for problems endured by the recently proposed Locality Preserving
Projection (LPP) algorithm: (1) The class label information of training samples is
not used during training; (2) LPP is a linear transformation-based feature extrac-
tion method and is not able to extract the nonlinear features; (3) LPP endures the
parameter selection problem when it creates the nearest neighbor graph. For the
above problems, this dissertation proposes a supervised kernel locality preserving
projection algorithm, and the algorithm applies the supervised no parameters
method for creating the nearest neighbor graph. The extracted nonlinear features
have the largest class discriminative ability. The improved algorithm solves the
above problems endured by LPP and enhances its performance on feature
extraction.

Fifth, for Pose, Illumination and Expression (PIE) problems endured by image
feature extraction for face recognition, three kernel learning-based face recogni-
tion algorithms are proposed. (1) To make full use of advantages of signal pro-
cessing and learning-based methods on image feature extraction, a face image
extraction method of combining Gabor wavelet and enhanced kernel discriminant
analysis is proposed. (2) Polynomial kernel is extended to fractional power
polynomial model, and is used for kernel discriminant analysis. A fraction power
polynomial model-based kernel discriminant analysis for feature extraction of
facial image is proposed. (3) In order to make full use of the linear and nonlinear
features of images, an adaptively fusing PCA and KPCA for face image extraction
is proposed.

Finally, on the training samples number and kernel function and their parameter
endured by Kernel Principal Component Analysis, this report presents a one-class
support vector-based Sparse Kernel Principal Component Analysis (SKPCA).
Moreover, data-dependent kernel is introduced and extended to propose SKPCA
algorithm. First, a few meaningful samples are found for solving the constraint
optimization equation, and these training samples are used to compute the kernel
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matrix which decreases the computing time and saving space. Second, kernel
optimization is applied to self-adaptive, adjusting the data distribution of the input
samples and the algorithm performance is improved based on the limit training
samples.

The main contents of this book include Kernel Optimization, Kernel Sparse
Learning, Kernel Manifold Learning, Supervised Kernel Self-adaptive Learning,
and Applications of Kernel Learning.

Kernel Optimization

This book aims to solve parameter selection problems endured by kernel learning
algorithms, and presents kernel optimization method with the data-dependent
kernel. The book extends the definition of data-dependent kernel and applies it to
kernel optimization. The optimal structure of the input data is achieved through
adjusting the parameter of data-dependent kernel for high class discriminative
ability for classification tasks. The optimal parameter is achieved through solving
the optimization equation created based on Fisher criterion and maximum margin
criterion. Two kernel optimization algorithms are evaluated and analyzed from
two different views. On practical applications, such as image recognition, for
problems of computation efficiency and storage space endured by kernel learning-
based image feature extraction, an image matrix-based Gaussian kernel directly
dealing with the images is proposed in this book. Matrix Gaussian kernel-based
kernel learning is implemented on image feature extraction using image matrix
directly without transforming the matrix into vector for the traditional kernel
function. Combining the data-dependent kernel and kernel optimization, this book
presents an adaptive image matrix-based Gaussian kernel with self-adaptively
adjusting the parameters of the kernels according to the input image matrix, and
the performance of image-based system is largely improved with this kernel.

Kernel Sparse Learning

On the training samples number and kernel function and its parameter endured by
Kernel Principal Component Analysis; this book presents one-class support vector-
based Sparse Kernel Principal Component Analysis (SKPCA). Moreover, data-
dependent kernel is introduced and extended to propose SKPCA algorithm. First,
the few meaningful samples are found with solving the constraint optimization
equation, and these training samples are used to compute the kernel matrix which
decreases the computing time and saving space. Second, kernel optimization is
applied to self-adaptive adjusting data distribution of the input samples and the
algorithm performance is improved based on the limit training samples.
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Kernel Manifold Learning

On the nonlinear feature extraction problem endured by Locality Preserving
Projection (LPP) based manifold learning, and this book proposes a supervised
kernel locality preserving projection algorithm creating the nearest neighbor
graph. The extracted nonlinear features have the largest class discriminative
ability, and it solves the above problems endured by LPP and enhances its per-
formance on feature extraction. This book presents kernel self-adaptive manifold
learning. The traditional unsupervised LPP algorithm is extended to the supervised
and kernelized learning. Kernel self-adaptive optimization solves kernel function
and its parameters selection problems of supervised manifold learning, which
improves the algorithm performance on feature extraction and classification.

Supervised Kernel Self-Adaptive Learning

On parameter selection problem endured by traditional kernel discriminant anal-
ysis, this book presents Nonparametric Kernel Discriminant Analysis (NKDA) to
solve the performance of classifier owing to unfitted parameter selection. On
kernel function and its parameter selection, kernel structure self-adaptive dis-
criminant analysis algorithms are proposed and tested with simulations. For the
selection of kernel function and its parameters endured by traditional kernel dis-
criminant analysis, the data-dependent kernel is applied to kernel discriminant
analysis. Two algorithms named FC+FC-based adaptive kernel discriminant
analysis and MMC+FC-based adaptive kernel discriminant analysis are proposed.
The algorithms are based on the idea of combining kernel optimization and linear
projection-based two-stage algorithm. The algorithms adaptively adjust the
structure of kernels according to the distribution of the input samples in the input
space and optimize the mapping of sample data from the input space to the feature
space. Thus the extracted features have more class discriminative ability compared
with traditional kernel discriminant analysis.
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Chapter 1
Introduction

1.1 Basic Concept

Face recognition (FR) has become a popular research topic in the computer vision,
image processing, and pattern recognition areas. Recognition performance of the
practical FR system is largely influenced by the variations in illumination condi-
tions, viewing directions or poses, facial expression, aging, and disguises. FR
provides the wide applications in commercial, law enforcement, and military, and
so on, such as airport security and access control, building surveillance and
monitoring, human—computer intelligent interaction and perceptual interfaces,
smart environments at home, office, and cars. An excellent FR method should
consider what features are used to represent a face image and how to classify a
new face image based on this representation. Current feature extraction methods
can be classified into signal processing and statistical learning methods. On signal-
processing-based methods, feature-extraction-based Gabor wavelets are widely
used to represent the face image, because the kernels of Gabor wavelets are similar
to two-dimensional receptive field profiles of the mammalian cortical simple cells,
which capture the properties of spatial localization, orientation selectivity, and
spatial frequency selectivity to cope with the variations in illumination and facial
expressions. On the statistical-learning-based methods, the dimension reduction
methods are widely used. In this book, we have more attentions on learning-based
FR method. In the past research, the current methods include supervised learning,
unsupervised learning, and semi-supervised learning.

1.1.1 Supervised Learning

Supervised learning is a popular learning method through mapping the input data
into the feature space, and it includes classification and regression. During learning
the mapping function, the sample with the class labels is used to training. Many
works discuss supervised learning extensively including pattern recognition,
machine learning.
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2 1 Introduction

Supervised learning methods are consisted of two kinds of generative or dis-
criminative methods. Generative models assume that the data that are indepen-
dently and identically distributed are subject to one probability density function,
for example, posteriori estimation (MAP) [1], empirical Bayes, and variational
Bayes [2]. Different from data generation process, discriminative methods directly
make the decision boundary of the classes. The decision boundary is represented
with a parametric function of data through minimizing the classification error on
the training set [1]. Empirical risk minimization (ERM) is a widely adopted
principle in discriminative supervised learning, for example, neural networks [3]
and logistic regression [2]. As opposed to probabilistic methods, the decision
boundary is modeled directly, which overcomes structural risk minimization
(SRM) principle by Vapnik’s [4], and this method adds a regularity criterion to the
empirical risk. So that, the classifier has a good generalization ability. Most of the
above classifiers implicitly or explicitly require the data to be represented as a
vector in a suitable vector space [5].

Ensemble classifiers are used to combine multiple component classifiers to
obtain a meta-classifier, for example, bagging [6] and boosting [7, 8]. Bagging is a
short form for bootstrap aggregation, which trains multiple instances of a classifier
on different subsamples. Boosting samples trains data more intelligently, and it is
difficult for the existing ensemble to classify with a higher preference.

1.1.2 Unsupervised Learning

Unsupervised learning is a significantly more difficult problem than classification.
Many clustering algorithms have already been proposed [9], and we broadly divide
the clustering algorithms into groups. As an example of a sum of squared error
(SSE) minimization algorithm, K-means is the most popular and widely used
clustering algorithm. K-means is initialized with a set of random cluster centers,
for example, ISODATA [10], linear vector quantization [11].

Parametric mixture models are widely used in machine learning areas [12], for
example, GMM [13, 14] has been extensively used for clustering. Since it assumes
that each component is homogeneous, unimodal, and generated using a Gaussian
density, its performance is limited. For that, an improved method called latent Di-
richlet allocation [15] was proposed, as a multinomial mixture model. Several
mixture models have been extended to their nonparametric form by taking the
number of components to infinity [16—18]. Spectral clustering algorithms [19-21]
are popular nonparametric models, and it minimizes an objective function. Kernel K-
means is a related kernel-based algorithm, which generalizes the Euclidean-distance-
based K-means to arbitrary metrics in the feature space. Using the kernel trick, the
data are first mapped into a higher-dimensional space using a possibly nonlinear map,
and a K-means clustering is performed in the higher-dimensional space.
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1.1.3 Semi-Supervised Algorithms

Semi-supervised learning methods attempt to improve the performance of a
supervised or an unsupervised learning in the presence of side information. This
side information can be in the form of unlabeled samples in the supervised case or
pair-wise constraints in the unsupervised case. An earlier work by Robbins and
Monro [22] on sequential learning can also be viewed as related to semi-
supervised learning, for example, Vapnik’s overall risk minimization (ORM)
principle [23]. Usually, the underlying geometry of the data is captured by rep-
resenting the data as a graph, with samples as the vertices, and the pair-wise
similarities between the samples as edge weights. Several graph-based algorithms
such as label propagation [24], Markov random walks [25], graph cut algorithms
[26], spectral graph transducer [27], and low-density separation [28]. The second
assumption is cluster assumption [29]. Many successful semi-supervised algo-
rithms are TSVM [30] and semi-supervised SVM [31]. These algorithms assume a
model for the decision boundary, resulting in a classifier.

1.2 Kernel Learning

Kernel method was firstly proposed in Computational Learning Theory Confer-
ence in 1992. In the conference, support vector machine (SVM) theory was
introduced and caused the large innovation of machine learning. The key tech-
nology of SVM is that the inner product of the nonlinear vector is defined with
kernel function. Based on the kernel function, the data are mapped into high-
dimensional feature space with kernel mapping. Many kernel learning methods
were proposed through kernelizing the linear learning methods.

Kernel learning theory is widely paid attentions by researchers, and kernel
learning method is successfully applied in pattern recognition, regression esti-
mation, and so on [32-38].

1.2.1 Kernel Definition

Kernel function defines the nonlinear inner product <(x), (y)> of the vector x and
y, then

k(x,y) = (®(x), D(y)) (1.1)

The definition is proposed based on Gram matrix and positive matrix.
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1. Kernel construction

Kernel function is a crucial factor for influencing the kernel learning, and
different kernel functions cause the different generalization of kernel learning,
such as SVM. Researchers construct different kernel in the different application. In
current kernel learning algorithms, polynomial kernel, Gaussian kernel, and sig-
moid kernel and RBF kernel are popular kernel, as follows.

Polynomial kernel
k(x,y) = (x-y)* (d€N) (1.2)
Gaussian kernel

k(x,y) = exp (- u) (¢ > 0) (1.3)
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Sigmoid kernel
k(x.2) = tanh(x(x,2) + ), (¢ > 0, f<0) (1.4)
RBF kernel

k(x,z) = exp(—pd(x,2)), (p > 0) (1.5)

where d(x,7) is a distance measure.

1.2.2 Kernel Character

Based on the definition of kernel, it seems that it firstly constructs the nonlinear
mapping space and then computes the inner product of the input vectors in the
nonlinear mapping space. In fact, in the practical application, kernel function
represents the nonlinear mapping space. Based on this idea, the inner product
computation can avoid the computation in the nonlinear mapping space. So it need
not know the mapping equation in advanced in the practical application. In fact,
for one kernel function, it can construct the kernel-based feature space, where the
inner product is defined by kernel function. The vector in the nonlinear mapping
space can described as follows.

(a) Vector norm:

lo@)[,= I0E)]* = V(®(), 0(x)) = v/k(x,x) (1.6)
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(b) Vector linear combination norm:

(1.8)

According to T. M. Cover’s pattern classification theory, one complicate pattern
classification will be more easily classified in the higher-dimensional mapping

space than low-dimensional nonlinear mapping space.

Suppose that k is real positive definite kernel, and R* := {f : R — R} is the
kernel mapping space from R to R, then the mapping from R to R is defined by

®:R — R¥
x — k(- x)

is Reproduced kernel mapping.
Mercer proposition given the function k in R?, then

Tk : HQ(R) — H2<R)

/ K(x du(v)

is positive, that is, for all f € H,(R?), then

/ kX (F (@) A () > 0

Then

)= A )

(1.9)

(1.10)

(1.11)

(1.12)

Suppose that k satisfies kernel with Mercer Proposition, define the mapping

from R to R® as
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(I):R—>h;f

= (i), (113)

,,,,,

is Mercer kernel mapping, where ; € H>(R) denotes the eigenvalue function T}
and its eigenvalue /;, ny and y; have the same definition to Mercer Proposition.

Supposed that k is Mercer kernel, ® is Mercer kernel mapping, for all
(x,x') € R2, then

(@(x), d(x)) = k(x,x') (1.14)

Mercer kernel mapping is used to construct the Hilbert space, and the inner
product is defined with kernel function. Mercer kernel and position definite kernel
may be defined with the inner product in Hilbert kernel.

Suppose that R = [a, c| is compact region, k : [a, c] x [a,c] — C is continuous
function, then k is position definite kernel, only each continuous function
f:R — C, then

/ k(x, X )f (x)f (x')dxdx’ > 0. (1.15)

R2

1.3 Current Research Status

In 1960s, kernel function has been introduced into pattern recognition, but it just
developed to one hot research topic until SVM was successfully used in pattern
recognition areas [39, 40]. In the following research, Scholkopf introduced kernel
learning into feature extraction [41-43] and proposed kernel principal component
analysis (KPCA) [41, 42], Mika [44-47], Baudat [48] and Roth [49] extended the
linear discriminant analysis (LDA) method into kernel version through using
kernel trick. From that, kernel learning and its relative research attracted
researchers’ interest, and three research stages of the kernel learning are shown as
follows. In the first stage, before 2000, the beginning research of the kernel
learning, the main research fruits include KPCA, kernel discriminant analysis.
Other few research fruits were achieved. In the second stage, 2000-2004, some
relative kernel learning algorithms are achieved such as kernel HMM [50], kernel
associative memory [51]. This stage of research is regarded as the basis for the
following research on kernel learning.

In the third stage, from 2005 to now, many researchers devote their interests to
the kernel learning research area. They developed many kernel learning methods
and applied them to many practical applications. Many universities and research
institutions carried out kernel research study earlier, such as Yale, MIT, Microsoft
Corporation, and achieved fruitful results. China’s Shanghai Jiao Tong University,
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Nanjing University, Nanjing University, Harbin Institute of Technology, Shenzhen
Graduate Institute, and other research institutions have recently carried out
learning algorithms and applications of kernel research gradually and have
achieved some results.

Although research on kernel learning only lasted about a decade, but it has
formed a relatively complete system of kernel learning research and a number of
research branches are developed. They are kernel-based classification, kernel
clustering algorithms, feature extraction based on kernel learning algorithms,
kernel-based learning neural networks and kernel applications and other research
application branch.

1.3.1 Kernel Classification

Kernel learning method originated in SVMs [39, 40, 52], which is a typical
classification algorithms. In subsequent studies, the researchers made a variety of
kernel-based learning classification algorithm. Peng et al. applied kernel method to
improve the nearest neighbor classifier [53], and implemented the nearest neighbor
classification in the nonlinear mapping space. Recently, researchers have proposed
some new kernel-based learning classification algorithm, Jiao et al. [54] proposed
kernel matching pursuit classifier (KMPC) algorithm, as well as Zhang et al. [55]
proposed a learning-based minimum distance classifier, and to optimize the kernel
function parameters applied to the idea of algorithm design, the algorithm can
automatically adjust the parameters of the kernel function and enhance the ability
of nonlinear classification problem. In addition, Jiao et al. [56] proposed kernel
matching pursuit classification algorithm.

1.3.2 Kernel Clustering

Kernel clustering algorithm was developed only in recent years as an important
branch of kernel learning. Ma et al. [57] proposed a discriminant analysis based on
kernel clustering algorithm, which is the main idea to use kernel learning to map
the original data into a high-dimensional feature space. This method performed
C-means clustering discriminant analysis algorithms. Have et al. [58] use kernel
methods of spectral clustering method extended to kernel spectral clustering
method, and Kima [59] and other researcher presented other various kernel-based
learning methods for clustering comparison. Kernel clustering-applied research
also received the majority of attention of scholars. Researchers use kernel clus-
tering as target tracking, character recognition, and other fields. Studies have
shown that kernel learning algorithm clustering has been successfully applied and
is widely used in various fields.
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1.3.3 Kernel Feature Extraction

The branch of study and research in the kernel learning field was the most active
research topic. Kernel feature extraction algorithm to learn a wealth of linear
feature extraction algorithm can learn from the research results, coupled with its
wide range of applications prompted the research branch of rapid development.
Most of the algorithm is a linear feature extraction algorithm expansion, and
improvement of the algorithm is a landmark KPCA algorithm [42] and KFD
algorithm [49]. The success of these two algorithms with the kernel method to solve
linear principal component analysis (PCA) and LDA in dealing with highly com-
plex nonlinear distribution structure classification problem encountered difficulties.
In subsequent research work, Yang et al. proposed KPCA algorithm for FR. Facial
feature extraction based on combined Fisherface algorithm is also presented [60].
The combined Fisherface method extract two different characteristics of an object
using PCA and KPCA respectively, and the two different characteristics are com-
plementary to the image recognition. Finally the combination of two characteristics
is used to identify the image. Liu [61] extended the polynomial kernel function as
fractional power polynomial models and combined with KPCA and Gabor wavelet
for FR. Lu and Liang et al. proposed kernel direct discriminant analysis (KDDA)
algorithm [62-64], and the method differed from traditional KDA algorithms.
Liang et al. [65] and Liang [66] proposed two kinds of criterions to solve mapping
matrix. Their algorithms are similar because they all solved eigenvectors of degree
minimum mapping matrix between unrelated and related original samples. This
method was reported good results on recognition. Yang [67] analyzed theoretically
KFD algorithm connotation and proposed a two stages of KPCA + LDA for KFD
algorithm, and Belhumeur et al. [68] proposed the improved Fisherface algorithm
in order to solve the SSS problem. Yang et al. in subsequent work theoretically
proved the rationality of the algorithm [69]. In addition, Baudat et al. [70] proposed
that a kernel-based generalized discriminant analysis algorithm with KDA differ-
ence is that it found that change in interclass matrix is zero matrix such a trans-
formation matrix. Zheng and other researchers proposed a weighting factor based
on the maximum interval discriminant analysis algorithm [71], and Wu et al.
proposed a fuzzy kernel discriminant analysis algorithm [72], and Tao et al. pro-
posed KDDA algorithmic improvements [73]. In fact, the choice of kernel
parameter has a great impact on the performance of the algorithm. In order to try to
avoid the kernel function parameters on the algorithm, the researchers applied
kernel parameter selection method into KDA algorithm to improve the perfor-
mance. For example, Huang [74], Wang [75], and Chen [76] selected kernel
function parameters to improve KDA, and other improved KDA algorithms are
presented by other literatures [77-86]. In addition, many other kernel-based
learning methods were presented for feature extraction and classification. Wang
et al. proposed a kernel-based HMM algorithm [87]. Yang used the kernel method
to independent component analysis (ICA) for feature extraction and presented
kernel independence Element Analysis (KICA) [88], and Chang et al. [89] proposed
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kernel Particle filter for target tracking. Zhang et al. [90] proposed Kernel Pooled
Local Subspaces for feature extraction and classification.

1.3.4 Kernel Neural Network

In recent years, kernel method was applied to neural networks. For example,
Shi et al. [91] will reproduce kernel and organically combine it with neural net-
works to propose reproduced kernel neural networks. The classical application of
kernel in the neural network is self-organizing map (SOM) [60, 92-94]. The goal
of SOM is to use low-dimensional space of the original high-dimensional space
point that represents the point of making this representation to preserve the ori-
ginal distance or similarity relation. Zhang et al. [91] proposed kernel associative
memory combined with wavelet feature extraction algorithm. Zhang et al. [95]
proposed a Gabor wavelet associative memory combined with the kernel-based FR
algorithm, Sussner et al. [96] proposed based on dual kernel associative memory
algorithms, and Wang et al. [97] used the empirical kernel map associative
memory to enhance the performance of the algorithm method.

1.3.5 Kernel Application

With the kernel research, kernel learning methods are widely used in many
applications, for example, character recognition [98, 99], FR [100-102], text
classification [103, 104], DNA analysis [105-107], expert system [108], image
retrieval [109]. Kernel-learning-based FR is the most popular application, and
kernel method provides one solution to PIE problems of FR.

1.4 Problems and Contributions

Kernel learning is an important research topic in the machine learning area, and
some theory and application fruits are achieved and widely applied in pattern
recognition, data mining, computer vision, and image and signal processing areas.
The nonlinear problems are solved at large with kernel function and system per-
formances such as recognition accuracy, prediction accuracy largely increased.
However, kernel learning method still endures a key problem, i.e., kernel function
and its parameter selection. Researches show that kernel function and its param-
eters have the direct influence on the data distribution in the nonlinear feature
space, and the inappropriate selection will influence the performance of kernel
learning. Research on self-adaptive learning of kernel function and its parameter
has an important theoretical value for solving the kernel selection problem widely
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endured by kernel learning machine and has the same important practical meaning
for the improvement of kernel learning systems.

The main contributions of this book are described as follows.

Firstly, for the parameter selection problems endured by kernel learning algo-
rithms, the book proposes kernel optimization method with the data-dependent
kernel. The definition of data-dependent kernel is extended, and the optimal
parameters of data-dependent kernel are achieved through solving the optimization
equation created based on Fisher criterion and maximum margin criterion. Two
kernel optimization algorithms are evaluated and analyzed from two different
views.

Secondly, for the problems of computation efficiency and storage space endured
by kernel-learning-based image feature extraction, an image-matrix-based
Gaussian kernel directly dealing with the images is proposed. The image matrix is
not needed to be transformed to the vector when the kernel is used in image feature
extraction. Moreover, by combining the data-dependent kernel and kernel opti-
mization, we propose an adaptive image-matrix-based Gaussian kernel which not
only directly deals with the image matrix but also adaptively adjusts the param-
eters of the kernels according to the input image matrix. This kernel can improve
the performance of kernel-learning-based image feature extraction.

Thirdly, for the selection of kernel function and its parameters endured by
traditional kernel discriminant analysis, the data-dependent kernel is applied to
kernel discriminant analysis. Two algorithms named FC + FC-based adaptive
kernel discriminant analysis and MMC + FC-based adaptive kernel discriminant
analysis are proposed. Two algorithms are based on the idea of combining kernel
optimization and linear projection based on two-stage algorithm. Two algorithms
adaptively adjust the structure of kernels according to the distribution of the input
samples in the input space and optimize the mapping of sample data from the input
space to the feature space. So the extracted features have more class discriminative
ability compared with traditional kernel discriminant analysis. On parameter
selection problem endured by traditional kernel discriminant analysis, this report
presents nonparameter kernel discriminant analysis (NKDA) and this method
solves the performance of classifier owing to unfitted parameter selection. On
kernel function and its parameter selection, kernel structure self-adaptive dis-
criminant analysis algorithms are proposed and testified with the simulations.

Fourthly, for the problems endured by the recently proposed locality preserving
projection (LPP) algorithm, (1) the class label information of training samples is
not used during training; (2) LPP is a linear-transformation-based feature extrac-
tion method and is not able to extract the nonlinear features; (3) LPP endures the
parameter selection problem when it creates the nearest neighbor graph. For the
above problems, this book proposes a supervised kernel LPP algorithm, and this
algorithm applies the supervised no parameter method of creating the nearest
neighbor graph. The extracted nonlinear features have the largest class discrimi-
native ability. The improved algorithm solves the above problems endured by LPP
and enhances its performance on feature extraction.
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Fifthly, for the pose, illumination, and expression (PIE) problems endured by
image feature extraction for FR, three kernel-learning-based FR algorithms are
proposed. (1) In order to make full use of advantages of signal-processing- and
learning-based methods on image feature extraction, a face image extraction
method of combining Gabor wavelet and enhanced kernel discriminant analysis is
proposed. (2) Polynomial kernel is extended to fractional power polynomial model,
and it is used to kernel discriminant analysis. A fraction power-polynomial-model-
based kernel discriminant analysis for feature extraction of facial image is pro-
posed. (3) In order to make full use of the linear and nonlinear features of images, an
adaptively fusing PCA and KPCA for face image extraction are proposed.

Sixthly, on the training samples’ number and kernel function and its parameter
endured by KPCA, this report presents one-class support-vector-based sparse
kernel principal component analysis (SKPCA). Moreover, data-dependent kernel
is introduced and extended to propose SKPCA algorithm. Firstly, the few mean-
ingful samples are found with solving the constraint optimization equation, and
these training samples are used to compute the kernel matrix which decreases the
computing time and saving space. Secondly, kernel optimization is applied self-
adaptively to adjust the data distribution of the input samples and the algorithm
performance is improved based on the limit training samples.

1.5 Contents of this Book

The main contents of this book include kernel optimization, kernel sparse learning,
kernel manifold learning, supervised kernel self-adaptive learning, and applica-
tions of kernel learning.

Kernel Optimization

This research aims to solve the parameter selection problems endured by kernel
learning algorithms and presents kernel optimization method with the data-
dependent kernel. This research extends the definition of data-dependent kernel
and applies it to kernel optimization. The optimal structure of the input data is
achieved through adjusting the parameter of data-dependent kernel for high class
discriminative ability for classification tasks. The optimal parameter is achieved
through solving the optimization equation created based on Fisher criterion and
maximum margin criterion. Two kernel optimization algorithms are evaluated and
analyzed from two different views. On the practical applications, such as image
recognition, for the problems of computation efficiency and storage space endured
by kernel-learning-based image feature extraction, an image-matrix-based
Gaussian kernel directly dealing with the images is proposed in this research.
Matrix Gaussian-kernel-based kernel learning is implemented on image feature
extraction using image matrix directly without transforming the matrix into vector
for the traditional kernel function. Combining the data-dependent kernel and
kernel optimization, this research presents an adaptive image—matrix-based
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Gaussian kernel with self-adaptively adjusting the parameters of the kernels
according to the input image matrix, and the performance of image-based system
is largely improved with this kernel.

Kernel Sparse Learning

On the training samples’ number and kernel function and its parameter endured
by KPCA, this research presents one-class support-vector-based SKPCA. More-
over, data-dependent kernel is introduced and extended to propose SKPCA
algorithm. Firstly, the few meaningful samples are found with solving the con-
straint optimization equation, and these training samples are used to compute the
kernel matrix which decreases the computing time and saving space. Secondly,
kernel optimization is applied self-adaptively to adjust the data distribution of the
input samples and the algorithm performance is improved based on the limit
training samples.

Kernel Manifold Learning

On the nonlinear feature extraction problem endured by LPP-based manifold
learning, this research proposes a supervised kernel LPP algorithm with super-
vised, creating the nearest neighbor graph. The extracted nonlinear features have
the largest class discriminative ability, and it solves the above problems endured
by LPP and enhances its performance on feature extraction. This research presents
kernel self-adaptive manifold learning. The traditional unsupervised LPP algo-
rithm is extended to the supervised and kernelized learning. Kernel self-adaptive
optimization solves kernel function and its parameter selection problems of
supervised manifold learning, which improves the algorithm performance on
feature extraction and classification.

Supervised Kernel Self-Adaptive Learning

On parameter selection problem endured by traditional kernel discriminant
analysis, this research presents NKDA to solve the performance of classifier owing
to unfitted parameter selection. On kernel function and its parameter selection,
kernel structure self-adaptive discriminant analysis algorithms are proposed and
testified with the simulations. For the selection of kernel function and its param-
eters endured by traditional kernel discriminant analysis, the data-dependent
kernel is applied to kernel discriminant analysis. Two algorithms named
FC 4 FC-based adaptive kernel discriminant analysis and MMC 4 FC-based
adaptive kernel discriminant analysis are proposed. Two algorithms are based on
the idea of combining kernel optimization and linear projection based on two-stage
algorithm. Two algorithms adaptively adjust the structure of kernels according to
the distribution of the input samples in the input space and optimize the mapping
of sample data from the input space to the feature space. So the extracted features
have more class discriminative ability compared with traditional kernel discrim-
inant analysis.
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Chapter 2
Statistical Learning-Based Face
Recognition

2.1 Introduction

Face recognition has the wide research and applications on many areas. Many
surveys of face recognition are implemented. Different from previous surveys on
from a single viewpoint of application, method, or condition, this book has a com-
prehensive survey on face recognition from practical applications, sensory inputs,
methods, and application conditions. In the sensory inputs, we review face recog-
nition from image-based, video-based, 3D-based, and hyperspectral image-based
face recognition, and a comprehensive survey of face recognition methods from the
viewpoints of signal processing and machine learning is implemented, such as kernel
learning, manifold learning method. Moreover, we discuss the single-training-
sample-based face recognition and under the variable poses. The prominent algo-
rithms are described and critically analyzed, and relevant issues such as data col-
lection, the influence of the small sample size, and system evaluation are discussed.

Statistical learning-based face recognition is a hot and popular research topic in
recent years. As a subfield of pattern recognition, face recognition (or face clas-
sification) has become a hot research point. In pattern recognition and in image
processing, feature extraction based on dimensionality reduction plays the
important role in the relative areas. Feature extraction simplifies the amount of
resources required to describe a large set of data accurately for classification and
clustering. On the algorithms, when the input data are too large to be processed
and it is suspected to be notoriously redundant (much data, but not much infor-
mation), then the input data will be transformed into a reduced representation set
of features with linear transformation or the nonlinear transformation. Trans-
forming the input data into the set of features is called feature extraction. If the
features extracted are carefully chosen, it is expected that the feature set will
extract the relevant information from the input data in order to perform the desired
task using this reduced representation instead of the full-size input data.

Face recognition has been a popular research topic in the computer vision,
image processing, and pattern recognition areas. Recognition performance of the
practical face recognition system is largely influenced by the variations in
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illumination conditions, viewing directions or poses, facial expression, aging, and
disguises. Face recognition provides the wide applications in commercial, law
enforcement, and military, and so on, such as airport security and access control,
building surveillance and monitoring, human—computer intelligent interaction and
perceptual interfaces, smart environments at home, office, and cars. Many appli-
cation areas of face recognition are developed based on two primary verification
(one-to-one) and identification (one-to-many) tasks as shown in Table 2.1.

2.2 Face Recognition: Sensory Inputs
2.2.1 Image-Based Face Recognition

Image-based face recognition methods can be divided into feature-based and
holistic methods. On feature-based face recognition, geometry-based face

Table 2.1 Face recognition
applications

Areas Tasks

Security [99, 10] Access control to buildings
Airports/seaports
ATM machines
Border checkpoints [100, 101]
Computer/network security [43]
Smart card [44]
Video indexing [102, 103] Surveillance
Labeling faces in video
Forensics
Criminal justice systems
Mug shot/booking systems
Post-event analysis
Image database Licensed drivers’ managing
investigations [104] Benefit recipients
Missing children
Immigrants and police bookings
Witness face reconstruction
General identity verification  Electoral registration
Banking
Electronic commerce
Identifying newborns
National IDs
Passports
Drivers’ licenses
Employee IDs
HCI [45, 105] Ubiquitous aware
Behavior monitoring
Customer assessing
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Fig. 2.1 Geometrical
feature-based face
recognition in [1]

recognition is the most popular method in the previous work. The work in [1] is a
representative work, which computed a vector of 35 geometric features shown in
Fig. 2.1, and a 90 % recognition rate was reported. But the high 100 % recognition
accuracy is achieved by the same database with the experiments under the tem-
plate-based face recognition. Other methods were proposed for geometry-based
face recognition, including filtering and morphological operations [2], Hough
transform methods [3], and deformable templates [4, 5]. Researchers applied 30-
dimensional feature vector derived from 35 facial features as shown in Fig. 2.2 and
reported a 95 % recognition accuracy on 685 images of database. These facial
features are marked manually and had its limitations on autorecognition in the
practical face recognition system. In the following research work [6], researchers
presented an automatic feature extraction but less recognition accuracy.

On holistic methods, which attempt to identify faces using global representa-
tions, i.e., descriptions are based on the entire image rather than on local features
of the face. Modular eigenfeature-based face recognition [7] deals with localized

Fig. 2.2 Manually mark
facial features [97]
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Fig. 2.3 a Examples of facial feature training templates used and b the resulting typical
detections [7]

variations and a low-resolution description of the whole face in terms of the salient
facial features as shown in Fig. 2.3.

As the famous face recognition method, principal component analysis (PCA)
has been widely studied. Some recent advances in PCA-based algorithms include
weighted modular PCA [8], adaptively weighted subpattern PCA [9], two-
dimensional PCA [10, 11], multi-linear subspace analysis [12], eigenbands [13],
symmetrical PCA [14].

2.2.2 Video-Based Face Recognition

With the development of video surveillance, video-based face recognition has
widely used in many areas. Video-based face recognition system typically consists
of face detection, tracking, and recognition [15]. In the practical video face rec-
ognition system, most of them applied a good frame to recognize a new face [16].
In [17], two types of image sequences were done in training and test procedure. As
shown in Figs. 2.4 and 2.5, eight primary sequences were taken in a relatively
constrained environment, and then a secondary sequence is recorded in uncon-
strained atmosphere (Fig. 2.6).
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Fig. 2.5 A complete secondary sequence for the class Steve [17]

2.2.3 3D-Based Face Recognition

As shown in Fig. 2.7, sixteen examples with full-color frontal and profile view
photographs are shown. The profile images were converted to grayscale images.
To prevent participants from matching the faces by hairstyles and forehead fringes,
the distances between the lowest hair cue in the forehead and the concave of the
nose of all the faces were measured [18]. The minimum distance between the faces
in the same set was taken as the standard length for all the faces in the same set,
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Fig. 2.7 Examples of the front-view faces with their corresponding grayscale profiles [18]

and the faces in the same set were trimmed to the same extent based on the
standard length.

2.2.4 Hpyperspectral Image-Based Face Recognition

Multispectral and hyperspectral imaging with remote sensing purposes is widely
used in environment reconnaissance, agriculture, forest, and mineral exploration.
Multispectral and hyperspectral imaging obtains a set of spatially coregistered
images with its spectrally contiguous wavelengths. Recently, it has been applied to
biometrics, skin diagnosis, etc. Especially, some studies on hyperspectral face
recognition have been reported very recently [19]. Researchers built an indoor
hyperspectral face acquisition system shown in Fig. 2.8. For each individual, four
sessions were collected at two different times (2 sessions each time) with an
average time span of five months. The minimal interval is three months, and the
maximum interval is ten months. Each session consists of three hyperspectral
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Fig. 2.9 Examples of a set of 33 bands of hyperspectral images from a person [19]

cubes—frontal, right, and left views with neutral expression. In the hyperspectral
imaging system, the spectral range is from 400 to 720 nm with a step length of
10 nm with producing 33 bands in all. Some examples are shown in Fig. 2.9.
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2.3 Face Recognition: Methods
2.3.1 Signal Processing-Based Face Recognition

An excellent face recognition method should consider what features are used to
represent a face image and how to classify a new face image based on this repre-
sentation. Current feature extraction methods can be classified into signal processing
and statistical learning methods. On signal processing-based methods, feature
extraction-based Gabor wavelets are widely used to represent the face image
[20, 21], because the kernels of Gabor wavelets are similar to two-dimensional
receptive field profiles of the mammalian cortical simple cells, which captures the
properties of spatial localization, orientation selectivity, and spatial frequency
selectivity to cope with the variations in illumination and facial expressions. On the
statistical learning-based methods, the dimensionality reduction methods are widely
used in the past works [22-27], and the PCA and LDA are widely used among the
dimensionality reduction methods [28]. Recently, kernel-based nonlinear feature
extraction methods were applied to face recognition [29-31], which has attracted
much attention in the past research works [32, 33].

Recently, video-based technology has been developed and applied into many
research topics including coding [34, 35], enhancing [36, 37], and face recognition
as discussed in the previous section. In this section, Gabor-based face recognition
technology is discussed. The use of Gabor filter sets for image segmentation has
attracted quite some attention in the last decades. Such filter sets provide a
promising alternative in view of the amount and diversity of “normal” texture
features proposed in the literature. Another reason for exploiting this alternative is
the outstanding performance of our visual system, which is known by now to apply
such a local spectral decomposition. However, it should be emphasized that Gabor
decomposition only represents the lowest level of processing in the visual system.
It merely mimics the image coding from the input (cornea or retina) to the primary
visual cortex (cortical hypercolumns), which, in turn, can be seen as the input stage
for further and definitively more complex cortical processing. The nonorthogo-
nality of the Gabor wavelets implies that there is redundant information in the
filtered images (Fig. 2.10).
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Fig. 2.11 Outline of analytical methods [38]

Current Gabor-based face recognition can be divided into two major types:
analytical methods and holistic methods [38]. The flow of analytical method is
shown in Fig. 2.11, and the one of the holistic methods is shown in Fig. 2.12.
Based on how they select the nodes, analytical methods can be divided into graph-
matching-based, manual detection (or other nongraph algorithms), and enhanced
methods as shown in Table 2.2. As show in Fig. 2.12, Holistic methods consider
Gabor convolutions as a whole and therefore usually rely on an adequate pre-
processing, like face alignment, size normalization, and tilt correction. However,
these methods still endure the dimensionality problem. So in the practical appli-
cations, dimensionality reduction methods such as PCA and LDA should be
implemented to reduce the dimensionality of the vectors [39].

2.3.2 A Single Training Image per Person Algorithm

Face recognition has received more attention from the industrial communities in
the recent years owing to its potential applications in information security, law
enforcement and surveillance, smart cards, access control. In many practical
applications, owing to the difficulties of collecting samples or storage space of
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Fig. 2.12 Outline of holistic methods [38]
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Table 2.2 Gabor-based face

“ Types Major methods
recognition [38] Graph-based EBGM
DLA
Nongraph-based Manual detection

Ridge/valley detection
Nonuniform sampling
Gaussian mixture models

Enhanced Optimal Gabor parameters
Gabor + Adaboost

Downsampled Gabor+ GFC

PCA/LDA HEGFC

Downsampled Gabor Gabor kernel PCA

Kernel PCA/LDA Gabor + KDDA

Gabor 2D methods Gabor + 2DPCA

Gabor + B2DPCA
Gabor + (2D)2PCA

Local binary patterns LGBPHS
GBC
HGPP
No downsampling Multichannel Gabor + PCA

systems, only one sample image per person is stored in the system, so the research
of face recognition from one sample per person, owing to its own advantages (easy
collecting of samples, less storage, and computational cost), has been a subre-
search topic in the face recognition area. The traditional method such as Fisherface
fails when each person just has one training face sample available because of
nonexistence of the intraclass scatter. Recently, researchers have proposed many
algorithms, such as (PC)2A [40], E(PC)2A [41], and SVD perturbation [42], for
face recognition with one training image per person. But these algorithms still
endure some problem. For example, the procedure of E(PC)2A is divided into two
stages: (1) constructing a new image by combining the first-order and second-order
projected images and the original image; (2) performing PCA on the newly
combined training images. In the second stage, the combined image matrix should
be mapped onto a 1D vector in advance in order to perform PCA. This causes the
high storage and computational cost. In order to enhance the practicability of the
face recognition system, we propose a novel algorithm so-called 2D(PC)2A for
face recognition with one training image per person in this letter. 2D(PC)2A
performs PCA on the set of combined training images directly without mapping
the image matrix to 1D vector. Thus, 2D(PC)2A can directly extract feature matrix
from the original image matrix. This leads to that much less time is required for
training and feature extraction. Further, experiments implemented on two popular
databases show that the recognition performance of 2D(PC)2A is better than that
of classical E(PC)2A.
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In the real-world application of face recognition system, owing to the diffi-
culties of collecting samples or storage space of systems, only one sample image
per person is stored in the system, which is so-called one sample per person
problem. Moreover, pose and illumination have impact on recognition perfor-
mance. In this letter, we propose a novel pose and illumination robust algorithm
for face recognition with a single training image per person to solve the above
limitations. Experimental results show that the proposed algorithm is an efficient
and practical approach for face recognition.

The procedure of 2D(PC)2A can be divided into the three stages: (1) creating
the combined image from the original image I(m, n) with M x N pixels
(I(m,n) € 10,1], m € [1,M], n € [1,N]); (2) performing 2DPCA on the combined
images; (3) classifying a new face based on assembled matrix distance (AMD).
The detailed procedure is described as follows:

Step 1 Create the combined image. In order to effectively recognize faces with
only one example image per class, we derive a combined image from the
original image by the first-order and second-order projection. Firstly, the
first-order projected image P;(m,n) and second-order projected image
P,(m,n) are created as follows:

Py(m,n) = % (2.1)
Py(m,n) = %ﬁ;w (2.2)

where Vi(m) = %Zgill(m,p) and Hi(n) = ﬁzlq‘il I(q,n), and I is the mean
value of I(m,n), and Va(m) = L3N J(m,n) and Hy(n) = LM J(m,n) and
J(m,n) = I(m,n)*, and 7J is the mean value of J(m,n). Secondly, the combined
image can be created as follows:

I(m,n) + aPi(m,n) + fP,(m,n)

Iy(m,n) = o (2.3)

Step 2 Perform 2DPCA. Instead of performing PCA on the set of combined
images, 2D(PC)2A performs two-dimensional PCA on the image matrix
directly rather than 1D vectors for covariance matrix estimation, thus
claimed to be more computationally cheap and more suitable for small
sample size problem. Let the combined image I; (j =1, 2, ..., C) the
average image of all training samples be I,, then the image covariance
matrix S7 can be evaluated as follows:



30 2 Statistical Learning-Based Face Recognition

1< T _
Sr=2>_ (= 1) (i —1) (2.4)
J=1
Then, a set of optimal projection axis of 2DPCA {wy, wy, ..., wy}, which are

then used for feature extraction, can be obtained by maximizing the image scatter
criterion

J(W) = w's;w (2.5)

The low-dimensional feature matrix Y of a combined image matrix /, can be
obtained as follows:

Y = [,Wop (2.6)

where Wop = {wy, wa, ..., wg}. In Eq. (2.6), the dimension of 2DPCA projector
Wopt is N X d, and the dimension of 2DPCA feature matrix Y is M x d.

Step 3 Implement AMD for classification. After the feature matrices are extracted
from the original images based on 2D(PC)2A in Step 1 and 2, the nearest
neighbor criterion is applied to classification based on the distance between
two feature matrices. Unlike E(PC)2A approach to produce a feature
vector, 2D(PC)2A directly extracts a feature matrix from an original image
matrix. So, we apply AMD metric to calculate the distance between two
feature matrices. Given two feature matrices A = (ajj),, and
B = (bij) yyxq» the AMD damp(A, B) is obtained as follows:

1/p

Y (1/2)p
davp (A, B) = Z(Z(aij_bijy) (2.7)

=1

After calculating the AMD between the feature matrix of the test sample and
the training sample, we apply nearest neighbor criterion to classification based on
AMD.

In this section, we implement experiments on ORL [43], YALE [44], and
UMIST databases [45] to evaluate the proposed algorithm. Firstly, we introduce
the face databases as follows.

Olivetti Research Laboratory (ORL) face database, developed at the ORL,
Cambridge, UK, is composed of 400 grayscale images with 10 images for each of
40 individuals. The variations in the images are across pose, time, and facial
expression. Some image examples are shown in Fig. 2.1.

YALE face database was constructed at the YALE Center for Computational
Vision and Control. It contains 165 grayscale images of 15 individuals. These
images are taken under different lighting conditions (left-light, center-light, and



2.3  Face Recognition: Methods 31

right-light), and different facial expressions (normal, happy, sad, sleepy, surprised,
and wink), and with/without glasses. Some image examples are shown in Fig. 2.2.

UMIST face database consists of 564 images of 20 people. Each covers a range of
poses from profile to frontal views. Subjects cover a range of race/sex/appearance.
Each subject exists in their own directory labeled 1a, b, ... t, and images are num-
bered sequentially as they were taken. Some image examples are shown in Fig. 2.3.

We implement experiments on ORL and YALE with two manners. A determin-
istic manner: The training set and the testing set are constructed as shown in
Tables 2.1 and 2.2. Here, our goal is to have a good look at the performance of specific
partition of the database; thus, we can see how much the influence of recognition rate
under the different pose, illumination, and expression (PIE). A random manner: From
ORL face database, we randomly select one image from each subject, and the rest
images are used to test the performance. Only one image of each person randomly
selected from YALE database is used to construct the training set, and the rest images
of each person are used to test the performance of the algorithms. Moreover, we
implement experiments on UMIST face database on a random manner.

It is worthy to emphasize the following points. (1) We run experiments for 10
times, and the average rate is used to evaluate the classification performance. (2)
The experiments are implemented on a Pentium 3.0 GHz computer with 512-MB
RAM and programmed in the MATLAB platform (version 6.5). (3) To reduce
computation complexity, we resize the original ORL face images sized
112 x 92 pixels with a 256 gray scale to 48 x 48 pixels. Similarly, the images
from YALE databases are cropped to the size of 100 x 100 pixels, and finally, a
subimage procedure crops the face image to the size of 112 x 92 to extract the
facial region on UMIST face database.

We also implement other popular methods such as PCA, (PC)2A, E(PC)2A, and
SVD perturbation for face recognition with single training sample per person. In
our experiments, we select o = 0.125 and § = 0.05 for 2D(PC)2A and E(PC)2A.
As results shown in Tables 2.3, 2.4, 2.5, 2.6, and 2.7, the proposed algorithm gives
a highest recognition rate compared with other popular methods. Moreover, since
2D(PC)2A deals with matrix directly instead of mapping onto 1D vector as
E(PC)2A or (PC)2A, it is apparent that 2D(PC)2A is more efficient than E(PC)2A
or (PC)2A. So, we say that 2D(PC)2A method is an efficient and practical
approach for face recognition (Tables 2.8, 2.9).

Table 2.3 Deterministic training and test set on ORL face database

Training set Test set
ORL_A 1# 24, 3#, 44, S#, o#, T#, 8#, 9#, 10#
ORL_B 2# 14#, 3#, 4#, 5#, O#, T#, 8#, O#, 10#
ORL_C 3# 1#, 24, 4#, 5#, 6#, T#, 8#, 9#, 10#
ORL_D 44 14, 2#, 3#, 5#, O#, T#, 8#, O#, 10#
ORL_E S5# 14#, 2#, 3#, 44, O#, T#, 8#, O#, 10#

Notes 1# denotes the first image of each person, 2# denotes the second image of each person, and
other images are marked with the same ways
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Table 2.4 Deterministic training and test set on YALE face database

Training set Test set
YALE_a 1# 2#, 3#, 4#, S#, O#, T#, 8#, O#, 10#, 11#
YALE _b 2# 14, 3#, 4#, 5#, O6#, T#, 8#, o#, 104, 11#
YALE _c 3# 1#, 2#, 44, S#, O#, T#, 8#, O#, 10#, 11#
YALE _d 4# 1#, 2#, 3#, S#, 6#, T#, 8#, O#, 10#, 11#
YALE _e S5# 14, 24, 3#, 44, O#, T#, 8#, O#, 104, 11#

Notes 1# denotes the first image of each person, 2# denotes the second image of each person, and

other images are marked with the same ways

Table 2.5 Recognition performance on ORL database in random manner

Algorithms PCA 2DPCA (PC)2A E(PC)2A SVD 2D(PC)2A
Recognition rate 0.54 0.54 0.56 0.57 0.55 0.60
Table 2.6 Recognition performance on YALE database in random manner

Algorithms PCA 2DPCA (PC)2A E(PC)2A SVD 2D(PC)2A
Recognition rate 0.54 0.56 0.55 0.56 0.54 0.61
Table 2.7 Recognition performance on ORL database in deterministic manner

Algorithms PCA 2DPCA (PC)2A E(PC)2A SVD 2D(PC)2A
ORL_A 0.55 0.54 0.57 0.58 0.56 0.61
ORL_B 0.55 0.55 0.58 0.59 0.59 0.62
ORL_C 0.55 0.56 0.57 0.58 0.59 0.61
ORL_D 0.57 0.56 0.59 0.60 0.59 0.63
ORL_E 0.57 0.57 0.61 0.62 0.60 0.64
Table 2.8 Recognition performance on YALE database in deterministic manner

Algorithms PCA 2DPCA (PC)2A E(PC)2A SVD 2D(PC)2A
YALE_a 0.55 0.56 0.55 0.57 0.55 0.62
YALE _b 0.56 0.57 0.57 0.58 0.56 0.63
YALE _c¢ 0.54 0.55 0.54 0.56 0.55 0.61
YALE _d 0.57 0.58 0.57 0.59 0.58 0.64
YALE _e 0.56 0.59 0.58 0.58 0.58 0.63
Table 2.9 Recognition performance on UMIST face database in random manner

Algorithms PCA 2DPCA (PC)2A E(PC)2A SVD 2D(PC)2A
Recognition rate 0.56 0.57 0.59 0.60 0.59 0.65
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Although the proposed algorithm gives a highest recognition rate compared
with other popular methods, the highest recognition rate is still not so high (only
about 0.60) owing to PIE problem of face recognition. So in the future research
work, we will pay attention to solve the PIE problem to enhance the whole rec-
ognition rate of the algorithm. Some essential questions are included here under to
be answered in the future: (1) Are there other methods of choosing « and f3 in the
practical application? (2) In the experiments, the parameter p for AMD is chosen
with the experiments. Is there other alternative method to choose this parameter?
(3) 2D(PC)2A gives higher recognition accuracy, but the recognition rate is not so
high. How to increase the recognition performance of the algorithm is a key
problem in the future work.

2.4 Statistical Learning-Based Face Recognition

Learning-based method aims to reduce the dimensionality of the original data with
mapping-based dimensionality reduction. The learning methods can be divided
into two kinds of linear and nonlinear methods. The linear projection-based
methods are used to find an optimal matrix projection to achieve the separable
class discriminant of the data in the feature space. As shown in Fig. 2.13, the data
in the original space are projected onto feature space, where the excellent class
discriminative ability is achieved. This method is widely used in many applica-
tions, and the excellent results are reported in the many areas. But in some
applications, such as face recognition, different face images have the similar pixel
distributions, contour geometries, which cause more difficulties on recognition.
Since the influences of poses, illuminations, and expressions, the different face
images from a same person have the complex changes, and these changes cannot

Fig. 2.13 Some examples from ORL face database (the images come from the ORL, Cambridge,
UK)
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Fig. 2.14 Some examples from YALE face database (the images come from the YALE Center
for Computational Vision and Control)

Fig. 2.15 Some examples from UMIST face database (the images come from University of
Manchester Institute of Science and Technology)

be described with the linear projection. The previous linear methods perform not
well on this case. It is not able to find the optimal projection for the good class
discriminative ability of data in the feature space as shown in Fig. 2.14. The basic
solution of this problem is shown in Figs. 2.15, 2.16, and 2.17.

2.4.1 Manifold Learning-Based Face Recognition

Feature extraction with dimensionality reduction is an important step and essential
process in embedding data analysis [46]. Linear dimensionality reduction aims to
develop a meaningful low-dimensional subspace in a high-dimensional input space
such as PCA and LDA. LDA is to find the optimal projection matrix with Fisher
criterion through considering the class labels, and PCA seeks to minimize the
mean square error criterion. PCA is generalized to form the nonlinear curves such
as principal curves [47] or principal surfaces [48]. Principal curves and surfaces
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are nonlinear generalizations of principal components and subspaces, respectively.
The principal curves are essentially equivalent to self-organizing maps (SOM)
[49]. With the extended SOM, ViSOM preserves directly the distance information
on the map along with the topology [50], which represents the nonlinear data [51]
and represents a discrete principal curve or surface through producing a smooth
and graded mesh in the data space. Recently, researchers proposed other manifold
algorithms such as Isomap [52], locally linear embedding (LLE) [53], and locality
preserving projection (LPP) [54]. LPP projects easily any new data point in the
reduced representation space through preserving the local structure and intrinsic
geometry of the data space [55]. Many improved LPP algorithms were proposed in
recent years. Zheng et al. used the class labels of data points to enhance its
discriminant power in the low-dimensional mapping space to propose supervised
LPP (SLPP) for face recognition [56]. However, LPP is not orthogonal, which
makes it difficult to reconstruct the data, so researchers applied the class infor-
mation to present orthogonal discriminant locality preserving projections
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(ODLPP) for face recognition through orthogonalizing the basis vectors of the face
subspace [57]. Cai et al. proposed the OLPP to produce orthogonal basis functions
with more power of preserving locality than LPP [58]. OLPP was reported to have
more discriminating power than LPP. Yu et al. introduced a simple uncorrelated
constraint into the objective function to present uncorrelated discriminant locality
preserving projections (UDLPP) with the aim of preserving the within-class
geometric structure but maximizing the between-class distance [59]. In order to
improve the performance of LPP on the nonlinear feature extraction, researchers
perform UDLPP in reproducing kernel Hilbert space to develop Kernel UDLPP for
face recognition and radar target recognition. Feng et al. presented an alternative
formulation of Kernel LPP (KLPP) to develop a framework of KPCA + LPP
algorithm [60]. In recent research, locality preserving projection and its improved
methods are used in many areas, such as object recognition [61, 62], face detection
[63, 64], and image analysis [65]. For any special image-based applications, such
as face recognition, researchers proposed 2D LPP which extracts directly the
proper features from image matrices without transforming one matrix into one
vector [66, 67]. Both PCA and LPP are unsupervised learning methods, and LDA
is supervised learning method. One of the differences between PCA and LPP lies
in the global or local preserving property, that is, PCA seeks to preserve the global
property, while LPP preserves the local structure. The locality preserving property
leads to the fact that LPP outperforms PCA. Also, as the global method, LDA
utilizes the class information to enhance its discriminant ability which causes LDA
to outperform PCA on classification. But the objective function of LPP is to
minimize the local quantity, i.e., the local scatter of the projected data. This
criterion cannot be guaranteed to yield a good projection for classification pur-
poses. So, it is reasonable to enhance LPP on classification using the class
information like LDA.

2.4.2 Kernel Learning-Based Face Recognition

Some algorithms using the kernel trick are developed in recent years, such as
kernel principal component analysis (KPCA), kernel discriminant analysis (KDA),
and support vector machine (SVM). KPCA was originally developed by Scholkopf
et al. in 1998, while KDA was firstly proposed by Mika et al. in 1999. KDA has
been applied in many real-world applications owing to its excellent performance
on feature extraction. Researchers have developed a series of KDA algorithms
(Juwei Lu [68], Baudat and Anouar [69], Liang and Shi [70-71], Yang [72, 73],
Lu [74], Zheng [75], Huang [76], Wang [77] and Chen [78], Liang [79], Zheng
[80], Tao [81], Xu [82], Saadi [83], Yeung [84], Shen [85], Ma [86], Wu [87],
Liu [88]). Because the geometrical structure of the data in the kernel mapping
space, which is totally determined by the kernel function, has significant impact on
the performance of these KDA methods, the separability of the data in the feature
space could be even worse if an inappropriate kernel is used. In order to improve
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the performance of KDA, many methods of optimizing the kernel parameters of
the kernel function are developed in recent years (Huang [76], Wang [77] and
Chen [78]). However, choosing the parameters for kernel just from a set of discrete
values of the parameters does not change the geometrical structures of the data in
the kernel mapping space. In order to overcome the limitation of the conventional
KDA, we introduce a novel kernel named quasi-conformal kernel which were
widely studied in the previous work [89, 90], where the geometrical structure of
data in the feature space is changeable with the different parameters of the quasi-
conformal kernel. The optimal parameters are computed through optimizing an
objective function designed with the criterion of maximizing the class discrimi-
nation of the data in the kernel mapping space.

2.5 Face Recognition: Application Conditions

Face recognition has its limitations in practical applications including poses and
training samples collection. As shown in Table 2.3, the current methods are
divided into the following types, including pose transformation in image space,
pose transformation in feature space, general algorithms, generic shape-based
methods, feature-based 3D reconstruction, 2D techniques for face recognition
across pose, and local approaches (Table 2.10).

The performance of face recognition system is influenced by many factors. And
the limited number of training samples per person is a major factor. Now, it is still
a question whether it deserves further investigation. Firstly, the extreme case of
one sample per person really commonly happens in real scenarios and this problem
needs be carefully addressed. Secondly, storing only one sample per person in the
database has several advantages desired by most real-world applications. In fact,
the practical face recognition system with only single training sample per person
has its advantage owing to the following factors of easy sample collection, storage
cost saving, and computational cost saving. Current algorithms can be divided into
three types including holistic methods, local methods, and hybrid methods [91, 92]
(Table 2.11).

Holistic methods: These methods identify a face using the whole face image as
input. The main challenge faced by these methods is how to address the extremely
small sample problem. Local methods: These methods use the local facial features
for recognition. Care should be taken when deciding how to incorporate global
configurational information into local face model. Hybrid methods: These methods
use both the local and holistic features to recognize a face. These methods have the
potential to offer better performance than individual holistic or local methods,
since more comprehensive information could be utilized. Table 2.4 summarizes
algorithms and representative works for face recognition from a single image.
Below, we discuss the motivation and general approach of each category first, and
then, we give the review of each method, discussing its advantages and
disadvantages.
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Table 2.10 Face recognition methods across pose
Main ideas Methods

Pose transformation in image space Parallel deformation [106]
Pose parameter manipulation [107]
Active appearance models [108, 109]
Linear shape model [110]
Eigen light-field [111]

Pose transformation in feature space Kernel methods (kernelPCA [112, 113]
Kernel FDA [114, 115])
Expert fusion [116]
Correlation filters [117]
Local linear regression [118]
Tied factor analysis [119]

General algorithms Principal component analysis [120-122]
Atrtificial neural network (convolutional networks

[123])

Line edgemaps [124]
Directional corner point [125]

Generic shape-based methods Cylindrical 3D pose recovery [126]
Probabilistic geometry assisted face recognition
[127]
Automatic texture synthesis [128]
Feature-based 3D reconstruction Composite deformable model [129]

Jiang’s method [130]
Multi-level quadratic variation minimization [131]
Image-based 3D reconstruction
Morphable model [132, 133]
Illumination cone model [134, 135]
Stereo matching [136]
2D techniques for face recognition across Real view-based matching

pose Beymer’s method [137]
Panoramic view [138]
Local approaches Template matching [139]

Modular PCA [140]
Elastic bunch graph matching [141]
Local binary patterns [142]

In many practical applications, owing to the difficulties of collecting samples or
storage space of systems, only one sample image per person is stored in the
system, so the research of face recognition from one sample per person, owing to
its own advantages (easy collecting of samples, less storage, and computational
cost), has been a subresearch topic in the face recognition area. The traditional
method such as Fisherface [93] fails when each person just has one training face
sample available because of nonexistence of the intraclass scatter. Recently,
researchers have proposed many algorithms, such as (PC)2A [94], as shown in
Fig. 2.18, and these two projections reflect the distribution of the salient facial
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Table 2.11 Current face recognition methods from a single training sample
Main ideas Methods
Local feature-based Graph matching methods [143-146]
Use directional corner points (DCP) features for
recognition [147]
Local appearance-based Modified LDA method [148, 149]
SOM learning-based recognition [150, 151]
HMM method [152]
Local probabilistic subspace method [153]
Fractal-based face recognition [154]
Hybrid local features [155]
Local probabilistic subspace method [153]
Face recognition with local binary patterns [156]

Extensions of principal component Use noise model to synthesize new face [157]
analysis (PCA) Enrich face image with its projections [158]
Select discriminant eigenfaces for face recognition
[159]
Two-dimensional PCA [160]
Enlarge the size of training set ROCA [161], imprecisely location method [153],

E(PC)2A [162]
View synthesis using prior class-specific information
[163]

(b) (c) (d)

e

Fig. 2.18 Some sample images in (PC)2A method. a Original face image and its horizontal and
vertical profiles. b First-ordered projection map. ¢ First-ordered projection-combined image.
d Second-ordered combined image

features that are useful for face recognition. Other enhanced algorithms are
E(PC)2A [95] and SVD perturbation [96], for face recognition with one training
image per person. But these algorithms still endure some problem. For example,
the procedure of E(PC)2A is divided into two stages: (1) constructing a new image
by combining the first-order and second-order projected images and the original
image; (2) performing PCA on the newly combined training images. In the second
stage, the combined image matrix should be mapped onto a 1D vector in advance
in order to perform PCA. This causes the high storage and computational cost.
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In order to enhance the practicability of the face recognition system, we propose a
novel algorithm so-called 2D(PC)2A for face recognition with one training image
per person in this letter. 2D(PC)2A performs PCA on the set of combined training
images directly without mapping the image matrix to 1D vector. Thus, 2D(PC)2A
can directly extract feature matrix from the original image matrix. This leads to
that much less time is required for training and feature extraction. Further,
experiments implemented on two popular databases show that the recognition
performance of 2D(PC)2A is better than that of classical E(PC)2A (Fig. 2.18).
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Chapter 3
Kernel Learning Foundation

3.1 Introduction

Nonlinear information processing algorithms can be designed by means of linear
techniques in implicit feature spaces induced by kernel functions. Kernel methods
are algorithms that, by replacing the inner product with an appropriate positive
definite function, implicitly perform a nonlinear mapping of the input data to a
high-dimensional feature space. This idea can be traced back to the potential
function method [1, 2], and it has been successfully applied to the support vector
machine (SVM), a learning method with controllable capacity which obtains
outstanding generalization in high (even infinite)-dimensional feature spaces
[3-7]. The kernel method can be used if the interactions between elements of the
domain occur only through inner products. This suggests the possibility of building
nonlinear, kernel-based counterparts of standard pattern analysis algorithms.
Recently, a nonlinear feature extraction method has been presented [8] based on a
kernel version of principal component analysis (PCA) and [9] proposed a non-
linear kernel version of Fisher discriminant analysis. Kernel-based versions of
other pattern analysis algorithms have been also proposed in [10, 11], among
others; the field of the so-called kernel machines is now extremely active [12].
While powerful kernel methods have been proposed for supervised classification
and regression problems, the development of effective kernel method for clus-
tering, aside for a few tentative solutions, is still an open problem. One-class SVM
characterizes the support of a high-dimensional distribution. Intuitively, one-class
SVM computes the smallest sphere in feature space enclosing the image of the
input data. Saha et al. [13] also integrated the SVR with other statistical methods to
improve the ability of system prognostics. Zio et al. [14] proposed a similarity-
based prognostics to estimate remaining useful life (RUL) of the system, and this
method applied fuzzy similarity analysis on the evolution data of the reference
trajectory patterns. Similar to the SVM, the relevance vector machine (RVM) [15]
is a type of improved machine learning algorithm based on Bayesian framework.
SVR algorithm is a machine learning method based on statistical learning theory
and widely applied in time series prediction. It can also be used for status
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monitoring and forecasting. However, SVR cannot meet the demands of online
and real-time application because of the time-consuming computation. In the same
way, most of the traditional offline forecasting data-driven methods are facing the
same challenge. Hence, many training algorithms, such as incremental algorithm
and decremental algorithm [16, 17], have been proposed to update these methods
to online style and further decrease the computing complexity. Incremental
training algorithm is the most popular online learning strategy for the SVR [16—
24]. In paper [3], the author proposed the accurate incremental learning algorithm
and applied the new algorithm in the classification of SVM. Furthermore, Ma et al.
[21] introduced the accurate online SVR algorithms based on the incremental
algorithm to solve the approximation and regression problems. Lots of researchers
proposed many improved online SVR algorithm for different applications [25-29].
Although all the online algorithms above can achieve the model dynamically
learning with the sample updating, the computing complexity was very high.
Moreover, in some online prediction methods such as online SVR, conflicts and
trade-offs between prediction efficiency and accuracy still exist. A new approach
included five improved online SVR algorithms previously proposed in our research
that are applied to realize adaptive online status monitoring and fault prognostics.
Experimental results with the Tennessee Eastman process fault data as well as
mobile traffic data show that the algorithms can be effectively applied to the online
status prediction with excellent performance in both efficiency and precision.

3.2 Linear Discrimination and Support Vector Machine

Suppose that a set of N entities in the feature space X = {xo, x1, X2, ..., Xp} is
partitioned into two classes and a function u = flxy, x;, X2, ..., xp) that would
discriminate the two classes. To find an appropriate w, even in the case when
classes are linearly separable, various criteria can be utilized. A most straight-
forward classifier is defined by the least-squares criterion. This produces

w=(X"X)"'x"u (3.1)

Note that formula leads to the different criterion of minimizing the ratio of the
within-class error to out-of-class error. The least-squares linear decision rule based
on Bayes function is construct the covariance Gaussian matrix, the rule is
described with the following formula:

At =exp[~(x - )" - w2l [y ()] 62

SVM was first proposed in 1992. As supervised learning methods, SVMs are
used for classification and regression. SVMs use machine learning theory to
maximize predictive accuracy while automatically avoiding over-fit to the data
[30]. SVM becomes famous when using pixel maps as input; it gives accuracy
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comparable with sophisticated neural networks with elaborated features in a
handwriting recognition task [31]. It is also being used for many applications, such
as handwriting analysis [32] and structural risk minimization (SRM) [33]. And it is
used with traditional empirical risk minimization (ERM) principle. SVMs were
developed to solve regression problems [34].

Given a training set of N data points {y, x; }f(V:], where x; € R" is the kth input
pattern and y; € R is the kth output pattern, the classifier can be constructed using
the support vector method in the form

N

y(x) = sign[ oK (X, x¢) + b
k=1

(3.3)

where oy are called support values and b is a constant. The K(-,-) is the kernel,
which can be either K (x,x;) = xjx (linear SVM); K (x,x;) = (xfx + 1)d (poly-
nomial SVM of degree d); K(x,x;) = tanh[kx/x + 0] (multilayer perceptron
SVM); or K (x,x) = exp{—Hx - xkuﬁ/az} (RBF SVM).

For instance, the problem of classifying two classes is defined as

wip(x) +b> +1 if yp = +1 (3.4)
W) + b< — 1 if yp = 1 '
This can also be written as
w[w'(u) +b]>1, k=1,...,N (3.5)

where ¢(-) is a nonlinear function mapping of the input space to a higher-
dimensional space. LS-SVM classifiers

w,b,e

N
minJis(w, b, e) = %WTW + ”/%Ze,% (3.6)
k=1

subject to the equality constraints
w[w'ox) + b =1 —e, k=1,...N (3.7)

The Lagrangian is defined as

N

L(w,b,e;a) =Jis — Zak{yk W) +b] —1 + e} (3.8)
=1

with Lagrange multipliers oy € R (called support values). The conditions for
optimality are given by
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N
L=0 —  w= undlx)
k=1
N
=0 - > oy =0 (3.9)
=1
&E=0 -  u=ye
L=0 —  yuweolw) +b-1+e=0
For k =1,...,N. After elimination of w and e, one obtains the solution
0 Y’ b 0
{Y 7z" + yll} [a} - {1} (3.10)
with Z=[pG) yis- . Gn) yn], Y =Dl L =[1;..51], e =
[e1;...;en] and o = [oy;...;ay]. Mercer’s condition is applied to the matrix
Q = 7Z"with
Qu = yoyi(x) d(x1) = yiyiK (xe, xi) (3.11)

3.3 Kernel Learning: Concepts

Kernel: If the data are linear, you can use the division to separate hyperplane data.
Often, however, the situation is that the data are from a linear datasets are
inseparable. The nonlinear mapping of input data is allowed to computed with
kernel function in a high-dimensional data space. Then, the new map is linearly
separable. Here is a very simple illustration of this point. This mapping is defined
by the kernel:

K(x,y) = (@(x) - ©(y)) (3.12)
The kernel function value of two samples can be computed with the dot product.
<X| 'X2> < K(X1,X2) = <(D()C1) . (D(X2)> (313)

Note the legend is not described as they are sample plotting to make understand
the concepts involved.

Polynomial: A polynomial mapping is a popular method for nonlinear model-
ing. The second kernel is usually preferable as it avoids problem with the hessian
becoming zero.

k(x,y) = (x-y)" (d €N) (3.14)

Gaussian Radial Basis Function: Radial basis functions is most commonly used
with a Gaussian form. A radial basis function (RBF) produces a piecewise linear
solution which can be attractive when discontinuities are acceptable.
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e — ¥II”
k(x,y) = exp (—T (¢ >0) (3.15)

Multi-Layer Perceptron: The long-established MLP, with a single hidden layer,
also has a valid kernel representation.

k(x,z) = tanh(a<x,z > + ), (2 > 0, f<0) (3.16)

There are many more, including Fourier, splines, B-splines, additive kernels,
and tensor products.

3.4 Kernel Learning: Methods
3.4.1 Kernel-Based HMMs

Hidden Markov models (HMMs) are designed for recognition tasks in which the
observation is often a single measurement. However, when HMMs are applied to
dynamic sequence synthesis, the observations are multiple sequences consisting of
both input and output. Therefore, the conventional HMMs have to be extended for
the purpose of dynamic input/output mapping. Another drawback of simply
applying a traditional HMM to synthesis is that one has to specify the parametric
form of the observation model, such as a Gaussian. In many cases, such parametric
models only capture the global characteristics of the observation distribution.
Since synthesis can be regarded as an inverse problem of density estimation, i.e.,
finding a sample that satisfies a given probabilistic distribution, a parametric model
is often too smooth and/or uniform to capture the fine details.

A commonly used method to model the mapping between two sequences is
regression. For example, a neural-network-based approach is used in [33] to learn
the mapping between lip motion and speech. But in many cases, the mapping
relations between input and output is many to many, which defeats the classical
regression methods, even with a local window context. As a powerful approach to
model time series data in the state space, HMMs have been adopted in many
synthesis applications [35, 36]. Previous approaches assume that either the input or
the output can be modeled by an HMM. For example, the video rewrite [36]
technique recognizes different phonemes from the input audio signal. Animation is
generated by reordering the captured video frames which share similar phonemes
as in the training video. On the other hand, the shadow puppetry technique trains
an HMM model to synthesize 3D motions from observed 2D images. A remapping
process is employed to give each state a dual mapping into both 3D motion and 2D
silhouette.
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The underlying assumption made in previous approaches is that the input
sequence shares the dynamic behavior exhibited in the HMM trained from the
output or vice versa [36]. As a result, the output has no ability to directly adapt to
the input. Although some more complex HMMs have been proposed for multiple
observations or multiple state sequences, none of them has been specifically
designed for synthesis. For example, factorial HMM uses a more complex state
structure to improve the representational capacity of the HMM [37]. More efficient
observation models are designed to represent a set of dynamic sequences with a
single HMM [38]. For dynamic sequence synthesis, we expect the result to keep
the patterns in the training data, but not to replicate exactly the same data. In
traditional HMMs, state observation is generalized by some parametric models
(e.g., Gaussian mixtures), which are too smooth and/or uniform to capture fine
details. This problem has been addressed in motion texture [39] by introducing a
nonparametric probabilistic model. However, since some manually labeled phases
are involved in this approach, it would be ineffective when the dynamics of the
synthesized sequence are complex. Recently, switched linear dynamic system [40]
is used for learning and synthesizing human motions. But in dynamic sequence
synthesis, a number of sublinear systems are required to approximate the highly
nonlinear relations between the input and output, which makes the learning and
synthesis intractable.

Although sample sets are sufficient to approximate continuous-valued distri-
butions, it is difficult to evaluate in the EM algorithm. Therefore, we need to
replace the Dirac function with a continuous function so that the resulting density
is continuous.

3.4.2 Kernel-Independent Component Analysis

Kernel-independent component analysis (ICA) in the kernel-inducing feature
space is to develop a two-phase kernel ICA algorithm: whitened kernel principal
component analysis (KPCA) plus ICA. KPCA spheres data and makes the data
structure become as linearly separable as possible by virtue of an implicit non-
linear mapping determined by kernel. ICA seeks the projection directions in the
KPCA whitened space, making the distribution of the projected data as non-
Gaussian as possible.

Over the last few years, ICA has aroused wide research interests and become a
popular tool for blind source separation and feature extraction. From the feature
extraction point of view, ICA has a close relationship with projection pursuit since
both of them aim to find the directions such that the projections of the data into
those directions have maximally “non-Gaussian” distributions. These projections
are interesting and considered more useful for classification [41]. Bartlett [42] and
Liu [43] applied ICA to face representation and recognition and found that it
outperforms PCA when cosine distance was used as the similarity measure. ICA,
however, fails to separate the nonlinearly mixed source due to its intrinsic
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linearity. Likewise, for feature extraction, ICA-based linear projection is incom-
petent to represent the data with nonlinear structure. To address this problem, our
idea is to nonlinearly map the data into a feature space, in which the data have a
linear structure (as linearly separable as possible). Then, we perform ICA in
feature space and make the distribution of data as non-Gaussian as possible. We
will use “kernel tricks” to solve the computation of independent projection
directions in high-dimensional feature space and ultimately convert the problem of
performing ICA in feature space into a problem of implementing ICA in the KPCA
transformed space. It should be mentioned that kernel ICA formulation in this
book is different from that in [5]. In reference [44], the kernel trick is used for
computation and optimization of a canonical correlation-based contrast function,
while in this book, “kernel” is introduced to realize an implicit nonlinear mapping,
which makes the data linearly structured in feature space.

Given a random vector x, which is possibly nonlinearly mixed, we map it into
its image in the feature space H by the following nonlinear mapping: As a result, a
pattern in the original observation space (input space) Rn is mapped into a
potentially much higher-dimensional feature vector in the feature space H.
Assume that after the nonlinear mapping, the data have a linearly separable
structure in feature space H.

Let us recall the implementation of ICA in observation space. Before applying
an ICA algorithm on the data, it is usually very useful to do some preprocessing
work (e.g., sphering or whitening data). The preprocessing can make the problem
of ICA estimation simpler and better conditioned. Similarly, we can perform PCA
in feature space for data whitening. Note that performing PCA in feature space can
be equivalently implemented in input space (observation space) by virtue of
kernels, i.e., performing KPCA based on the observation data. Note that the new
unmixing matrix W should be orthogonal. In summary, the ICA transformation in
feature space can be decomposed into two: the whitened KPCA transformation in
input space and the common ICA transformation in the KPCA whitened space.

3.5 Kernel-Based Online SVR

Given a status monitoring data as time series training  set,
1

T={(x1,y), -, (x,y)} € (X XY), where x;,€X=R", y; €Y =R,

i=1,---1, the main task of SVR is to construct a linear regression function,

fx) =Wre(x) + b (3.17)

in feature space F. W is a vector in F, and ¢(x) maps the input x to a vector in F.
The W and b in Eq. (3.1) are obtained by solving an optimization problem:
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Lo %
inP =~ CY (& + &)
min P = [|lwl|” + 2 (& + &)

ot (wox) £ B) —y<et & im12.. . (3.18)
yi—(w-x)+b)<e+ & i=12..,1
>0, i=1,2,...1

Here, the slack variables & and &, penalty parameter C, ¢-insensitive loss.
Convert the responding Lagrangian as

ming 33000 — 4) (3 = 37) + 03 (o + %) = Dol - )

(3.19)

Define kernel function: Q; = $(x;) ¢ (x;) = K (x;,x;); then, the regression
function can be described as

!
F@) =" ( — o) K(xi,x) + b (3.20)
i=1
Due to Karush—Kuhn—Tucker (KKT) conditions, we can get
h(.x,') > &, 9,’ =-C
h(xi) =&, —C<0i<0
—&e< h(xi) < &, 9,‘ =0 (321)
h(Xl‘) =g, O<0,<C
h(x,-) S — &, 9,‘ =C

here 0; = o; — of, h(x) =f(x;) — yi = ijl 0ii0; — yi + b.
Depending on the sign of f(x;) — y;, we can get

(a) The E set: E = {i| |6;] = C}
(b) The S set: S = {i| 0<|0;|<C}
(c) The R set: R = {i| 6; = 0}.

Batch SVR retrains the model when the data update. With the retraining of SVR
each time, it brings the problems of low speed and inefficiency, while the new
sample adds. The online SVR trains with incremental algorithm and decremental
algorithm when dataset updates. The structure of online SVR adjusts dynamically
to meet the KKT conditions [31, 38].
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Let x. be a new training sample, corresponding define 6., then compute
0:(i=1,2,...,n), AG; and AQ, to meet the KKT conditions.

Ah(xi) = K(xi,x) A0 + Y K (xi,x)) A0 + Ab (3.22)
i=1
0. + > 0;=0 (3.23)
i=1

For S set,
> K (xi,x)A0; + Ab = —K (x;, x:) A,
jes
> AO; = —A0, (3.24)
jes
i€s

Equation 3.8 can be represented in matrix as

0 1 EE 1 Ab 1
1 K(xslax.vl) e K(xxlaxs,y) A@sl K(xsl,xc)
: : .. : . = - . Al. (3.25)
1 K (xﬂ; 9 xS1] ) e K(xslg 7'x51;) Aosh K(-xS/S 7xx/s)
From Eq. 3.9, we can get
AHSI 1 K(-xsnxsl) e K(xslaxsld.) K(xsl,xc)
. =—1: : . . . A0, = BAG,
A@X,x 1 K (xs/s » Xsyy ) T K(x% ) x%) K<x515 ) xslx)
(3.26)
then
Ah('xnl) K(-xnla'xc‘) 1 K(xn17x51) e K(xnlaxsld.)
Ah(x,,) K (X, %c) 1 K(x,xy) -+ K(xm,x,)
: = : 1 : - : p
Ah (x”,N) K(xn,N ,xc) 1 K (me 7Xc) e K(me , xﬂf)
(3.27)

The online SVR implements the update of the S set, the E set, and the R set.
While deleting a training sample accordingly, the computation process is similar.
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The detail of computation is discussed in book. Through the training process
described above, the online SVR implements the update of the S set, the E set, and
the R set without retraining all the dataset.

3.6 Optimized Kernel-Based Online SVR

Five improved and optimized online SVR algorithms are introduced according to a
variety of prediction needs and datasets with various features. Accordingly, con-
sidering the influence of kernel function types and sample scales on the online
SVR algorithm, we focus on improving the precision and efficiency of online time
series prediction with kernel combination and sample reduction. The five types of
improved online SVR algorithms can be classified into two categories:

1. Kernel-combination-based optimized online SVR: Method I and Method II.
2. Sample-reduction-based optimized online SVR: Method III, Method IV, and
Method V.

Therefore, in order to achieve complex equipment or system online monitoring
and status prediction, we can select one of those algorithms or combined different
models under the different application conditions of fault prognostics. The five
improved online SVR algorithms which are previously proposed to achieve trade-
off between prediction precision and efficiency are described as follows.

3.6.1 Method I: Kernel-Combined Online SVR

1. Analysis of Kernel Types of Online SVR

The most important work for online SVR is the choice of kernel function. For
complicated and nonstationary nonlinear status prediction, suitable kernel function
should be adopted according to the features of the complicated data. There are two
types of kernel functions: global kernel and local kernel, whose characteristics are
different.

The learning ability of the local kernel is strong, but the generalization per-
formance is weak, and at the same time, the learning ability of the global kernel is
weak, but the generalization performance is strong. Keerthi [1, 7] proved that the
RBF kernel function can replace the polynomial kernel function with the choice of
appropriate parameters. For most offline applications, sufficient prior knowledge,
plenty of analysis for data samples, and the selection of the appropriate type of
kernel function and its parameters can be obtained in advance. Therefore, the RBF
kernel is used for modeling and the result would not be too bad under this offline
condition.
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However, because of unpredictable online updated data series and online
modeling data length restrictions, it can be of difficulty to select some kind of kernel
function for online modeling and forecasting. The data with long distance influ-
enced the value of the global kernel functions, while only the data in neighborhood
decide the value of the local kernel almost. Linear kernel and polynomial kernel are
global, while RBF kernel and Gaussian kernel are local for SVR.

For general fault modes, the failure is usually slowly varied process for the
apparatuses and systems. Nevertheless, some unexpected failures belong to
occasional or emergent conditions. Either the global kernel or local kernel could
not be applicable to predict all fault status independently. The complexity of
failures gives the conclusion that global kernel should be used for the fault pre-
diction because the system fault was influenced by all running process data. In
addition, the local kernel is employed for some casually happened fault due to
accidental factor only related to the data in local domain. In other words, single
global or local kernel could not satisfy multiple fault modes.

The KCO-SVR combines different characteristics of global and local kernel
functions to fit the diversity of the complicated fault datasets. Therefore, this
algorithm is more suitable and convenient for prognostics than the single kernel
online SVR.

2. Proposed KCO-SVR algorithm

Both global and local kernel functions should be used in fault prediction through
the analysis of the failure modes to make better prediction. So we proposed a new
online SVR algorithm that combined two different types of kernels named kernel-
combined online support vector regression (KCO-SVR). With the combination of
two types of kernels, the combined online prediction could realize better result for
the complicated time series. The trend could be fitted by the global kernel for those
samples far from the historical data, and the correlation in the neighborhood could
be fitted by the local kernel. The combination could supplement the drawback of the
single-type kernel in the prediction for the complex time series.

In the KCO-SVR, the decision function represented that the global character-
istic is first obtained with the global kernel, as

fo(x) = Z (“gi - “;)Kg(xgivxg) + b, (3.28)
i=1
Here, the support vector set K, (xy,x,) € S, is obtained by training with the
global kernel. And the local features are contained in the variance of the global
modeling.
The variance of the time series is modeled by the local kernel online SVR, and
we can get the corresponding decision function:

k

OEDY (O‘lj - a}})Kz(xU,xz) + b (3.29)

J=1
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Here, the support vector set K (xlj, xl) € S, is obtained by training with the local
kernel.
So the final decision/prediction function is as follows:

= Z (“gl - ) o (Xis Xg) + by + Z (O‘IJ - a7j>Kl(anxl) +b;

i=1
(3.20)

The flow of the KCO-SVR for time series prediction is as follows.

Definition Online SVR(global kernel), online SVR;(local kernel), C;, C,(pen-
alty parameters), ¢, &(e-insensitive loss), p; , po(kernel parameters), train length
(the length of the online training dataset), embedded dimension (embedded
dimension);

Output: prediction result PredictL(i);
The detailed steps are as follows:

a. Data preprocessing;

b. Online SVR; initial training with global kernel such as linear and polynomial
kernel functions;

c. Online SVR; initial training with local kernel such as RBF kernel functions,
and the modeling dataset is the variance time series in the step (b);

d. For updating online time series (x.,Y.), realize online training for the online
SVR; and online SVR, with incremental algorithms;

e. Online SVR; output prediction result é(k + 1);
f. Online SVR, output prediction result Z(k + 1);

g. Combine the prediction results )N((k +1)= a(k +1) + Z(k+ 1) or sum
them with certain weights;

h. Update the online SVR; and online SVR, with decremental algorithm;

i. Dataset online update, repeat step (d) to step (h).

3.6.2 Method II: Local Online Support Vector Regression

The KCO-SVR algorithm combined the two types of kernels to increase the
prediction accuracy compared with the single kernel online SVR in online data
forecasting. However, the use of different kernel functions together would get low
operation efficiency. So we proposed a new online SVR algorithm by combining
the offline and online models with different types of kernels, which is named as
variance prediction compensation local online support vector regression (VPCLO-
SVR).

Therefore, in order to improve the efficiency of combined forecasting method,
we consider to replacing the global kernel online SVR algorithm as the offline
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algorithm. With the local offline SVR algorithm, the online combined models
became simple and fast.

Here, we replace the online SVR in the Eq. (3.12) with offline batch SVR
algorithm and the global decision function is obtained with offline SVR with batch
training. As a result, the long-term trend could be represented by the decision
function.

foe(x) =) (chgi - “Egi)KBg (*Bgis xBg) + DBy (3.31)
i=1

Here, the support vector set Kg, (ngi,ng) € Sp, is obtained by training the
global offline kernel function.

Consequently, the VPCLO-SVR used the global kernel to fit and approximate
trend properties of time series. Then, the predicting residual with the real data
stream 1is calculated. Finally, the residual for the predicted value is predicted on
online SVR to compensate predicted value with the local SVR. Compared to
KCO-SVR algorithm, the VPCLO-SVR algorithm can efficiently improve the
efficiency while keeping the prediction precision.

The flow of the VPCLO-SVR for time series prediction is as follows.

Definition Batch SVR (global kernel), online SVR(local kernel), C;, Cy(penalty
parameters), |, & (e-insensitive loss), p; , p» (kernel parameters), train length (the
length of the online training dataset), embedded dimension (embedded dimension);

Output: prediction result PredictL(i);
The detailed steps:

. Select the local domain for the time series and achieve data preprocessing.

. Batch SVR initial training with global kernel in the local domain.

. For the update sample X(k), the corresponding prediction result is Xpg (k + 1).

. Compute the variance time series in the step above var(k) = X(k) — Xp,(k).

. Online SVR training with local kernel function and prediction for the time
series var(k) and the corresponding prediction result is var(k + 1).

f. Online revised prediction value X(k + 1), X(k+1)=Xpo(k+ 1)+

var(k + 1).

g. For updating online time series (x.,y.), repeat step (c) to step (g).

h. When the update time series is beyond the local domain defined, update the

local offline SVR and repeat step (c) to step (g).

[CI =T e R

3.6.3 Method III: Accelerated Decremental Fast Online SVR

With the increased size of online modeling data, the efficiency would decline.
If the initial training dataset is large, it is difficult to obtain higher prediction
efficiency, and there is an interaction between the precision and efficiency. In order
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to obtain fast prediction, the online modeling data length should be cut shorter.
Therefore, to improve the efficiency of the online SVR algorithm is to reduce the
online sample set size.

The accelerated decremental fast online support vector regression (ADF-SVR)
approach first selects nonsupport vectors as the decremental samples, and then, an
accelerated decremental training is used to reduce the online training dataset. As a
result, the efficiency of the method increases with less online dataset.

Generally, online SVR algorithm realizes the unlearning process by the dec-
remental algorithm to forget or delete the furthest historical data sample of the
S set and E set and R set. The decremental algorithms can be found in the paper
[33, 38]. In this case, the computing will be heavy if the forgotten data sample is
the support vector.

To decrease the computation and reduce the online dataset, we sample the data
sample in the R set and S set, and a selective accelerated forgetting is adapted to
improve the basic decremental algorithm. As a result, the online dataset could be
cut and the computing complexity would be decreased and the operating efficiency
would be improved. If more than one sample is ignored, the training algorithm is
accelerated and effectively improved on the online.

If deleting a data sample x;, removing it from the training set, the corre-
sponding weight of the kernel function is 6,, according to equation

Os =~ 0; (3.32)
i=1

If x; € R, and then,
0;,=0 (3.33)

Keeping 0;, i = 1...n unchanged, and correspondingly, by keeping the datasets
S and R unchanged, the training ends.
If x; € E, and then,

04| = C (3.34)

Select the nearest data sample xg € E, and 0; + 0y = 0, change x| € R; by
keeping the other data sample unchanged, the training ends.

For the deleted samples, x41, X4, ..., corresponding weights 0,1,0,4, ..., we
can remove these samples from the training data set through remaining the support
vector set unchanged. The other samples except support vector are the online
training.

N=EUR={ny,ny, ... nq1-1,04141, - s Na2—1, 0211, - - -, Ml } (3.35)

In the next incremental training, the amount of the matrix y would be Iy — 2
and the online training of the computing complexity would decrease.
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If the forgotten data sample is support vector, the support vector set would be

S = {81,y Sa1-1,8d1415 -+ Sd2-15Sd2 41, - - - S, } (3.36)

In the next incremental training, the amount of the matrix f# would be Iy — 2;
correspondingly, the amount of the kernel matrix would be decreased and the
computing would be reduced.

The new proposed algorithm that is ADF-SVR improves the efficiency by
optimizing the decremental training strategy.

3.6.4 Method IV: Serial Segmental Online SVR

In order to improve the prediction precision for complicated time series, we present
a novel segmental online SVR (SOSVR) algorithm for time series forecasting. Fast
training speed is achieved by cutting the training dataset short. A segmental strategy
is applied, and the online SVR model is stored by segments. The most suitable
segmental model is selected to output the prediction value according to the
matching degree between prediction neighborhood data and all the segmental
models. As a result, the forecasting precision is improved.

The proposed SOSVR algorithm defines the segmentation condition, segmental
principle (SGP), according to the update of the online data sample. If the SGP is
met, cut the online SVR into little segment and store the segmental model
SOSVR(sg),sg = 1,2,3... as the historical model. The best segmental model
selection criterion, select best predict principle (SBPP), is defined while prediction.
If the segmental model SOSVR(sg),sg € (1,2,3,...) meets the SBPP, the pre-
diction result is outputted by the best suitable model SOSVR (k). Given the online
SVR local model, we apply the online training, segmenting and storing the seg-
mental model, then update the output with the online data for model selection.

Because of the strategy of segmentation, the historical knowledge is kept by the
series of segmental models. The best matching model is selected to output, and as
a result, the prediction precision could be guaranteed under the condition of short
online modeling dataset and high operating efficiency.

3.6.5 Method V: Multi-scale Parallel Online SVR

For complex nonlinear and nonstationary time series, they contain sequences long
trend as well as strong neighborhood correlation. If a single fast online prediction
model is used, the limit of sample size makes it difficult to obtain satisfactory
results of prediction accuracy and efficiency because the algorithm could not take
into account all relevant factors.
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According to features of the online time series and considering training
algorithm of online SVR for time series forecast, we can construct multiscale sub-
time-sequences online. These sub-time-sequences could represent the complex
properties of neighborhood and trend characteristics in various timescales and can
be built by sampling with different sample rates. Then, these sub-time-series could
be modeled with parallel online SVR algorithm to realize parallel fast online time
series prediction with reduction in sample size [33, 35].

Therefore, the multi-scale reconstruction of time series with data sampling
could reflect the characteristics of series long trends and short neighborhood
nonlinear features. Data reconstruction can effectively reduce the size of the online
datasets and preserve rich historical knowledge of samples. Independent parallel
submodels could be obtained by modeling the sub-time-sequences with online
SVR algorithm, respectively. Through the multi-scale reconstruction of the
time series, the length of online modeling data is reduced. Meanwhile, the pre-
diction efficiency could be improved and faster prediction can be achieved. Based
on the above analysis, we proposed a multi-scale parallel online SVR algorithm
(abbreviated as MSPO-SVR).

Therefore, the multi-scale reconstruction of time series with data sampling
could reflect the characteristics of series long trends and short neighborhood
nonlinear features. Data reconstruction can effectively reduce the size of the online
datasets and, on the other hand, preserve the rich historical knowledge of samples.
Independent parallel submodels could be obtained by modeling the sub-time-
sequences with online SVR algorithm, respectively. Through the multi-scale
reconstruction of the time series, the length of online modeling data is reduced.
Meanwhile, the prediction efficiency could be improved and faster prediction can
be achieved. According to the analysis above, this book presents an MSPO-SVR
algorithm.

The main steps of MSPO-SVR algorithm are as follows:

a. Modeling stage: Firstly, the different timescale sub-time-series of neighborhood
features and long trends by sampling with different sampling intervals to initial
modeling data. Then, a series of timescale parallel online SVR models repre-
sented different timescale characteristics are obtained by training the sub-time-
series using multiple parallel online SVR models.

b. Forecasting stage: With the online time series updating, the most suitable
prediction model is selected by matching the online samples and every time-
scale submodels. The output is obtained, and then, the multi-scale sub-time-
series is updated, and at the same time, the corresponding submodels are
training online, and so on.

The MSPO-SVR algorithm flowchart is shown as Fig. 3.1.
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Fig. 3.1 Schematic of MSPO-SVR algorithm

3.7 Discussion on Optimized Kernel-Based Online SVR

3.7.1 Analysis and Comparison of Five Optimized Online
SVR Algorithms

To compare the five proposed optimized online SVR algorithms and evaluate the
adaptability of the different optimized online SVR algorithms, we compare the
prediction error and operating time for varied time series datasets.

Define:

N
Z MAE,-/N
IMAE = l (3.37)
Z MAEouiine svr/N

Here, Ziv MAE,; is the sum of prediction MAE for varied time series datasets of
certain improved online SVR algorithm, and the va MAEoniine svr 18 the one for
the basic online SVR algorithm, N is the number of predicted time series, fyag
represents the prediction precision of the proposed algorithm, the more the #yg,
the worse is the precision.

Define:

N
" NRMSE;
NINRMSE = l (3.38)
Z NRMSEoniine sSVR
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Here, Zf\’ NRMSE; is the sum of prediction NRMSE for varied time series

datasets of certain improved online SVR algorithm, and the va NRMSEoouiine SVR
is the one for the basic online SVR algorithm, N is the number of predicted time
series, Nnrmse represents the prediction precision of the proposed algorithm, the
more the nyrmse. the worse is the precision.

Define:

N
>~ OpTime;
nOpTime = N l (339)
Z OpTimeg,jipe svr

Here, va OpTime; is the sum of operating time for varied time series datasets

of certain improved online SVR algorithm, and the va OpTimeginesvr 1S the one
for the basic online SVR algorithm, N is the number of predicted time series,
NNrMsE Tepresents the prediction precision of the proposed algorithm, the more the
NOpTime’ the worse is the efficiency.

From the Table 3.1, it can be seen that among the two types of kernel com-
bination methods: KCO-SVR and VPCLO-SVR, the KCO-SVR has low efficiency
than the basic online SVR, while the improved VPCLO-SVR can get very higher
operating efficiency. Due to the kernel combining strategy, both types of methods
can obtain more precise prediction results than the basic online SVR algorithm.

From the Table 3.2, the operating efficiency of three types of fast online SVR
algorithms is higher than the basic online SVR. Compared to basic online SVR, the
ADF-SVR can achieve the prediction efficiency improved 40-80 %, and the
SOSVR can keep the efficiency with the basic online SVR. The prediction pre-
cision of the three types of methods increases gradually. The SOSVR can realize
the prediction precision improved 5-10 %, while the MSPO-SVR can achieve the
precision increasing more than 20 %.

Table 3.1 Evaluation of two types of kernel-combined online SVR algorithms for online time
series prediction

Index Algorithms NIMAE FINRMSE NOpTime
1 KCO-SVR 0.904 0.774 1.891
2 VPCLO-SVR 0.920 0.789 0.306

Table 3.2 Evaluation of three types of sample-reduced online SVR algorithms

Index Algorithms NIMAE TINRMSE NOpTime
1 ADF-SVR (accelerated) 1.030 0.933 0.364
2 SOSVR 0.950 0.925 1.001

3 MSPO-SVR 0.642 0.861 2.230
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It can be concluded from the evaluation experiments above that the proposed
five types of improved online algorithms can meet the various applications. In the
real applications, different algorithm can be selected according to the precision and
operating efficiency to meet the different demands.

3.7.2 Application Example

To solve the problem with different application, an online adaptive data-driven
fault prognosis and prediction strategy are presented as shown in Fig. 3.2.

The key problem for the algorithm application is how to choose the best models
to do the prediction. In this book, online prognostic methods and models first need
to consider actual conditions, such as application goal and system resource, pre-
diction accuracy, and efficiency, and then, corresponding algorithm is chosen
according to the characteristics of data. As a result, various forecasting demands
can be implemented.

Fault prognostic model selection criterion is recommended as follows.
(a) When the prediction accuracy is preferred, we recommend the kernel function—
combined online SVR. The approach combines the excellent trend-fitting char-
acteristic of global kernel function and powerful neighborhood nonlinear
approximation ability of local kernel functions. This approach can achieve higher
prediction accuracy compared with the single kernel function methods. (b) When
the operation efficiency is focused, we introduce the accelerated online SVR
algorithm, but the prediction accuracy is relatively worst. The serial SOSVR and
the parallel multi-scale online SVR use the serial and parallel strategies to cut the
dataset short; the former efficiency is higher than the latter. If the data reflect the
time-domain multi-scale features, we suggest choosing the latter. (c) If the
equipment or system resources, including computing, memory, are enough to
support more complicated online algorithms, we can also use the strategies of
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Fig. 3.2 Model of online fault prognostic strategies
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Fig. 3.3 Structure of online adaptive monitoring prediction system

model fusion with different online SVR algorithms. As a result, we can achieve
complementary between the predicted results.

The online prognostic system based on adaptive online SVR algorithms is
shown in Fig. 3.3.

Online data acquisition can be done with the data acquisition unit, monitoring
unit, or embedded BIT unit of the system itself. These acquired data constructed
the original online time series data samples for prediction. Online preprocessing is
necessary to the raw data, such as data reduction, uncertainty management,
component analysis etc.

Online status monitoring and prediction system can select the corresponding
algorithm and model for different application demands. As well the online model
could be selected according to some prior system knowledge. And if the system
computing resource is enough, the prediction algorithm and model could be
operated online and real time in the system-embedded CPU controller. In the end,
the forecasting output can display locally or output to dedicated data interface with
other subsystems. Meanwhile, according to forecast results, the operator can take
appropriate maintenance strategy or health management.
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Chapter 4

Kernel Principal Component Analysis
(KPCA)-Based Face Recognition

4.1 Introduction

As a subfield of pattern recognition, face recognition (or face classification) has
become a hot research point. In pattern recognition and in image processing,
feature extraction based no dimensionality reduction plays the important role in
the relative areas. Feature extraction simplifies the amount of resources required to
describe a large set of data accurately for classification and clustering. On the
algorithms, when the input data are too large to be processed and it is suspected to
be notoriously redundant (much data, but not much information), then the input
data will be transformed into a reduced representation set of features also named
features vector with linear transformation or the nonlinear transformation.
Transforming the input data into the set of features is called feature extraction. If
the features extracted are carefully chosen, it is expected that the features set will
extract the relevant information from the input data in order to perform the desired
task using this reduced representation instead of the full size input data.

In the last decade years, many algorithms had been applied to face recognition,
such as neural network (NN) [1-3], template matching [4], support vector machine
(SVM) [5], nonnegative matrix factorization (NMF) [6], subspace analysis [7],
elastic graph matching [3], principal component analysis (PCA) [3]. PCA is a
classical dimensionality reduction method which has been applied in many
applications, such as data visualization, image reconstruction, and biomedical
study. It is a linear transformation that searches for an orthonormal basis of a low-
dimensional subspace, so-called the principal components subspace, which
explains the variability of the data as much as possible. PCA’s utility and success
stem from the simplicity of the method that calculates the eigenvectors and
eigenvalues of the sample covariance matrix of the data set. Due to the complex
variations of illumination, expression, angle of view and rotation, etc., it is difficult
to describe the facial features through a single algorithm. Therefore, most of the
current researches on face recognition focus on the recognition problems under
restricted conditions. A common face recognition system consists of preprocess-
ing, feature extraction/selection, and recognition. Among them, feature extraction
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is one of the key parts. While in some cases, a linear transformation is not suitable
for capturing the nonlinear structures of the data, in order to represent the non-
linear structure, the kernel PCA (KPCA) has been formulated in a reproducing
kernel hilbert space (RKHS) framework. In KPCA, the computational cost
depends on the sample size. When the sample size is very large, it is impractical to
compute the principal components via a direct eigenvalue decomposition.

In the past research works, there are many applications such as image denoising
[8], stochastic complexity regularization [9], Sequence outlier detection [10], face
detection [11], facial expressions [12], biometrics recognition [13]. Many algo-
rithms are presented in the previous work. PCA and linear discriminant analysis
[14] are the most popular dimensionality reduction for feature extraction. For
many complicated feature extraction applications, recently, the nonlinear kernel-
based dimensionality reduction method are applied into extend the linear method
to develop kernel component analysis and kernel discriminant analysis [15, 16].
With kernel method in the practical application, all training samples must be saved
and computed for feature extraction, which occurs the time-consuming and space-
storing problems. In order to solve these problems, we present a novel feature
extraction, namely refined kernel principal component analysis (RKPCA). With
RKPCA, only a few of training samples are computed in the algorithm procedure.

4.2 Kernel Principal Component Analysis
4.2.1 Principal Component Analysis

Kernel principal component analysis (KPCA) is the extension of PCA as the linear
feature extraction. The main idea of KPCA is to project the input data from the linear
space into the nonlinear space and then implement PCA in the nonlinear feature
space for feature extraction. By introducing the kernel trick, PCA is extended into
KPCA algorithm. The detailed theoretical derivation is shown as follows:

=13 @) - B o) - @)

where ® =1%"" ®(x;), and let C =1 "L D(x)P(x)" and Q = [®(x)),.. .,

n

®(x,)], then C = 10Q". According to R = Q7 Q, with the kernel function, then
Ryj = 0(x)) ®(x;) = (D(x;), D(x;)) = k(x;, %)) (4.2)

Compute the eigenvectors uj,us,...,u, according to the mth eigenvalue
M>>I > - > Ay of R, then wy,wy, ..., w, is calculated by

1,2

1
wi=—=Q0u;, j=12,....m 4.3
i \//T] s (4.3)
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Accordingly, R = R — 1,R — R1, + 1,R1,, where (1), = 1/n (i,j=1,2,...,n),
then

yi = wlx

L7
‘x=——u; |k
a=

PCA-based feature extraction needs to store the r x m coefficient matrix W,
where r is the number of principal components, and m is the number of training
samples. KPCA-based feature extraction needs to store the original sample
information owing to computing the kernel matrix with all training samples, which
leads to a huge store space and a high computing consuming.

X1,%),k(x2,%), .. ., k(xy, x)] (4.4)

4.2.2 Kernel Discriminant Analysis

Kernel discriminant analysis is based on a conceptual transformation from the
input space into a nonlinear high-dimensional feature space. Suppose that M
training samples {x,xz,...,xp} with L class labels take values in an N-dimen-
sional space R", the data in R" are mapped into a feature space F via the fol-
lowing nonlinear mapping, ® : RV — F,x+ ®(x). Consequently in the feature
space F Fisher criterion is defined by

VISRV

J(V) =—=== 4.5

V)= Vrghy (45)
where V is the discriminant vector, and Sg’ and Sc}’ are the between-classes scatter
matrix and the total population scatter matrix, respectively. According to the
Mercer kernel function theory, any solution V belongs to the span of all training

pattern in R". Hence, there exist coefficients c,(p = 1,2, ...,M) such that

M=

V=> c®x,) =Y (4.6)

p=1
where ¥ = [@(x,), D(x,), ..., ®(xy)] and « = [c,ca, . ..,cp]". Suppose the data
are centered, Fisher criterion is transformed into

o' KGKo
J(o) = ——— 4.7
(4) =, (4.7)
where G = diag(Gy, Ga, ..., G.), and G; is an n; X n; matrix whose elements are 1,

and K is the kernel matrix calculated by a basic kernel k(x, y). The criterion given
in (4.12) attains its maximum for the orthonormal vectors. There are numerous
algorithms to find this optimal subspace and an orthonormal basis for it.
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4.2.3 Analysis on KPCA and KDA

In this section, we analyze the above kernel learning methods including KPCA and
kernel discriminant analysis (KDA) as follows:

Firstly, on KPCA, this nonlinearity is firstly mapping the data into another
space using a nonlinear map, and then, PCA is implemented using the mapped
examples. The mapping and the space are determined implicitly by the choice of a
kernel function which computes the dot product between two input examples
mapped into feature space via kernel function. If kernel function is a positive
definite kernel, then there exists a map into a dot product space. The space has the
structure of a so-called RKHS. The inner products in feature space can be eval-
uated without computing the nonlinear mapping explicitly. This allows us to work
with a very high-dimensional, possibly infinite-dimensional RKHS. If a positive
definite kernel is specified, we need to know neither the nonlinear mapping nor
feature space explicitly to perform KPCA since only inner products are used in the
computations. Commonly used examples of such positive definite kernel functions
are the polynomial kernel and Gaussian kernel, each of them implying a different
map and RKHS. PCA-based feature extraction needs to store the r x m coefficient
matrix, where r is the number of principal components, and m is the number of
training samples. KPCA-based feature extraction needs to store the original sample
information owing to computing the kernel matrix, which leads to a huge store and
a high computing consuming. In order to solve the problem, we apply the LS-SVM
to build the sparse KPCA.

Secondly, KDA is successfully to solve the nonlinear problem endured by
linear discriminant analysis (LDA) as a traditional dimensionality reduction
technique for feature extraction. In order to overcome this weakness of LDA, the
kernel trick is used to represent the complicated nonlinear relationships of input
data to develop KDA algorithm. Kernel-based nonlinear feature extraction tech-
niques have attracted much attention in the areas of pattern recognition and
machine learning. KDA has been applied in many real-world applications owing to
its excellent performance on feature extraction.

Thirdly, both KDA and KPCA endure the kernel function and its parameters.
kernel function and its parameter have significant influence on feature extraction
owing to the fact that the geometrical structure of the data in the kernel mapping
space is determined totally by the kernel function. If an inappropriate kernel is
used, the data points in the feature space may become worse. However, choosing
the kernel parameters from a set of discrete values will not change the geometrical
structures of the data in the kernel mapping space.

So, it is feasible to improve the performance of KPCA with sparse analysis and
kernel optimization. We reduce the training samples with sparse analysis and then
optimize kernel structure with the reduced training samples.
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4.3 Related Improved KPCA
4.3.1 Kernel Symmetrical Principal Component Analysis

Recently, Yang et al. [17] proposed a symmetrical principal component analysis
(SPCA) algorithm according to the symmetry of faces for face recognition. SPCA
algorithm utilizes efficiently the symmetry of facial images. But SPCA also has
some disadvantages; for example, when the asymmetry increases, the performance
of SPCA will degenerate rapidly. By integrating the advantages of kernel method
with ones of SPCA algorithm, this book proposes a kernel-based SPCA (KSPCA)
algorithm, which, based on theoretical analysis and experimental results, has better
performance in comparison with SPCA and KPCA.

The idea of SPCA algorithm comes from odd-even decomposition problem.
The main idea is the odd—even decomposition as follows:

The function f(#) can be decomposed into an even function f,(¢) and the odd
function f, (), i.e., f(¢t) = f,(t) + f,(t). With the decomposition, f,() and f, () can
be presented by the linear combination of a set of odd/even symmetrical basic
functions. Also, any function can be composed of a set of even symmetrical basic
functions and a set of odd symmetrical basic functions. In the practical applica-
tions, the sine and cosine functions are chosen as odd symmetrical basic function
and even symmetrical basic function, that is the Fourier decomposition. In the face
recognition, the symmetry is to be the horizontal mirror symmetry with the vertical
midline of the image as its axis.

Suppose that x; is one face images from one image set, and where k = 1, 2,...,
N, N denotes the number of all training face image. With the odd—even decom-
position theory, x; is decomposed as x; = Xex + Xok, With x.x = (xx + X, ) /2 be the
even symmetrical image and x,; = (xx — x,x)/2 denotes the odd symmetrical
image where x,,; is the mirror image of x.

Suppose M, Me, Mo denote the covariance matrix of the set of face images
Xy Xep = (X +xmk)/2  and  xop = (xx — x4k)/2, respectively, ie., M=
1N xxk, Me = 1/N S0, xaxl,, Mo = 1/N S xxl,. Tt is evident that
the eigenvalue decomposition on M is equivalent to the eigenvalue decomposition
on Me, Mo. So the original image x; can reconstructed linearly from the eigen-
vectors of Me, Mo. The researchers present its kernel version, called kernel sym-
metrical principal component analysis (KSPCA) as follows. The input space is
mapped into the feature space with the nonlinear mapping. In the linear space, it is
easy to decompose the original image x; as x; = Xex + Xok, With Xz = (X% + Xk ) /2
be the even symmetrical image and x,; = (xx — Xt ) /2 denotes the odd symmetrical
image where x,,; is the mirror image of x;. But in the nonlinear mapping space, it is
difficult to decompose ¢ (x;) both in feature space because the form of the nonlinear
function ¢ (x) is not given with the math function. But it may be relatively simple to
solve this problem when the nonlinear function ¢(-) within some function family
such as Gaussian kernel, polynomial kernel functions. This book focuses on the
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family of polynomial function if the nonlinear function ¢(-) maps the input space
into feature space within the family of polynomial function.
Based on the principal component extraction, the test image ¢(x) into the
eigenvectors Wy in the feature space according to
M
(Wr - d(x)) = > ailp(x) - $(x)) (4-8)

i=1

Face image x into even symmetrical image X = (x¢ + xu)/2 and the odd
symmetrical image X,x = (x;y — x;x)/2 on the nonlinear feature space. As we
know, sine/cosine functions are used paired up in Fourier transformation for
spectrum analysis, the odd/even principal components cannot be used in this way,
because the odd/even symmetrical feature vectors show different sensitiveness to
disturbs. For example, angle of view, rotation, and the unevenness of illumination
can bring asymmetry to facial images. The asymmetry is embodied solely in the
odd symmetrical vectors. Thus, the odd symmetrical vectors are more liable to the
effect of these disturbs, while the even symmetrical vectors are more stable. The
robustness of the algorithm will be weakened if we do not discriminate between
the odd/even symmetrical vectors. In face recognition, the odd and even sym-
metrical principal components hold different energy. For the PIE problem faced by
face recognition, the symmetry of faces overwhelms their asymmetry, though the
asymmetry is quite valuable in some other fields such as the thermal imaging of
faces. Thus, even symmetrical components will hold more energy than odd
symmetrical components. This means even symmetrical components are more
important than the odd symmetrical components. Of course, it does not mean that
we should completely discard the odd symmetrical components, because some of
them still contain important information for face recognition. Both the odd sym-
metrical components and the even symmetrical components are used, and the even
symmetrical components should be reinforced while the odd symmetrical com-
ponents are suppressed. For feature selection in KSPCA, we adopt the strategy
similar to that of SPCA, i.e., order eigenvectors according to their energy or
variance and then select eigenvectors with more energy or greater variance. Since
the variance of the even symmetrical components is bigger than the variance of the
correlative components, the variance of the correlative components is bigger than
the variance of the odd symmetrical components. So it is natural to consider the
even symmetrical components first, then the correlative components, and the odd
symmetrical components if necessary.

4.3.2 Iterative Kernel Principal Component Analysis

As mentioned in the previous section, it is impractical to compute the principal
components via a direct eigenvalue decomposition while we have a large sample
size in KPCA. Besides, it is also recognized that KPCA is sensitive to outliers.
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To overcome these two problems, we propose an iterative KPCA method, which
advances iterative updating techniques for robust estimation of principal direc-
tions. We note that although the number of training instances determines the
dimensionality of the kernel in KPCA, an incremental (or online) setting cannot
guarantee asymptotic convergence of the iterative KPCA. In our proposed iterative
RKPCA, we assume that there are only finite main features of these observations.
That is, we can choose an arbitrary fixed basis of the kernel so that the size of the
kernel is fixed as in KHA. Thus, the main issue is to find a way to choose the
number of principal components to compress the data size and to prove conver-
gence of our proposed method.

4.4 Adaptive Sparse Kernel Principal Component Analysis

In this section, we present a novel learning called refined kernel principal com-
ponent analysis (RKPCA) with the viewpoint of support vector machine (SVM). In
SVM, only few support vectors are meaning for classification, and other samples
can be ignored for training the classifier. We introduce the idea of SVM into KPCA
and choose the few training samples for KPCA. Firstly, we apply a least squares
support vector machine (LS-SVM) formulation to KPCA which is interpreted as a
one-class modeling problem with a target value equal to zero around which one
maximizes the variance. Then, the objective function can be described as

mﬁlxz [0—w! (¢(x;) — u¢)]2 (4.9)
i=1

where ¢ : RY — R’ denotes the mapping to a high-dimensional feature space and
u® :}VZfV: , ¢(x;). We formulate KPCA with direct sparse kernel learning
method, and we also use the phase “expansion coefficients” and “expansion
vectors.” Suppose a matrix Z = [z1,22,...,2n.), Z € RV, composed of N,
expansion vectors, and f3; (i = 1,2,...,N;) (N; < N) are expansion coefficients,
we modify the optimization problem to the following constraint optimization
problem:

1 o
maxJ(w,e) = — EWTW —|—§Ze?
w,e P

subjecttoe; =w’ (¢p(x;) —u?), i=1,2,...,N (4.10)

N.

w=S"@)h

i=1

where ¢(Z) = [¢(z1), ¢(z2), ..., p(zn.)]. Now our goal is to solve the above
optimization problem. We can divide the above optimization problem into two
steps, one is to find the optimal expansion vectors and expansion coefficients;
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second is to find the optimal projection matrix. When Z is fixed, then we apply the
kernel function, that is, k(x,y) = (®(x), ®(y)). Given a random Z, then the above
problem is same to the following problem.

L r Y - 2
W(Z) :=max—=p K.p+ = e;
(2) i=max— 5 BKp 2213 @11)

subjecttoe; =T g(x;), i=1,2,....N
T
where  g(x) = [k(z1,x) = & X0 Kz xg) - k(awn) — & 0 K x)]
B=1B1,B2,- ﬁNz]T, K, = [k(zi,z;)]. The solution of the above-constrained

optimization problem can often be found by using the so-called Lagrangian
method. We define the Lagrangian method

N
ai\e

N
LB ea) = 5 RS +1D =D

i=1 i=1

— Blg(x;)) (4.12)

with the parameter o;, i = 1,2,...,N. The Lagrangian L must be maximized with
respectto 5, a;,ande; i = 1,2,..., N, and the derivatives of L with respect to them
must vanish We can obtain the optimal solution &, which is an eigenvector of the

G'(K,)~ 'G corresponding to the largest eigenvalue.

F = (K.) ' G (4.13)

where G = [g(x1), g(x2), - .., &(xn)], and now our goal is to find the optimal Z that
maximizes the following equation:

W(z) = 3 (F)K06) + L (5 66T () (4.14)

So it is easy to achieve Z* to maximize the above Eq. (4.10). After we obtain
Z*, we can obtain A = [0y, o, . . ., o] corresponding to the largest eigenvalue of

G"(K.)"'G. Then, we can obtain
B=(K.)'GA (4.15)
Then, for a input vector x, its feature Y, is calculated with the following equation:
Y, = BK, (4.16)

where K, is the kernel vector calculated with the input vector x and the refined
training set Z*.

As above discussion from the theoretical viewpoints, sparse kernel principal com-
ponent analysis (SKPCA) algorithm adaptively chooses the few samples from the
training sample set but little influence on recognition performance, which saves much
space of storing training samples for computing the kernel matrix with lower time-
consuming. So in the practical applications, SKPCA can solve the limitation from KPCA
owing to its high store space and time-consuming its ability on feature extraction.
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So from the theory viewpoint, SKPCA is adaptive to the applications with the demand of
the strict computation efficiency but not strict on recognition.

In this section, we present a novel learning called sparse data-dependent kernel
principal component analysis (SDKPCA) with the viewpoint of LS-SVM to solve
the following problem. That is, the first is that all training samples need to be
stored for computing the kernel matrix during kernel learning and the second is
that the kernel and its parameter have the heavy influence on performance of
kernel learning. We reduce the training samples with sparse analysis and then
optimize kernel structure with the reduced training samples.

4.4.1 Reducing the Training Samples with Sparse Analysis

Firstly, we apply a LS-SVM machine formulation to KPCA which is interpreted as
one-class modeling problem with a target value equal to zero around which one
maximizes the variance. Secondly, we introduce data-dependent kernel into
SKPCA, where the structure of the input data is adaptively changed regard to the
distribution of input data. Then, the objective function can be described as

N
max Z 0 —w” (¢(x;) —u®)]® (4.17)

where ¢ : RY — R! denotes the mapping to a high-dimensional feature space and
ut = (I/N) S, &(x;). The interpretation of the problem leads to the following

optimization problem:

\
maxJ(w,e) = —=wlw +

w,e

N =
N[~

N
24
— (4.18)

N

[\

subjecttoe; = w' (P (x;) — u¢), i=1,

5.

We also apply the direct sparse kernel learning method to KPCA. Here, we also
use the phase “expansion coefficients” and “expansion vectors.” Suppose a matrix
Z=1z,22,--2n.], Z€ R¥*N: - composed of N. expansion vectors, and f;
(i=1,2,...,N;) (N;<N) are expansion coefficients, we modify the optimization
problem to the following problem:

1 T
subject to e; =w’ (p(x;) —u?), i=12,...,N (4.19)
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where ¢(Z) = [¢(z1), ¢(z2), ..., p(zn.)]. Now our goal is to solve the above
optimization problem. We divide the above optimization problem into two steps,
one is to find the optimal expansion vectors and expansion coefficients; second is
to find the optimal projection matrix. Firstly, we reduce the above optimization
problem, and then, we can obtain

N, T /N N
1S L7
maxJ(Z,f,e) = =5 (Z ¢(zr)ﬂr> <ZI: ¢(zs)ﬁs> EZ:

N - (4.20)
subject to e¢; = (Z ¢(z,)ﬁ,.> (p(x;) —u?), i=12,...,N
r=1
where Z is variable. When Z is fixed, then
| e N v N
maxJ =—= B Z) Zs) + = 61-2
(00 =52 3 BAAG0) T3
(4.21)

N:
subject to e; = (Z ﬁr¢(Zr)T> (¢(xi) — ud’), i=1,2,...,N

r=1

We apply the kernel function, that is, k(x,y) = (®(x), ®(y)), given a random Z,
and then, the above problem is same to the following problem.

L r Y > 2
W(Z) =max —=f K, + = e;
() s=rgx =3 PR 2; (4.22)

subject to ¢; = g(x;), i=1,2,...,N

N
where ﬁ = [ﬁ17ﬁ27' . aﬁN] ’ 1] k(Zl’Z/) and g(‘xi) = k(zl"xi) _%zjl
T q=

N

k(thq) o -k(sz,xi) - % Z k(ZNzaxq)
q=1

4.4.2 Solving the Optimal Projection Matrix

After the optimal solution of data-dependent kernel is solved, the optimal kernel
structure is achieved which is robust to the changing of the input data. After this
step, the next step is to solve the equation to obtain the optimized sparse training
samples with the so-called Lagrangian method. We define the Lagrangian as

N N
Z Z — fTg(x)) (4.23)

L(B,e,a) = TK B+

t\)l\_
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with the parameter «;, i = 1,2,...,N. The Lagrangian L must be maximized with
respect to f3, o, and e¢; i = 1,2,..., N, and the derivatives of L with respect to them
must vanish, that is,

N
_:O —K,f= Zaig(xi)

i=1
ae, =0 — o; = ye

L=0— e~ fgl) =0

Let oo = [ay, 0tp, . - .7ocN]T (ovx1), and G = [g(x1), 8(x2), . .., &(xn)] (Gu.xn) and
E =le,ez,.. .,eN}T (Enx1), we can obtain

(4.24)

K. = Gu
o=7E (4.25)

E=G"p
So, we can obtain = (K.) 'Gu, then E = G (K.) ' Ga. It is easy to obtain the
optimal solution of, which is an elgenvector of the GT(K.)~ 'G corresponding to
the largest eigenvalue f° = (K, ) 'Go?. W(Z) reaches the largest value when o is

the elgenvector of G'(K,)~ 'G corresponding to the largest value, and
B = (K.) 'Ga?. The proof is described as follows:

Theorem 1 W(Z) reaches the largest value when of is the eigenvector of
G'(K.)"'G corresponding to the largest value, and [ = (K.)™' G«*.

Proof Firstly, let us reconsider the Eq. (4.24) as follows:
When / > 0, then

—7,8TK[3_— {TGT } {(KZ)’lGoc}

{ocTGT ] (4.26)

Moreover, since E = GT(K.) ' Ga, GT(K,) ' Go = o, and E = Jx, we obtain

N
7 T 2T
EE e’ 7—E E== ioc o (4.27)

—_

i=

Since a’o = 1, we can obtain

1 e 1 ) 1 1
J(pB,e) = —E,BTKZﬁ —I—% E e = —E/locToc —|—§/120cToc = 512 (y - Z) (4.28)
i=1
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From the above equation, we can see that J(f3, ¢) reaches the largest value when
A reaches the largest value.

From the above equation, we can see that J(f3, ¢) reaches the largest value when
A reaches the largest value. Now our goal is to find the optimal Z that maximizes

W(Z) = =3 (F)K(F) + 5 (F) GG (F).
After we obtain Z*, and then compute the eigenvector A = [0y, 0, . . ., ] Of
G (K.)"' G corresponding to the following eigenproblem G (K.) ™ 'Go = Ja., then

B = (K.) 'GA. (4.29)

4.4.3 Optimizing Kernel Structure with the Reduced
Training Samples

For given kernel, we introduce that the data-dependent kernel with a general
geometrical structure can obtain the different kernel structure with different
combination parameters, and the parameters are self-optimized under the criteri-
ons. Data-dependent kernel k'(x,y) is described as

K (x,y) = f(x)f ()k(x, ) (4.30)

where f(x) is a positive real-valued function x, and k(x,y) is a basic kernel, e.g.,
polynomial kernel and Gaussian kernel. Amari and Wu [16] expanded the spatial

o]
e

2
resolution in the margin of a SVM by using f(x) = >, .y @i , where X; is
the ith support vector, and SV is a set of support vector, and g; is a positive number
representing the contribution of x;, and 0 is a free parameter. We generalize Amari
and Wu’s method as

f@)=bo+ > bue(x, %) (4.31)

n=1

z

~ 2
where e(x,X,) = el , and 0 is a free parameter, and X, are called the

“expansion vectors (XVs),” and N, is the number of XVs, and b, are the
“expansion coefficients” associated with x,. The definition of the data-dependent
kernel shows that the geometrical structure of the data in the kernel mapping space
is determined by the expansion coefficients with the determinative XVs and free
parameter. The objective function to find the adaptive expansion coefficients
varied with the input data for the quasiconformal kernel. Given the free parameter
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1 e(x,x,) - e(x,Xy,)
E=|: : : (4.32)
1 E(XM,F)EI) Ce E(XM,}NZ)

Let & = [by, by, by, .. .,bNZ]T and A = diag(f(x1),f(x2),...,f(xum)), the follow-
ing equation is obtained

Aly = E¢ (4.33)

where 1), is a M-dimensional vector whose entries equal to unity. The expansion
coefficient vector ¢ is solved through optimizing an objective function designed for
measuring the class separability of data in feature space with Fisher criterion and
maximum margin criterion in our previous work [17]. We apply maximum margin
criterion to optimized kernel as follows. The main idea of optimizing kernel
structure with the reduced training samples is to find the optimal data-dependent
kernel parameter vector ¢ through optimizing an objective function. The kernel
optimization algorithm procedure is described as follows:

max  Jisher

subject to &'¢ — 1 =0 (4.34)

where Jrigher = g;g;g/‘:féi and let J; (&) = ETETBoE¢ and J,(¢) = ETETWHEE, then
a-l isher 2

rsher(€) _ S (LETBoE — JETWoE)¢ (4.35)
& R

The optimal solution is achieved with the iteration method, and then, the
optimal ¢ is solved as follows:

1 Jri
gt = ) 4 o — ETRyE — “Eher pTyy g ) ) (4.36)
Jo Jo
where ¢ is the learning rate with its definition of &(n) = (1 — &), where & is the

initialized learning rate, n and N are the current iteration number and the total
iteration number, respectively.

4.4.4 Algorithm Procedure

For a set of training sample set, first, we optimize the kernel function ' (x, y) with
the given basic kernel function k(x,y) and then implement SKPCA.

y=B"V, (4.37)
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N
where g(Zi,x) = kl(zivx) - % Z k,(zivxq)v VZX = [g(Zl,-x) g(Zz7X). . ‘g(Zszx)]T'

A q=1
Since w = > ¢(z)f5, so
i=1

y=2_Blo@)" (¢(x) —u)] (4.38)

Let .= [B7 B> - By] " For we choose m eigenvector o corresponding
T
to m largest eigenvalue. Let P = [ (Bh), (B, (ﬁ?)m} , the feature can
be obtained as follows:
2= PK,, (4.39)

As above discussion from the theoretical viewpoints, sparse data-dependent
kernel principal component analysis (SDKPCA) chooses adaptively a few of
samples from the training sample set, but a little influence on recognition per-
formance, which saves much space of storing training samples on computing the
kernel matrix with the lower time-consuming. So in the practical applications,
SDKPCA can solve the limitation from KPCA owing to its high store space and
time-consuming its ability on feature extraction. So from the theory viewpoint,
SDKPCA is adaptive to the applications with the demand of the strict computation
efficiency but not strict on recognition.

4.5 Discriminant Parallel KPCA-Based Feature Fusion
4.5.1 Motivation

How to perform a wonderful classification based on the multiple features becomes
a crucial problem for pattern classification problem when multiple features are
considered. As a very efficient method, data fusion is applied to solve it, which has
been widely applied in many areas [1-3]. Existing fusion methods can be divided
into the following three schemes: the first scheme is to integrate all assimilated
multiple features into a final decision directly; the second is to combine the
individual decisions made by every feature into a global final decision; and the
third is to fuse the multiple features to one new feature for classification. In this
book, we devote our attention to the third fusion scheme, i.e., feature fusion.
Recently, many feature fusion methods for pattern classification were proposed in
the lectures [4—6]. In this book, we focus on the linear combination fusion, but pay
more attention to how to find the fusion coefficients, and propose so-called
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discriminant feature fusion for supervising learning. The proposed discriminant
fusion strategy has two advantages: (1) fused data have the largest class dis-
criminant owing to obtaining the fusion coefficients by solving a constrained
optimization problem created in the average margin criterion; (2) fusion coeffi-
cients are unique owing to they are equal to the elements of the eigenvector of one
eigenvalue problem transformed by the above optimization problem. The advan-
tage of algorithm lies in the following: (1) A constrained optimization problem
based on maximum margin criterion is created to solve the optimal fusion coef-
ficients, which causes that fused data have the largest class discriminant in the
fused feature space. (2) An unique solution of optimization problem is transformed
to an eigenvalue problem, which causes the proposed fusion strategy to perform a
consistent performance. Besides the detailed theory derivation, many experimental
evaluations also are presented.

4.5.2 Method

In this section, firstly, we introduce the basic idea of discriminant parallel feature
fusion briefly and then emphasize the theory derivation of seeking the fusion
coefficients in detailed.

Given a sample set {x;} (i=1,2,...,C; j=1,2,...,n;) and multiple feature
sets {yg’} i=1,2,..,C;j=1,2,....,m;y m=1,2,....M), where M denotes

the number of multiple features sets, the fused feature with the linear combination
can be described as follows:

M
J = Zl amy} (4.40)

where a,(m=1,2,...,M) and z; (i=1,2,...,C, j=1,2,...,n;) denote the
combination fusion coefficients and the fused feature, respectively.

Now we focus how to obtain a,, (m = 1,2,...,M), and our goal is to find such
fusion coefficients that they are unique and cause the largest class discriminant in
the fused feature space. For supervised learning, we can calculate the average

margin distance between two classes Cf) and Cf] in fused feature space R’ consisted
of the fused feature z{ :yfa (i=1,2,...,C, j=1,2,....n;), where o=
[a1,aa, .. .,aM]T and y{ = [yl:l/-,y?j, .. .,yﬁ}l]. The average margin distance can be
defined by

L
Dis = % > mngd(cy ) (4.41)

p=1 g=1
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where d (Cf), Cf;) denotes the margin distance between pth and qth classes. Given
the feature vector z/ in the dimension-reduced space F!, and mf (i=1,2,...,L)
and m’ denote the mean of every class and the mean of total samples, respectively.

Firstly, we can calculate d(Cf,, Cf;) p=12,...,L, g=1,2,....L) as follows:

¢ L ¢ ¢ ¢
d(Cp, cq) - d(mp,mq) - S(Cp> - S(Cq) (4.42)
where S Cﬁ) (p=1,2,...,L) is the measure of the scatter of the class Cﬁ and

d (mf,,mfj) is the distance between the means of two classes. Let
Sf) (p=1,2,...,L) denote the within-class scatter matrix of class p, then
tr(Sﬁ) (p=1,2,...,L) measures the scatter of the class p can be defined as
follows:

1 & /. T, .
=) (le,fmf,') (z;fmIé) (4.43)

J=1

And we can define that tr(S%) and tr(S%,) denote the trace of between-classes
scatter matrix and within-classes scatter matrix of dimension-reduced space F,
respectively, as follows:

w(Sy) = XL: ny (mf— ) T (mt ) (4.44)

(ZI{ — f,)T<z,’, — f;) (4.45)
Hence, S(Cf;) = tr(Sﬁ). So
Dis = ;—ni >

1 Ll () = () - s(c2)]
L
n

:%,ZL;Z pnqd(m q)—z—lniz:npnq[tr +tr(S5)]

=1 g=1 p=1 g=1

(4.46)

Firstly, we use Euclidean distance to calculate d (mf,, mﬁ) as follows:

v RN o N
%Z Z nphgd (m q) = %Z Z npng <ml‘, - mé) (mp — mq) (4.47)
V4

=1 g=1 p=1 g=1

=

According to Egs. (4.5), (4.6), (4.8), and (4.9), it is easy to obtain
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L L
zlnz;z;npnqd<mﬁ,mf1) = tr(S5) (4.48)
p=1g=
| L. L , 1,
3D [tr (s )} = Str(Sh) (4.49)
p=1 g=1

L )
Hence, ﬁzlle > npny {tr(Sf;) —|—tr(Sf1)} =tr(Sy). We can obtain Dis=
q=1

tr(S}) — tr(S})

In the previous work in [7], Li applied the maximum margin criterion to feature
extraction by maximizing the average margin distance. We expect to create an
optimization problem based on maximum margin criterion to seek an optimal
projection vector o.

Proposition 4.1 Let

i:l‘]lk

=

(y{)TyZ> - il Z o)

i j=1

S| =

L L ) (
=1 p=1 j=1 g=1

12

Then, Dis = o' Go.

Proof We can obtain

From Eq. (4.2) z/ = yla, we can obtain

L ni n; X ni nNp L n; T .
o= $ 80| - SR8 (00 - B0
=1 |j=1k=1 i=1p=1j=1g=1 i=1j=1

is easy to obtain

tr(Sg) — tr(Syy) = o’ Gou. (4.52)
According to Propositions 1, we can obtain Dis = o Gu

According to the maximum margin criterion and Proposition 1, we can create

an optimization problem constrained by the unit vector «, i.e., ofa = 1, as follows:

max o Go (4.53)

o
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subject to afa—1 =0 (4.54)

In order to solve the above-constrained optimization equation, we apply a
Lagrangian

L(o, ) = o Go — A(o o — 1) (4.55)

with the multiplier A. The derivative of L(a, ) with respect to the primal variables
must vanish, that is,

OL(ar, A)
=(G—A)a=0. 4.56
8 — (G- i (4.56)
aLg’;: )y oty = (4.57)
Hence,
Go, = Ao (4.58)

Proposition 4.2 Assume o is one eigenvector of G corresponding to the largest
eigenvalue J.", then Dis has a maximum value at o*.

Proof For Eq. (4.8), multiply «! at left side of equation, then
o Goo = o Joo = Jol o = ), (4.59)
Hence,
Dis = 1 (4.60)

From this formulation, it is easy to see that Dis reaches the largest value when A
reaches the largest value. So Dis has a maximum value at o, which is an
eigenvector of G corresponding to the largest eigenvalue 1*.

According to Proposition 2, the problem of solving the constrained optimization
function is transformed to the problem of solving eigenvalue equation shown in
(4.19). The fusion coefficients are equal to the elements of eigenvector of G
corresponding to the largest eigenvalue, while G is a matrix which can be cal-
culated by multiple features. As above discussion, discriminant feature fusion finds
a discriminating fused feature space, in which data have largest class discriminant.
And then, the fusion coefficients are equal to the elements of eigenvector of an
eigenvalue problem corresponding to the largest eigenvalue, and the solution of
the eigenvalue problem is unique, so the fusion coefficients are unique.
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4.6 Three-Dimensional Parameter Selection PCA-Based
Face Recognition

4.6.1 Motivation

Subspace-based face recognition is the most successful method of the face recog-
nition approaches. Among the subspace-based face recognition methods, eigenfaces
approach based on PCA subspace and fisherfaces approach based on LDA subspace
are widely used. Recently, a novel approach named Laplacianfaces based on locality
preserving projections (LPP) has been proposed for face recognition [3]. PCA aims
to preserve the global structure, and LPP preserves local structure information, and
LDA preserves the clustering structure. In order to take full advantage of all of the
structure information, we construct a 3D parameter space using the three subspace
dimensions as axes. In the 3D parameter space, all above three methods select the
principal feature components by searching in the lines or plane only, in other words,
they only select the principal feature components in local subspace regions. In our
new algorithm, we can search the optimal parameters through the 3D parameter
space for selecting the optimal principal components, so it is reasonable to enhance
the recognition performance using searching over 3D parameter space instead of
only in lines or planes as three standard subspace methods.

In this section, firstly, we analyze the contributions of the three subspace
methods, i.e., PCA, LDA, and LPP, and the detailed description of PCA, LDA, and
LPP algorithm can be found in [3-5]. PCA aims to preserve the global structure,
LPP seeks to preserve the local structure, and LDA aims to find the optimal
transformation to preserve the clustering structure. We hope to take advantage of
the three structures for the face recognition. Each subspace has the different
contribution to feature extraction. Since each subspace has the different contri-
bution to feature extraction, we hope to take full advantage of the three structures
provided by PCA, LPP, and LDA for face recognition, and we construct a 3D
parameter space using the three subspace dimensions as axes, as shown in Fig. 4.1.
Since the selection of the principal components, i.e., the selection of three

1
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parameters, greatly influences the recognition performance, we can acquire the
different recognition performance by adjusting the three parameters (i.e., the
dimensionality of the three subspaces) in the 3D parameters space. The standard
PCA, LPP, and LDA only occupy some local lines or areas in the 3D parameter
space. Especially, PCA changes the parameters in the e direction on the AB line.
Fisherfaces [1] only corresponds to point P (e =m — 1, f =1— 1) in Fig. 4.1.
Laplacianfaces [3] corresponds to / — e plane in the graph. All these methods only
search in the lines or plane, that is, they only search in local regions of 3D
parameter space. In our new algorithm, we can search over the 3D parameter space
for selecting the optimal principal feature components for face representation and
recognition, which enhances the recognition performance. Based on the 3D
parameter space, we construct a unified framework to learn in the optimal complex
subspaces by searching over the 3D parameter space for face representation and
recognition. The algorithm procedure is described as follows:

4.6.2 Method

Given a set of n training samples {xi, ..., x,}, let L be the number of classes, and
ni(i =1,...,L) denote the number of samples in the ith class.

Step 1. Transform the original face data to PCA subspace and select the principal
feature components by adjusting the PCA dimension (e) to adjust the
contribution of PCA subspace. We can obtain the feature vector
Yoca = (1,2, .- ye)', where Ypca = WecaX.

Step 2. Transform the original face data to LPP subspace and select the principal
feature components by adjusting the LPP dimension (/) to adjust the
contribution of LPP subspace. LPP feature vector Yipp = (z1,22, - - .zZ)T
can be obtained under the projection matrix Wypp = [wi, wa, ..., wj].

Step 3. Create the complex feature vector using the principal components of PCA
and LPP feature subspaces Ypca = (1,2, - - .ye)T and Y pp = (21,22, - - .zZ)T
as follows:

(4.61)

Ypca
Yipp

Ypca-Lpp = {

Then, apply LDA to the complex PCA and LPP principal feature vector P and
select the principal feature components by adjusting the LDA dimension (f) to
adjust the contribution of LDA subspace. The principal component of LDA

subspace Ypca-Lpp-LpA = (41,42, - - .qf)T can be obtained.

Step 4. The f~dimensional feature vector Y of one sample X under e, [, and f
parameters can be acquired by

Y = Ypca-LpP-LDA (4.62)
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4.7 Experiments and Discussion

4.7.1 Performance on KPCA and Improved KPCA on UCI
Dataset

Firstly, we use the six UCI datasets popular widely in pattern recognition area to
testify the performance of the proposed algorithm compared with the KPCA
algorithm using the part of training samples and the whole size of samples. In the
experiments, we randomly select the one hundred of training samples on each
training sample set, especially 20 parts on image and splice dataset. In the
experiments, we choose the Gaussian kernel with its parameters determined by the
training samples. The experimental results are shown in Tables 4.1, 4.2 and
Table 4.3, and the second column shows the error rate of each algorithm on the
corresponding dataset. The third column shows the number of training samples in
Table 4.1, and the number of training samples in the proposed algorithm in
Table 4.2. And in the brackets denote the ratio between the number of training
samples of KPCA with the common training method and the proposed training
samples. The results show that the proposed algorithm achieves the similar rec-
ognition performance, but the proposed algorithm only use the less size of training
set. For example, only 8 % training samples are used but only error rate 2.8 %
higher than the common methods. Since only small size of training samples is
applied in the proposed algorithm, so it will save some place for storing and
increase the computation efficiency for KPCA. As the experimental results in
Tables 4.2 and 4.3 compared with Table 4.1, KPCA, Sparse KPCA (SKPCA), and
sparse data-dependent kernel principal component analysis (SDKPCA), have the
similar recognition accuracy but with different number of training samples.
SKPCA saves much space of storing training samples on computing the kernel
matrix with the lower time-consuming, but achieves the similar recognition
accuracy compared with KPCA. The comparison of the results in Tables 4.2 and
4.3 show that SDKPCA achieves the higher recognition accuracy than SKPCA
owing to its kernel optimization combined with SKPCA. SDKPCA is adaptive to
the applications with the demand of the strict computation efficiency but not strict
on recognition. This set of experiments show that SDKPCA performs better than
SKPCA with the same number of training samples, while SKPCA achieves the

Table 4.1 Recognition

Datasets Error rate (%) Training samples
performance of KPCA

Banana 13.6 £+ 0.1 400

Image 48 +£04 1,300

F. Solar 314 £ 2.1 666

Splice 8.6 £ 0.8 1,000

Thyroid 21+1.0 140

Titanic 228 £0.3 150
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Table 4.2 Recognition

Datasets Error rate (%) Training samples
performance of SKPCA
Banana 142 £ 0.1 120 (30 %)
Image 54+03 180 (14 %)
F. Solar 342 4+£23 50 (8 %)
Splice 9.4 +£09 280 (28 %)
Thyroid 22+13 30 (21 %)
Titanic 2324+ 0.5 30 (20 %)
Table 4.3 Recognition Datasets Error rate (%) Training samples
Performance of SDKPCA
Banana 139 £ 0.2 120 (30 %)
Image 5.14+0.2 180 (14 %)
F. Solar 328 £ 2.1 50 (8 %)
Splice 9.0 £ 0.7 280 (28 %)
Thyroid 22+ 13 30 (21 %)
Titanic 244 + 04 30 (20 %)

similar recognition accuracy but less number of training samples compared with
traditional KPCA. The results testify the feasibility of SDKPCA and SKPCA.

4.7.2 Performance on KPCA and Improved KPCA on ORL
Database

To quantitatively assess and fairly compare the methods, we evaluate the proposed
scheme on ORL [19] and Yale [18] databases under the variable illumination
conditions according to a standard testing procedure. ORL face database, devel-
oped at the Olivetti Research Laboratory, Cambridge, U.K., is composed of 400
grayscale images with 10 images for each of 40 individuals. The variations of the
images are across pose, time, and facial expression. To reduce computation
complexity, we resize the original ORL face images sized 112 x 92 pixels with a
256 gray scale to 48 x 48 pixels, and some examples are shown in Fig. 4.1. The
experimental results are shown in Table 4.4, SDKPCA performs better than
SKPCA under the same number of training samples.
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Table 4.4 Performance

; Algorithms Error rate (%) Training samples
comparison on ORL face
database KPCA 153 +£0.8 200
SKPCA 184 £ 09 120 (60 %)
SDKPCA 17.5 £ 0.7 120 (60 %)

4.7.3 Performance on KPCA and Improved KPCA on Yale
Database

Also, we evaluate the proposed scheme on Yale [18] databases under the variable
illumination conditions according to a standard testing procedure to quantitatively
assess and fairly compare the methods. The Yale face database was constructed at
the Yale Center for Computational Vision and Control. It contains 165 grayscale
images of 15 individuals. These images are taken under different lighting condi-
tions (left-light, center-light, and right-light), and different facial expressions
(normal, happy, sad, sleepy, surprised, and wink), and with/without glasses.
Similarly, the images from Yale databases are cropped to the size of pixels.

We randomly choose one face image per person as the training sample, and the
rest face images are to test the performance of proposed scheme. That is, the rest 9
test samples are to test on ORL face database, while 10 test samples per person are to
test the performance on Yale face database. The average recognition accuracy rate is
to evaluate the performance of the recognition accuracy, and we implement the
experiments for 10 times and 11 times for ORL and Yale face database respectively.
As shown in Table 4.5 and Table 4.6 the experimental results show that SDKPCA
performs better than SKPCA under the same number of training samples.

In our experiments, we implement our algorithm in the two face databases,
ORL face database [9] and Yale face database [8]. The ORL face database,
developed at the Olivetti Research Laboratory, Cambridge, U.K., is composed of
400 grayscale images with 10 images for each of 40 individuals. The variations of
the images are across pose, time and facial expression. The Yale face database was
constructed at the Yale Center for Computational Vision and Control. It contains

Table 4.5 Performance

j Algorithms Error rate (%) Training samples
comparison on Yale face
database KPCA 17.8 £ 0.7 75
SKPCA 204 £ 0.8 45 (60 %)
SDKPCA 18.7 £ 0.6 45 (60 %)
Table ‘!'6 Performance Algorithms Error rate (%) Training samples
comparison on KPCA and
RKPCA KPCA 3.8+ 04 300
SKPCA 54+£03 110 (37 %)

SDKPCA 49 £ 04 110 (37 %)
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165 grayscale images of 15 individuals. These images are taken under different
lighting condition (left-light, center-light, and right-light), and different facial
expression (normal, happy, sad, sleepy, surprised, and wink), and with/without
glasses.

4.7.4 Performance on Discriminant Parallel KPCA-Based
Feature Fusion

In our experiments, to reduce computation complexity, we resize the original ORL
face images sized 112 x 92 pixels with a 256 gray scale to 48 x 48 pixels. We
randomly select 5 images from each subject, 200 images in total for training, and
the rest 200 images are used to test the performance. Similarly, the images from
Yale databases are cropped to the size of 100 x 100 pixels. Randomly selected 5
images per person are selected as the training samples, while the rest 5 images per
person are used to test the performance of the algorithms.

From the theory derivation of discriminant fusion in Sect. 4.2, it is easy to
predict that the proposed algorithm gives the better performance compared with
the classical fusion [4], and here only a set of experiments are implemented for
evaluation. Firstly we extract the linear and nonlinear features with PCA and
KPCA, and then classify the fused feature of the two features with Fisher classifier.
Suppose yilj and yizj (i=1,2,...,C; j=1,2,...,n;) denote the linear and nonlin-

ear features derived from PCA and KPCA, respectively, the fused feature, Z,] =

1
(y;f ) based on the classical fusion [4], while zl’ = Zizl anyj; based on dis-
i
criminant fusion strategy. Here, polynomial kernel and Gaussian kernel with
different coefficients are selected for KPCA, and accuracy rate is applied to
evaluate the recognition performance.

As results shown in figures, the proposed method gives a higher performance
than the classical fusion method [4] under the same kernel parameters for KPCA.

Since the fusion coefficients of the discriminant fusion strategy are obtained by
solving the optimization problem based on maximum margin criterion and data
have the largest class discriminant in the fused feature space, it is not surprised that
discriminant fusion gives a consistently better performance than classical fusion.
But besides the above advantages, the following cases are worthy to be considered:

(1) Since the maximum margin criterion is used to create the constrained opti-
mization problem, the fusion strategy is only adapted to the supervised
learning.

(2) The fusion coefficients are obtained by solving one eigenvalue problem, which
causes the increasing of time-consuming than classical strategy, so it should
evaluate the balance of time-consuming and classification accuracy.
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(3) Discriminant fusion strategy is only a linear combination of multiple features
with different combination coefficients, so other fusion strategies can be con-
sidered to create based on the discriminant analysis (Figs. 4.2, 4.3, 4.4, and 4.5).

4.7.5 Performance on Three-Dimensional Parameter
Selection PCA-Based Face Recognition

This section assesses the performance of the proposed method with ORL and Yale
face database. Firstly, we implement experiments about selecting principal feature
components in 3D parameter space, and secondly, we compare our method with

PCA, LPP, and LDA.
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ORL face database, developed at the Olivetti Research Laboratory, Cambridge,
U.K., is composed of 400 grayscale images with 10 images for each of 40 indi-
viduals. The variations of the images are across pose, time, and facial expression.
The Yale face database was constructed at the Yale Center for Computational
Vision and Control. It contains 165 grayscale images of 15 individuals. These
images are taken under different lighting condition (left-light, center-light, and
right-light), and different facial expression (normal, happy, sad, sleepy, surprised,
and wink), and with/without glasses. To reduce computation complexity, we resize
the original ORL face images sized 112 x 92 pixels with a 256 gray scale to
48 x 48 pixels. We randomly select 5 images from each subject, 200 images in
total for training, and the rest 200 images are used to test the performance. Sim-
ilarly, the images from Yale databases are cropped to the size of 100 x 100 pixels.
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In this set of experiments implemented with ORL face database, we select the
principal feature components by searching the parameters through the 3D
parameter space. We do not search the entire 3D parameter space, but better results
can be obtained compared to the standard subspace methods, PCA, LPP, and LDA.
The feature vector dimension of the face image is determined by the number of
principal feature components of LDA. When the parameters are e = 20, [ = 60,
and f =7, respectively, the highest recognition rate is obtained, that is, the
dimension of the feature vector is only 7 while the dimension of the original face
vector is 48 x 48 = 2304. On the other hand, we also select the optimal param-
eters on the Yale face database. The proposed method obtains the better recog-
nition performance while using the smaller feature vector dimension compared
with the standard subspace methods. Since the computational cost for face rec-
ognition is proportional to the feature number [4], the proposed method improves
the computational efficiency without influencing the recognition performance.

We also test the proposed algorithm with the Yale and ORL face databases
compared with the standard subspace approaches, PCA, LDA, and LPP. As shown
in Tables 4.7 and 4.8, the proposed algorithm gives the superior recognition
performance compared with the standard PCA, LPP, and LDA under the same
number of features.

As experimental results shown in Table 4.1, our method gives the highest
recognition rate than the other subspace methods, i.e., PCA, LDA, and LPP. We
compare the recognition rate under the same feature number. So the proposed
method can improve the computational efficiency without influencing the recog-
nition performance. Similarly, as shown in Table 4.2, our method gives the
superior results on the ORL face database.

As the experimental results shown, the proposed method gives the superior
performance in both enhancing the recognition rate and improving the computa-
tional efficiency. On the other hand, we should note that the proposed algorithm
does not always perform well at the point of the 3D parameter space where the
standard subspace approach performs well. So in practice, we had better search
through more points of 3D space as possible to find the optimal point. From the

Table 4.7 Experimental results with Yale face database

Methods 5 10 15 20 25

LDA 0.626 0.626 0.640 0.640 0.640
LPP 0.213 0.440 0.480 0.533 0.693
Our method 0.665 0.820 0.920 0.925 0.940

Table 4.8 Experimental results with ORL face database

Methods 5 10 15 20 25 30
PCA 0.425 0.800 0.800 0.825 0.825 0.825
LDA 0.475 0.610 0.620 0.635 0.640 0.645
LPP 0.185 0.355 0.360 0.440 0.505 0.560

Proposed 0.665 0.850 0.895 0.905 0.925 0.935
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above experiments, we can also acquire the following interesting points: (1) All
the face recognition approaches mentioned in the experiments perform better in
the optimal face subspace than in the original image space. (2) In the 3D parameter
space, three standard subspace approaches, PCA, LPP, and LDA, searching only in
lines or local regions, while we can take advantage of the three subspaces through
searching in the whole parameter space, the proposed algorithm outperforms the
standard subspace approaches. So the recognition performance is improved in
the new algorithm. (3) The feature number of the face image will influence the
computational cost for face recognition, and the proposed method using the small
feature number outperforms the standard subspace methods. The proposed method
improves the computational efficiency without influencing the recognition per-
formance. On the other hand, in practice, the proposed method can also save the
memory consumption.

We present a novel face recognition method by selecting the principal feature
components in the 3D parameter space. Firstly, we construct a 3D parameter space
using the dimensions of three subspaces (i.e., PCA subspace, LPP subspace, and
LDA subspace) as axes. In the 3D parameter space, we can take advantage of the
three subspaces through searching in the whole 3D parameter space instead of
searching only lines or local region as the standard subspace methods. Then based
on the 3D parameter space, we construct a framework for PCA, LPP, and LDA,
and the superiority of the proposed algorithm in recognition performance is tested
with the ORL and Yale face databases. We expect that the proposed algorithm will
provide excellent performance in other areas, such as content-based image
indexing and retrieval as well as video and audio classification.
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Chapter 5
Kernel Discriminant Analysis Based Face
Recognition

5.1 Introduction

Linear discriminant analysis (LDA) is a traditional dimensionality reduction
technique for feature extraction. It has been widely used and proven successful in a
lot of real-world applications. LDA works well in some cases, but it fails to
capture a nonlinear relationship with a linear mapping. In order to overcome this
weakness of LDA, the kernel trick is used to represent the complicated nonlinear
relationships of input data to develop kernel discriminant analysis (KDA) algo-
rithm. Kernel-based nonlinear feature extraction techniques have attracted much
attention in the areas of pattern recognition and machine learning [1-3]. Some
algorithms using the kernel trick are developed in recent years, such as kernel
principal component analysis (KPCA) [3], KDA [4] and support vector machine
(SVM) [5]. KPCA was originally developed by Scholkopf et al. in 1998 [4], while
KDA was firstly proposed by Mika et al. in 1999 [6]. KDA has been applied in
many real-world applications owing to its excellent performance on feature
extraction. Researchers have developed a series of KDA algorithms [7-28].
Because the geometrical structure of the data in the kernel mapping space, which is
totally determined by the kernel function, has significant impact on the perfor-
mance of these KDA methods. The separability of the data in the feature space
could be even worse if an inappropriate kernel is used. In order to improve the
performance of KDA, many methods of optimizing the kernel parameters of
the kernel function are developed in recent years [16—18]. However, choosing the
parameters for kernel just from a set of discrete values of the parameters doesn’t
change the geometrical structures of the data in the kernel mapping space. In order
to overcome the limitation of the conventional KDA, we introduce a novel kernel
named quasiconformal kernel which were widely studied in the previous work
[29-32], where the geometrical structure of data in the feature space is changeable
with the different parameters of the quasiconformal kernel. The optimal parame-
ters are computed through optimizing an objective function designed with the
criterion of maximizing the class discrimination of the data in the kernel mapping
space. Consequently AQKDA is more adaptive to the input data for classification

J.-B. Li et al., Kernel Learning Algorithms for Face Recognition, 101
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than KDA. Experiments implemented on ORL and YALE face databases dem-
onstrate the feasibility of the proposed algorithm compared with conventional
KDA algorithm.

5.2 Kernel Discriminant Analysis

KDA is based on a conceptual transformation from the input space into a nonlinear
high-dimensional feature space. Supposed that M training samples {x;,x2,...,xu }
with L class labels take values in an N-dimensional space R”, the data in R" are
mapped into a feature space F via the following nonlinear mapping:
®:RY — F, x — ®(x) (5.1)
Consequently in the feature space F Fisher criterion (FC) is defined by
B vIistv
S VTS

J(V) (5.2)
where V is the discriminant vector, and S‘,E and S? are the between classes scatter
matrix and the total population scatter matrix respectively [13]. According to the
Mercer kernel function theory, any solution V belongs to the span of all training
pattern in RY. Hence there exist coefficients ¢, (p=1,2,...,M) such that

V= f:cp(l)(xp) = Yo (5.3)

where ¥ = [®(x,), ®(x2),...,P(xy)] and o = [¢1,c2, . ..,cu]" . Suppose the data
are centered, FC is transformed into

o’ KGKo
J(o) = ——— 5.4
() =7, (5.4)
where G = diag(Gy, G, . . .,G1) and G; is an n; X n; matrix whose elements are n#,

and K is the kernel matrix calculated by a basic kernel k(x, y). The criterion given
in (5.4) attains its maximum for the orthonormal vectors. There are numerous
algorithms to find this optimal subspace and an orthonormal basis for it.

5.3 Adaptive Quasiconformal Kernel Discriminant
Analysis

Choosing the appreciate kernels is a crucial problem for KDA. AQKDA uses
the quasiconformal kernel to improve KDA. The quasiconformal kernel was
used to improve SVM and other kernel-based learning algorithm in the
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previous works [31, 32]. KDA is implemented in the high-dimensional quas-
iconformal kernel space to develop AQKDA algorithm. In AQKDA, FC in the
quasiconformal kernel space is defined by

TKGK

o’ KK
where K is the matrix calculated with the quasiconformal kernel. The definition of
the quasiconformal kernel E(x,y) is described as follows.

k(x,y) = f(x)f (y)k(x, ) (5.6)
where f(x) is a positive real valued function x, and k(x, y) is a basic kernel, e.g.,
polynomial kernel and Gaussian kernel. Amari and Wu [32] expanded the spatial

~2
resolution in the margin of a SVM by using f(x) = > ;¢ a,‘ef‘su"*x" | , Where X; is
the ith support vector, and SV is a set of support vector, and g; is a positive number
representing the contribution of x;, and J is a free parameter. We generalize Amari
and Wu’s method as

Nxv

F() =bo+ Y bye(x, %) (5.7)

n=1

~ 2
76||x7xn

where e(x,X,) =e , and 0 is a free parameter, and X, are called the
“expansion vectors (XVs)”, and Nyy is the number of XVs, and
b, (n=0,1,2,...,Nxy,) are the “expansion coefficients” associated with
Xn (n=0,1,2,... Nxy,). The definition of the quasiconformal kernel shows that
the geometrical structure of the data in the kernel mapping space is determined by
the expansion coefficients with the determinative XVs and free parameter.
Moreover the criterion of AQKDA in (5.5) means two stages of AQKDA, i.e.,
optimizing the quasiconformal kernel and finding the projection matrix. The key
issue of optimizing the quasiconformal kernel is to design an objective function.
As shown in (5.6) and (5.7), given the XVs, the free parameter and the basic
kernel, the quasiconformal kernel is the function with the variable “expansion
coefficients”. So the first thing is to choose all these procedural parameters. As
shown in Table 5.1, four methods of choosing XVs are proposed to solve the
expansion coefficients. XVs 1 is similar to the method in the previous work [30]
only considers the nearest neighbor criterion in the original high dimensional space
without considering the label information. KDA is a supervised learning problem,
and the label information of each training sample can be considered for feature
extraction. XVs 2 considers the class label information of all training samples. But
XVs 1 and XVs 2 endure store space and computation efficiency problem when the
size of training set is very large. In order to solve this problem, we proposed the
method XVs 3 and XVs 4. XVs 3 and XVs 4 only consider the distribution of
distance between each sample and the mean of the sample belongs to the same
class. Especially, the goal of XVs 3 lies in that the samples from the same class
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Table 5.1 Four methods of choosing expansion vectors (XVs)

XVs 1 e(x, %) = e(x,x,) = 1 Lx and x,, with the same class label information
i) Sn) = e~dlall” ¢ and x, with the different class label information

XVs 2 e(x, %) = e(x, x,) = el

XVs 3 e(x, %) = e(x,x,) = 1 , The class label information of x and X, is same;
i) = Eh ) =) e=dl-%I" The class label information of x and X, is different;

XVsd o3, = e(x,5;) = e Ol

Notes XVs 1 All training samples as XVs with considering the label information of each sample; XVs 2
All training samples as XVs without considering the label information of each sample; XVs 3 Mean of
each class as XVs with considering the label information of each sample; XVs 4 Mean of each class as
XVs without considering the label information of each sample. X, is the mean of each class

centralize in high dimension space after the quasiconformal mappings. So the
distance between any two samples from the same class is zero, i.e., e(x,x,) = 1.
Moreover, the free parameter and the basic kernel are selected through the
experiments with the cross-validation method.

Now we design an objective function to find the adaptive expansion coefficients
varied with the input data for the quasiconformal kernel. Given the free parameter

0 and the expansion vectors {X;},_;, ., we create the matrix
TSy s

1 e(‘xl’}/l) e(xl,%wa)
E=|: : : (5.8)
1 e(va}l) e e(xM73C/NX‘/.\-)
Let f=[bo,b1,bs,....bxg)  and A = diag(f(x1),f(x2), ... (xu)) i=
0,1,2,...,Nxys, we obtain
Aly =Epf (5.9)
where 1, is a M-dimensional vector whose entries equal to unity.

Proposition 1 Let K and K denote the basic kernel matrix and quasiconformal
kernel matrix respectively, then K = AKA. O

We expect to solve the expansion coefficient vector f§ through optimizing an
objective function designed for measuring the class separability of the data in the
feature space. We use FC and Maximum Margin Criterion (MMC) to measure
the class separability for the objective function. FC measures the class separability
in the high-dimensional feature space, and FC is widely used to feature extraction
in the previous works [11, 13]. The FC is defined as

ir(Sg)
tr(Sy)

JFisher = (510)
where S and S}, denote the between-class scatter matrix and the within-class scatter
matrix in the high-dimensional space respectively, and #r and Jg;s,e, denote the trace
of a matrix and the Fisher scalar of measuring the class separability of the data.
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Proposition 2 Assume Kc; (i, j=1,2,...,L) is a kernel matrix calculated with
the ith and jth class samples and the kernel matrix Ky, with its elements k;; calcu-
lated with pth and qth samples. Then tr(Sy) = 1TB1, and tr(Sy,) = 1IW1, where
B = diag(n’—ch”, iI(sz, ceey ,:*LKCLL) - },Ktotal and W = diag(k”, k22, ooy k,m)—

diag( C11, tKCZQ, .. iI(CLL). O

1
n *Y np

Consequently, FC in (5.10) is rewritten as

17B1,
1TW1,

JFisher == (511)

Then the traces of the between-class scatter matrix and the within-class scatter
~® ~
matrix in the quasciconformal kernel space respectively are tr(S B) = 17B1, and
~O ~ ~ ~ ~
r(Sy) = 17W1,. Where B = ABA and W = AWA. FC Jrger in the quas-

iconformal kernel mapping space is defined as follows.

~ 1TABA1
isher — L & 5.12
Iish 1ITAWAL, (5-12)
Consider the Eq. (5.12) together with the Eq. (5.9), we obtain
~ BTETBES
JFisher = = 5.13
Fishe ﬁTETWEﬂ ( )

ETBE and ETWE are the constant matrices as soon as the basic kernel, XVs and
the free parameter are determined. Say, 7pisher is a function with its variable 5. Thus
we create an objective function constrained by the unit vector f3, i.e., f7f =1, to
maximize 7Fisher, which can be described as

B'ETBES
BTETWER (5.14)
subjectto BTp—1=0

max

Based on the FC the optimal solution must be obtained by iteration updating
algorithm owing to the singular problem of matrix, and detailed algorithm can be
found in [30]. The limitation of this method lies in the difficult in finding the
unique optimal solution and the high time consuming owing iteration updating
algorithm. So we consider the other criterion of seeking the optimal f, i.e., MMC,
to solve the limitation problem.

MMC [30] is used to extract the feature by maximizing the average margin
between the different classes of data in the high-dimensional feature space. The
average margin between two classes ¢; and ¢; in the feature space is defined as
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L L
Dis = %Z > mnid(ci, ;) (5.15)
i=1 j=I

where d(c[,cj) = d(m?’,m;l’) —S(ci) — S(Cj)7 i,j=1,2,...,L, denotes the mar-
gin between any two classes, and S(¢;), i = 1,2, ..., L, denotes the measure of the

scatter of the class, and d (mfp, mj‘D) , i,j=1,2,...,L,denotes the distance between

the means of two classes. Supposed that ¢ (S?)) measures the scatter of the class i, then

r(s?) = 1 21 (@(2) - m®)" (@) — mP), where S*, i=1,2,...,L, denotes
P

the within-class scatter matrix of class i. Say, S(¢;) = r(S?). i=1,2,...,L.

Proposition 3 Let ir(Sy) and tr(Sy,) denote the trace of between-class scatter

matrix and the within-class scatter matrix respectively, then Dis = tr(SqB’) -

tr(Sy). O
Considering Proposition 2 together with Proposition 3, we obtain

Dis = 11(B - W)1, (5.16)

Then the average margin Dis in the quasiconformal kernel mapping space is
written as

Dis = fTET(B — W)Ep (5.17)

After a basic kernel and XVs and the free parameter are determined,
ET(B — W)E is a constant matrix. Dis is a function with its variable . An opti-

mization function of maximizing Dis constrained by the unit vector §, i.e., BT = 1
is defined as

max  BTET(B — W)MES

1
subject to B'p—1=0 (5.18)

The solution of the above constrained optimization problem is found with the
so-called Lagrangian method, and then it is transformed into the following
eigenvalue equation with the parameter A.

E"(B—W)EB = ip (5.19)

Solving the optimal expansion coefficient vector * is equal to the eigenvector
of ET(B — W)E corresponding to the largest eigenvalue. Now in order to find the
optimal ", we use an effective way similar to the previous work [36] to calculate
the eigenvector of ET(B — W)E with avoiding the small size sample (SSS)
problem.

The objective function designed based on FC and MMC is to maximize the
class separability of the data in the optimal quasiconformal kernel mapping space.
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After solving the adaptive parameters for the quasiconformal kernel, we imple-
ment KDA algorithm in the optimal quasiconformal kernel mapping with the FC
with feature extraction shown in the Eq. (5.5). The optimal projection o from the
feature space to the projection subspace is calculated by the same way as KDA.
The procedure of AQKDA is shown as follows.

Input: A set of N-dimensional training vectors {xi,xa, ..., Xp}.
Output: A low d-dimensional representation y of x.

Step 1. Calculate E, B, W;

Step 2. Solve f* using the Eq. (5.14) (if using FC) or the Eq. (5.19) (if using
MMO);

Step 3. Calculate K with *;

Step 4. Calculate the projection matrix A = [0y, o, . . ., &4] by solving the
Eq. (5.5);

T
Step 5. Extract the feature vector y = AT [k(xl,x), k(x2,%),. .., k(xM,x)} .

5.4 Common Kernel Discriminant Analysis

Current feature extraction methods can be classified to signal processing and
statistical learning methods. On signal processing based methods, feature extrac-
tion based Gabor wavelets are widely used to represent the face image [3, 4],
because the kernels of Gabor wavelets are similar to two-dimensional receptive
field profiles of the mammalian cortical simple cells, which captures the properties
of spatial localization, orientation selectivity, and spatial frequency selectivity to
cope with the variations in illumination and facial expressions. In this chapter, we
proposed a novel face recognition method called common Gabor vector (CGV)
method to solve the poses, illuminations, expressions problems in the practical
face recognition system. Firstly, we analyze the limitations of the traditional
discriminative common vector (DCV) [27] on the nonlinear feature extraction for
face recognition owing to the variations in poses, illuminations and expressions. In
order to overcome this limitation, we extend DCV with kernel trick with the space
isomorphic mapping view in the kernel feature space and develop a two-phase
algorithm, KPCA + DCYV, for face recognition. And then, in order to enhance the
recognition performance, we apply Gabor wavelet to extract the Gabor features of
face images firstly, and then extract the CGV with the proposed kernel discrimi-
nant common vector analysis (KDCV). Since CGV method extracts the nonlinear
features with Gabor wavelets and KDCV and the influences of the variations in
illuminations, poses and expressions are decreased, the high recognition accuracy
is achieved which is tested on ORL and Yale face databases.
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5.4.1 Kernel Discriminant Common Vector Analysis
with Space Isomorphic Mapping

In this section, firstly we analyze the traditional DCV algorithm from a novel view,
i.e., isomorphic mapping and then extend it with kernel trick. Secondly, we apply
it to face recognition to present the framework of CGV.

The main idea of DCV is to develop the common properties of all classes
through eliminating the differences of the samples within the class. The within-
class scatter matrix is created for the common vectors instead of using a given
class’s own scatter matrix. DCV obtains the common vectors with the subspace
methods and the Gram-Schmidt orthogonalization procedure to propose DCVs.
We present the novel formulation of common vector analysis from space iso-
morphic mapping view as follows. The Fisher discriminant analysis in Hilbert
space H based on FC function is defined as

T
J( ::wTSgw
@' Swo
c N [ j T c
where Sy =3 Y00 (o —mi) (5] — my) and  Sp=>;_, N(m; —m)
(m; — m)T are both positive in the Hilbert space H. Specially, ¢Sy ¢ = 0, the FC
is transformed as

(5.20)

Io(9) = 0" Spo, ([lo] = 1) (5.21)

The data become well separable under criterion (2) where ¢’ Sy = 0, which
are analyzed with space isomorphic mapping in the Hilbert space as follows [28].
Supposed a compact and self-adjoint operator on Hilbert space H, then its
eigenvector forms an orthonormal basis for H, (H =Y LI’L). Then an arbitrary
vector ¢ (¢ € H) is represented ¢ = ¢+ { (¢ € ¥, { € ¥"), and the mapping
P:H — Y where ¢ = ¢ +{ — ¢ and the orthogonal projection ¢ of ¢ onto
H. According to P:H— WY with ¢ =¢ +{ — ¢ the criterion in (2) is
transformed as

To(@) = Jo(9) (5.22)
So, P is a linear operator from H onto its subspace ¥. Supposed o, oz, . . ., %y
of Sw, Q, =span{oy,u,...,0,} and Q, = span{og1,0442,...,%,} are the

range space and null space of Sy respectively, where R" =Q, & Q,, g =
rank(S,, ). Since Q,, and Q,, are isomorphic to R? and R” (p = m — g) respectively,
Py = (1,00, ..,05) and P» = (atg11, 042, ., %y) the corresponding isomorphic
mapping is defined by

¢ = P0 (5.23)

Then criterion in (3) is converted into
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Jn(0) = 07,0, (]|0] = 1) (5.24)
where S, = PIS,P,. The stationary points i, . .., tty(d < ¢ — 1) of J,(0) are the

orthonormal eigenvectors of Sy corresponding to the d largest eigenvalues. The
optimal irregular discriminant vectors with respect to J,(®), @y, @,,..., @, are
acquired through ¢; = Py;(i =1,...,d). So the irregular discriminant feature
vector y of the input vector x is obtained by

y = (¢15¢27"'7¢d)Tx (525)
Supposed that the stationary points py, ..., t;(d < c—1) of Jy(0) be the

orthonormal eigenvectors of Sb corresponding to the d largest eigenvalues, then

Spp; = A, i=1,2,....d (5.26)
Then
PoSpu; = AP, i=1,2,....d (5.27)
Since P, = (0{q+1,0€q+2, . fxm), PIP, = ¢ where c is a constant value. Then
P2Sy(PYPy) = A(PAP2)Popy i=1,2,....d (5.28)
That is
(Pzﬁbpg)mi = 2(PIP)Pay; i=1,2,....d (5.29)

Let w = Poy; and 4,, = c4, then
(PngPZT)WiZ;L‘VWi i= 1,2,...,0’ (530)

where w is an eigenvector of S, = st‘ng corresponding to d largest eigenvalue.
Then

C

Sy = > N(P2Pimi — PyPim) (PoPym; — PPim)" (5.31)
P
In the null space of Sy, i.e., Q, = span{ag 1,042, ..., %}, there
c N ' ,
P,PIS,P,P] = Z 0 —w) () —w) =0 (5.32)
=1 j=1
where Py = (0g41, %42, - - -, 0m) and P1S,Pr =0, u; = P,PYm;, u = PoPIm, so

y! = P,PIx/, and let Yo = [Vl — w1y} —uy ...y} —uc| then Yc Y% = 0. Say that
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for any sample ylj in ith class, we can obtain the same unique vector u; for all
samples of the same class. The Eq. (5.12) can be transformed into

c
Sy = ZN(ui —u)(u; — u)” (5.33)

Let xi = P,Plx/ then

com

T

Secom = ZN (xéom — ucom) (xiom — ucom) (5.34)

i=1

ol : . . ..
where ucom = %Zi:l X, - For a input vector x, the discriminant feature vector
y can be obtained as

y= (WI,WZ,...,wd)Tx (5.35)

where wi,wy,...,wy, d < C — 1, are the orthonormal eigenvectors of S¢om.

5.4.2 Gabor Feature Analysis

Gabor wavelets are optimally localized in the space and frequency domains, and
the two-dimensional Gabor function g(x,y) is defined by

() = (Y exp| =L [Z4+2) 1 g (5.36)
gy = 2700, P73\ 2 o2 yox '

x Y

Its Fourier transform G(u,v) can be written by:

—w)? 2
Glu,v) = exp{% [% + ;1 } (5.37)

where o is the center frequency of G(u,v) along the u axis, o, = g—;‘z and o, =
;—;I o, and o, characterize the spatial extent along x and y axes respectively, while
o, and o, characterize the band width along u and v axes respectively. A self-
similar filter dictionary is obtained through the proper dilations and rotations of
g(x,y) with the following function:

gm(x,y) =a"g(x,y), a>1, mneZ (5.38)

x _mf cosO sin0 (x
<y’>:a (—sinO cosO)(y) (5-39)

where 6 = nn/K, and K is the total number of orientations, and a~" is the scale
factor, and g(x, y) is the basic Gabor wavelet. Let U; and Uy denote the lower and



5.4 Common Kernel Discriminant Analysis 111

upper center frequencies of interest, K be the number of orientations, and S be the
number of scales in the multi-resolution decomposition respectively. The filter
parameters can be obtained by

a= (U, U)T (5.40)
- (Cl — l)Uh
T 4t 1)v2i2 (5:41)
T 02 n 20'2 7%
o, = tan (ﬂ) [Uh — (2In2) Fh] [2 n2— %} (5.42)

where o = U, and m=0,1,...,5 — 1.
For a face image I(x,y), its Gabor features are achieved as

Wn(e,) = / 106,38 (x — &,y — n)ded, (5.43)

As the above discussion, the Gabor features are robust to variations in illu-
mination and facial expression changes.

5.4.3 Algorithm Procedure

The CGV method is divided into two steps, i.e., feature extraction and classifi-
cation. In feature extraction, For the input image 1, firstly, the Gabor feature vector
F, extracted with are extracted with Gabor, secondly, the CGV z is calculated with
the proposed KDCV. In recognition, Nearest Neighbor Classifier (NNC) is used to
classify the CGV from a new face image for recognition.

Step 1. For the input image I, calculate the Gabor feature matrix with Eq. (5.24)
and transform it to one vector Fg(l).

Step 2. Compute the orthonormal eigenvector of Sy, oy, 0, ..., %,, and construct
the matrix P, = (ocq+1,ocq+2, cey ocm)7 where g = rank(S,,) and the class
scatter matrix Sy is constructed with the KPCA-based vector y of Gabor
features from the training set.

Step 3. Create the common between scatter matrix S.,,, with Eq. (5.15) and the
common vector Zeom = P2Ply.

Step 4. Compute the orthonormal eigenvector of Scom, Wi, wa,...,wy, (d<C—1)
and the project matrix W = [wy,wa, ..., wyl.

Step 5. Compute the CGV zeom = W'y.
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5.5 Complete Kernel Fisher Discriminant Analysis

5.5.1 Motivation

Two issues are essential in face recognition algorithms: what features are used to
represent a face image, and how to classify a new face image based on this
representation. This section details the novel method for face recognition. Firstly,
desirable Gabor features are derived from Gabor representations of face images.
Secondly, the Complete Kernel Fisher Discriminant (CKFD) analysis with frac-
tional power polynomial (FPP) Models based classifier is performed on the Gabor
wavelet representation for classification. Kernel Fisher Discriminant (KFD) is
another nonlinear subspace analysis method, which combines the kernel trick with
LDA. After the input data are mapped into F with the kernel trick, LDA is
performed in F to yield nonlinear discriminant features of the input data. In the
CKFD algorithm, two kinds of discriminant information, regular and irregular
information, makes the KFD more powerful as a discriminator.

5.5.2 Method

LDA aims to seek the projection matrix to distinguish the face class, through
maximizing the between-class scatter S; but minimizing the within-class S, of the
data in the projection subspace. In LDA, the FC functions J(¢) and J,(¢) can be
defined by:

N
J(p) = RIS (p #0) (5.44)
(@) = 0" S, (ol =1) (5.45)

CKFD performs LDA in the KPCA-transformed space R™. The strategy of
CKFD is to split the space R™ into two subspaces, i.e. the null space and the range
space of §,,. Then the FC is used to extract the regular discriminant vectors from
the range space, and the between-class scatter criterion is used to extract the
irregular discriminant vectors from the null space.

Given the orthonormal eigenvector of S, oy,00,..., 0y, &, = span{ay,
%,...,%} is the range space and Q, = span{ogi1,0:2, ..., 0gim} is the null
space of S, and R" = Q,, ® Q,,, where ¢ = rank(S,,). Since Q,, and Q,, are iso-
morphic to Euclidean space R? and Euclidean space R”(p = m — ¢) respectively,
and let P; = (O(],O!g,...,otq) and P, = (ocqﬂ,acﬁz,...,ocm), we can define the
corresponding isomorphic mapping by:

¢ =P0 (5.46)
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¢ = Pr0 (5.47)

Under the mapping denoted by (5.11) and (5.12), the FC function J(¢) and the
between-class scatter criterion J,(¢) are converted into the following equations
respectively:

0"S,0
J0) =227 (040 5.48
(0) 73,0 (0 #0) (5.48)
5(0) = 67,0, (lo] = 1) (5.49)
where S, = PIS,Py, S, = PIS,P, and S, = PIS,P,. The stationary points
v1,...,0a(d<c—1) of J(0) are the orthonormal eigenvectors of S,0 = AS,,0

corresponding to the d largest eigenvalues. The optimal regular discriminant

vectors a, 52, .. .,2; can be acquired by E, = Pyu;(i=1,...,d) according to
(5.12). In the similar way, the stationary points p,, ..., uy(d <c — 1) of J,(0) are

the orthonormal eigenvectors of S corresponding to the d largest eigenvalues. The
optimal irregular discriminant vectors with respect to Jp(0), El, 22, cen Ed can be

acquired by &, =Py, (i =1,...,d).

For a sample x, after KPCA, we can obtain the sample vector y in the KPCA-
transformed space. The regular discriminant feature vector z; and the irregular
discriminant feature vector z, of the sample y are defined respectively as follows:

a=(8.8..8)" (5.50)

2= (51752,--~,24)Ty (5.51)

Finally, we fuse the z; and z, with the proper similarity measure.

The main idea of CKFD is to map the input data into a feature space by a
nonlinear mapping where inner products in the feature space can be computed by a
kernel function without knowing the nonlinear mapping explicitly. Three kinds of
kernel functions used in the kernel-based learning machine are polynomial kernels,
Gaussian kernels, and sigmoid kernels. Other than above three kinds of Kernels,
the FPP models, are proposed.

k(x,y) = (x-y) (0<d<1) (5.52)

A FPP is not necessarily a kernel, as it might not define a positive semi-definite
Gram matrix, thus the FPPs are called models rather kernels.

Popular similarity measures include Euclidean distance measure dy, L1 distance
measure Jy,, and cosine similarity measure .., Which are defined as follows,
respectively:
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oL = [lx =yl (5.53)

S, =Y xi— il (5.54)

_xTy
5003 X,y) = — 5.55
) = T (5:53)

The proposed algorithm comprises the following steps.

Step 1.

Step 2.

Step 3.

Step 4.

Use the Gabor wavelet analysis to transform the original image I(x,y) into
the Gabor feature vector F, (F € R™).

Use KPCA with the FPP models, k(x,y) = (x-y)?, (0<d<1), to trans-
form the m dimensional Gabor feature space R™ into a n dimensional
space R".

Based on LDA, in R", we construct the between-class S, and within-class

Sy, and then calculate the orthonormal eigenvectors, oy, ..., o, of S,.

Extract the regular discriminant features as follows. Let Py = (o, .. ., %),
where a4, .. ., 0, corresponds to g positive eigenvalues and g = rank(S,,).
Calculate the eigenvectors f,,...,f;, (I<c—1)of S,{ =4S, corre-

sponding to / largest positive eigenvalues, where S, = PIS,P, S, =
PlTSwPl, and c is the number of face classes. We can calculate the regular
discriminant  feature vector fiepuar = B'Ply, where y € R" and

B = (ﬁlv-~~7ﬁl)'

Step S.Extract the irregular discriminant features as follows. Calculate the

Step 6.

Step 7.

eigenvectors y,72,--- 7 ((<c—1) of SN;, corresponding to [ largest
positive eigenvalues. Let P, = (0g41,...,0), the regular discriminant
feature vector firreguiar can be calculated by firegular = C? P31y, where C =
(Y15---7,) and y € R™.

Fuse the irregular discriminant feature fiyeguiar and the regular discriminant
feature fregular With the proper measure. Let S (fx, f)) denotes the similarity
between the two feature vectors, and k denotes the fusion coefficient.
S (fx, fv) is calculated by fusing the two feature information with

S(fxaf)) =Kk-S§ xirregularvfyirregular) + S(fxregularvfyregular)-

In the feature space, classify a new face Fi.,, into the class with the closest
mean Cj based on the similarity measure S(Fpew, Cx) = min S(Fpew, Cj).
J
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5.6 Nonparametric Kernel Discriminant Analysis
5.6.1 Motivation

Among these classifiers, LDA method is the popular and effective method. LDA as
the dimensionality reduction method is widely used in many areas. However, most
LDA-based methods should satisfy two preconditions, i.e., the unimodal distri-
bution of samples and the different scatter of class means of samples, but it is
difficult to satisfy these preconditions in the practical applications. LDA often
encounters the so-called ill-posed problems when applied to a small samples size
problem. Recently, Li et al. [33] proposed nonparametric discriminant analysis
(NDA) reported an excellent recognition performance for face recognition.
However, NDA has its limitations on extracting the nonlinear features of face
images for recognition because the distribution of images, such as face images,
under a perceivable variation in viewpoint, illumination or facial expression is
highly nonlinear and complex, and the linear techniques cannot provide reliable
and robust solutions to those face recognition problems with complex face
variations.

The detail algorithm is shown as follows:

Supposed that

SW—ZC:ZZ (xf = N ) (o = N (i, ) (5.56)
SB—ZZCIZi (irs ko 1) (¥ = N j, 0) (8 = N ju ) (5.57)

i=1 j=1 k=1 I=
J#i
where w(i,j, k,[) is defined as
min{d“(x N(xl,l,k)),d“(xf,N(xf,j,k))}
d*(xi, N(x}, i, k)) + d*(x}, N(x}, j, k))

W(ivjvk’l) = (5.58)

where d(vy,v;) is the Euclidean distance between two vector vy andv,, and o is the
a parameter ranging from zero to infinity which control the changing of the weight
with respect to the ratio of the distance. N (xf, J, k) is the kth nearest neighbor from
class j to the vector x! which from /th sample of ith class.

Algorithm Procedure:

Step 1. Calculate kth nearest neighbor vector N (xé, Js k) from class j to the vector
x! which from Ith sample of ith class.
Step 2. Calculate the Euclidean distance d(vy,v,) between two vector vy andv,,

min{a*(x.N(x,ik))a* (2N (xjk))} .

d* (xf ‘N(xf,i‘k) ) +d* (xf ‘N(xfjﬁk))

and then calculate w(i,j, k, 1) =
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Step 3. Calculate Sy = S5, ST S (xf = N(xt, i, k) (xf = N(xh, d, k))T
Step 4. Calculate Sp =7 > =i l,izjl Sy w(iyj k1) (x — N(xk,j, k) (xi—
J#i

N(x,j. k)"
Step 5. Calculate the projection matrix W through solving the eigenvector Sy,'Sp
corresponding to the largest eigenvalue.

5.6.2 Method

NDA algorithm is essentially a linear feature extraction algorithm. Although it is
reported good performance on face recognition, however, there still is the space to
improve its recognition performance through enhancing its ability to extracting the
nonlinear facial features owing to the variation in illumination. In order to solve this
limitation, we introduce the kernel trick develop a novel feature method called
Nonparametric Kernel Discriminate Analysis (NKDA) as follows. The main idea is
based on a conceptual transformation from the input space into a nonlinear high-
dimensional feature space. Supposed that M training samples {x,x,, ..., xp } with
L class labels take values in an N-dimensional space R", the data in R" are mapped
into a feature space F via the following nonlinear mapping @ : RN — F, x+— ®(x).
The main idea of kernel based method is to map the input data into a feature space
by a nonlinear mapping where inner products in the feature space can be computed
by a kernel function without knowing the nonlinear mapping explicitly. The non-
linear mapping is referred to as the “empirical kernel map”, and the nonlinear
mapping space is called “empirical feature space”. Three kinds of kernel functions
used in the kernel based learning machine are polynomial kernels, Gaussian ker-
nels, and sigmoid kernels.

We have theoretical analysis on NDA in the feature space F' to develop NKDA.
Supposed that

c Kk n;
S =333 (@) - N(@(), i, k) (@) - N(@(),i,k)" (5.59)
i=1 k=1 I=1

c ka  n;

Sy = Z oD WOk, D (@) = N(D(x),j,K)) (D) = N(@(x),j, k)"

i=1 j=1 k=1 I=1
J#
(5.60)
where w®(i,j, k, ) is defined as
in{d*(® (), N(®(x),i k), d*(®(x), N(D(xL),j k
W(D(i,j,k,D:mm{ ( (xt)7 ( (xt)’l7 ))7 ( (xl)’ ( (x1)7]’ ))} (5.61)

d*(®(x;), N(®(x), k) + d*(®(x), N(®(x;), ], k))



5.6 Nonparametric Kernel Discriminant Analysis 117

where d(®(v;), ®(v,)) is the Euclidean distance between two vector v; and v, in
the kernel space, and « is the a parameter ranging from zero to infinity which
control the changing of the weight with respect to the ratio of the distance.
N(®(x}),i,k) is the kth nearest neighbor from class j to the vector x! which from
Ith sample of ith class with the similarity measure with Euclidean distance in the
kernel space.

In order to the clear description of NKDA, we rewrite the equation as

2 =333 (@) —oph) (@) - o6l 56)

i=1 k=1 I=1

S%’-ZiZiw (g ) (@ (x]) — (]’f))(cb(xf)—@(y_f))T (5.63)

i=1 j=1 k=1 I=1
J#

min{d‘“( (’), (7)) d*(®(x )‘D(yz))} (5.64)

Wi j k1) = Vi
@ (), 0(x)) + ( »2(2f))
where ®(y¥) = N(®(x}),i,k) and CD(yJ) N(®(x}),j,k). It is easy to obtain
d*(®(x]), () = |@(x]) = @(})[|"= (k(xl,)) — 2k(xhs) +k(}.5))2
(5.65)

FC is defined by

vIisty

J(V) = Vsy (5.66)

where V is the discriminant vector, and S5 and Si, are the between classes scatter
matrix and the total population scatter matrix respectively. According to the
Mercer kernel function theory, any solution V belongs to the span of all training
pattern in R". Hence there exist coefficients ¢, (p = 1,2, ..., M) such that

= XM: c,P(x,) = P (5.67)
p=1

where ¥ = [®(x,), ®(x2), ..., D(xy)] and o = [c1,ca, ..., cn]’

J(2) ol Bo.
o) = —r
oI Wa

Where B = El 1 Z] 1 k 271 1 w (.’j7k l) (-?j?k l) and W = Z[L:I Zilzl
vy W(i,k,I). The proof of Eq. (5.68) is shown as follows.

(5.68)
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c k on T
o PT w®(i, j, k, [)(® O(y*) ) (@) —D(y)) Pa
lzljzlkz“z (i, b D(@() = 0 () ) (@(x) - o (x4))
J(4) = o
: i T T
oT¥T S kzl 2 (@) — 0h) (@) -00h) ) we
c ¢ k n
aT Y Y 50 S w0l k, )B(i.j, k. o
i=1 j=1 k=1I=1
— J#i
- c ki n
ol Y W(i k1)
i=1k=1I=1
_ o'Bu
— a'Wa
(5.69)
c ¢ k n c n;
where B = 2% Zkzllzlwq)(z J,k,)B(i,j,k,1) and W = Z”(Z”ZW( Lk, 1).where
i=1 j=1 k=1I= i

J#

B(l7.]akvl) :K ( 7.]7k l) Kl( 7J7k l) (l k l) (l k7l)TK2(i7kvl)7 Kl(iaj7k7l>
= [k(xhxf), .. .,k(xM,xf)] - {k(xl,yj>7 (xM,yJ)} and Ky (i, k1) =
[k(x],xf.),...,k(xM,xf)]— [k(xl,yf.‘) (xM, k)]where B(i,j, k1) =
K1<i7j7ka Z)TKl(i7j7ka l)) W(l7k7 l) ( k l) ( k l) Kl(iaj7k7 l) = [k()ﬂ,xi),

.,k(xM,xﬁ)] - [k(xl,y]]f), .. .,k(xM,yj)} and K> (i, k1) = [k(xl,xf),

'7k(xM7x§)] - [k(x17y§)7 < 7k(xM7yf)]

The projection matrix V = [og,00,...,04] iS easy to be obtained by the
eigenvectors of W~!B corresponding to the d largest eigenvalue. Calculate the

eigenvectors of W™!'B is the same to simultaneous diagonalization of W and B.

Firstly, the eigenvector matrix ® and the corresponding eigenvalue matrix @ of W

1/ 2. thus B is transformed to

are solved, and then project the class centers onto ©©
By = O 20"BpO /2, Finally, solve the eigenvector matrix ¥ and the eigen-

value matrix A of By, the projection matrix V is equal to V = POy,

5.7 Experiments on Face Recognition
5.7.1 Experimental Setting

We construct the experimental system as shown in Fig. 5.1 for evaluation algo-
rithms. After describing the two data set used in our experiments. It is worthwhile
to make some remarks on the experiment setting as follows. (1) We randomly
select five images from each subject from ORL face database for training, and the
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Fig. 5.1 Framework of a real system example

rest images are used to test the performance. Similarly, five images of each person
randomly selected from YALE database are used to construct the training set, and
the rest five images of each person are used to test the performance of the algo-
rithms. (2) We run each set of experiments for 10 times, and the averaged results
are used to evaluate the performance of the proposed algorithm. (3) The experi-
ments are implemented on a Pentium 3.0 GHz computer with 512 MB RAM and
programmed in the MATLAB platform (Version 6.5). (4) The procedural
parameters are chosen with cross-validation method.

5.7.2 Experimental Results of AQKDA

The proposed methods are implemented on ORL and YALE databases. Firstly we
evaluate the proposed four methods of choosing XVs and two criterions of solving
the expansion coefficients, and secondly we test the superiority of AQKDA
compared with KDA, KPCA and KWMMDA.

Firstly, we evaluate four methods of choosing XVs and two criterions of
solving expansion coefficients [i.e., FC and MMC]. Tables 5.3 and 5.4 show the
performance on recognition accuracy and computation efficiency. MMC achieves
a higher recognition accuracy and computation efficiency compared with FC. We
evaluate the computation efficiency of FC and MMC through comparing the time
consuming of solving f§ using FC with the time consuming of solving f§ using
MMC. The four methods of choosing XVs achieve the approximately same rec-
ognition accuracy but the different computation efficiency. The dimension of the
matrix E corresponding to the method of choosing XVs have great impact on the
computation efficiency of solving the expansion coefficients. The dimension of the
matrix E corresponding to XVs 3 and XVs 4 is smaller than one of the matrix E
corresponding to XVs 1 and XVs 2. As shown in Tables 5.2 and 5.3, XVs 3 and
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Table 5.2 MMC versus Fisher with four methods of choosing XVs on ORL face database

XVs 1 XVs 2 XVs 3 XVs 4
Recognition accuracy MMC 0.9365 0.9340 0.9335 0.9355
FC 0.9245 0.9215 0.9210 0.9240
Time consuming (s) MMC 0.05 0.05 0.02 0.02
FC 1.50 1.48 0.20 0.19

Table 5.3 MMC versus Fisher with four methods of choosing XVs on YALE face database

XVs 1 XVs 2 XVs 3 XVs 4
Recognition accuracy MMC 0.9187 0.9227 0.9200 0.9227
FC 0.9000 0.9147 0.9079 0.9187
Time consuming (s) MMC 0.03 0.05 0.02 0.02
FC 0.32 0.32 0.08 0.06
Table 5 4 Performance ORL database YALE database
comparisons of AQKDA,
KDA, KPCA and AQKDA 0.9410 0.9267
KWMMDA on ORL and KDA 0.9250 0.9040
YALE face databases KPCA 0.8180 0.8253
KWMMDA 0.7980 0.7653

XVs 4 outperform XVs 1 and XVs 2 on the computation efficiency. In the next
experiments, we applied the MMC to solve the expansion coefficients.

Secondly, we compare the classification performance of AQKDA, KDA, KPCA
and KWMMDA on the two datasets. All the procedural parameters of these
algorithms are chosen with cross-validation methods. As results shown in
Table 5.4, AQKDA achieves the highest recognition rate compared with other
algorithms. The data in the feature space has the largest class discrimination via
adaptive quasiconformal kernel mapping, so AQKDA outperforms KDA on ORL
and YALE datasets. Although the procedure of finding adaptive expansion coef-
ficients vector incurs a small fractional computational overhead, it does not cause
significantly increasing of the response time, which can be ignored by comparing
with the improved performance.

The experiments on the two real-world datasets have been systematically
performed. These experiments reveal a number of interesting points: (1) All the
experiments indicate that AQKDA consistently performs better than KDA and
other algorithms. It also indicates that AQKDA is adaptive to the input data for
classification. (2) In the experiments, the four methods of choosing the XVs
achieve the same recognition accuracy at most, while perform differently on the
computation efficiency. Since the dimensionality of the matrix E is reduced with
the method XVs 3 and XVs 4, the two methods perform better on the time
consuming. So if the number of samples per class is very large while the number of
class is not so large, the method XVs 3 and XVs 4 are expected to perform more
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advantage than other two methods. (3) Two criterions of solving the expansion
coefficients perform differently both on recognition accuracy and computation
efficiency. MMC obtains a better performance than FC.

5.7.3 Experimental Results of Common Kernel Discriminant
Analysis

In the experiments, we test the feasibility of improving the recognition perfor-
mance using Gabor feature analysis and common vector analysis, and then we
evaluate the recognition performance of CGV on the real datasets. The
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effectiveness is evaluated with both absolute performance and comparative per-
formance against other current methods such as PCA, KPCA, LDA, KFD.

The feasibility of kernel trick and Gabor analysis are testified respectively. As
shown in Figs. 5.2 and 5.3, KDCV outperforms DCV under the same dimen-
sionality of feature vector, which demonstrates that kernel method is effective to
enhance the recognition performance of DCV. As shown in Figs. 5.4 and 5.5,
Gabor features analysis method improves the recognition accuracy on the same
experimental conditions on the two databases, where the parameter S =2, K =4
is chosen for Gabor wavelet. Since the face images from ORL and Yale databases
are obtained with the different illuminations, poses and expressions conditions, and
the good performance shows that kernel method and Gabor feature analysis are
feasible to solve this PIE problem of face recognition. We evaluate CGV compared



5.7 Experiments on Face Recognition 123

Fig. 5.6 Recognition
performance of CGV on ORL
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with PCA, KPCA, LDA, KDA, DCV, KDCV on the recognition performance, and
recognition results are shown in Figs. 5.6 and 5.7. CGV method achieves a highest
recognition accuracy compared with the other algorithms. The face images from
two face databases are achieved under the different poses, illuminations and
expressions conditions, and it demonstrates that CGV method is more robust to the
change in pose, illumination, expression for face recognition compared with other
methods.
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5.7.4 Experimental Results of CKFD

There are many parameters needs to be decided through cross-validation method.
It is not possible to decide all the parameters at one time, we only set some values
in advance and then select other parameters through cross-validation method. In
the simulation, we select the Euclidean distance measure as the similarity measure
and § =2, K =4 as parameters of Gabor wavelet for Gabor feature extraction.
Through cross-validation method, the fusion coefficient is set to ¥ = 0.3 for fusion
of two kinds of discriminant feature information in CKFD. Then we select the
procedural parameters through cross-validation method including the kernel
parameters (i.e., the order d of polynomial kernels and the width ¢ of Gaussian
kernels) and the degree d of FPP models for recognition performance, fusion
coefficient and similarity measures (i.e. Euclidean distance, L1 distance, and
cosine similarity measures). Six different orders (d =1, d =2, d =3, d = 4,
d =5, and d = 6) of polynomial kernel are set for k(x,y) = (x-y)?,(d € N). The
polynomial kernel with the first order (d = 1) performs the best, followed by the
other orders of polynomial kernels (d =2, d =3, d =4, d =5, and d = 6). We
find that the lower the order of polynomial kernel is, the better the recognition
performance is. It seems that the performance of FPP models with d < 1 is better
than the polynomial kernel with the first order d = 1. For testifying it, we
implement the simulations with FPP models k(x,y) = (x-y)* (0 <d < 1) [25].
As shown in Table 5.5, recognition performance performs best with the degree
d = 0.8 of FPP models. For testing the superiority of FPP models in the next step,

2
we also assess the performance of Gaussian kernels k(x,y) = exp(— HXZ%ZH) with

different width ¢ to select the optimal parameter, the width ¢> = 0.8 x 10° for
Gaussian kernels performs best.

We select the similarity measures (i.e. Euclidean distance measure, L1 distance
measure and cosine similarity measure) through cross-validation method. As
shown in Table 5.6, the Euclidean distance performs better than L1 distance

Table 5.5 Procedural parameters selection through cross-validation method

Polynomial kernel d 1 2 3 4 5 6
Accuracy 0.965 0.905 0.785 0.745 0.685 0.630

FPP model d 0.5 0.6 0.7 0.8 0.9 0.95
Accuracy 0.935 0.940 0.965 0.970 0.960 0.965

Gaussian kernel ~ ¢° 0.2 x 10° 04 x 10° 0.6 x 10° 0.8 x 10° 1.0 x 10° 1.2 x 10°

Accuracy 0.915 0.945 0.955 0.965 0.965 0.965

Table 5.6 Recognition rates versus the number of features, using NNC with Euclidean distance

Feature dimension 5 10 15 20 25 30 35
Euclidean distance 0.905 0.925 0.955 0.960 0.965 0.970 0.980
L1 distance 0.89 0.910 0.940 0.950 0.955 0.965 0.970

Cosine similarity measure 0.87 0.90 0.93 0.935 0.940 0.945 0.950
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Table 5.7 Performance comparison of FPP model, polynomial and Gaussian kernel

Feature dimension 5 10 15 20 25 30 35

FPP models 0.905 0.925 0.955 0.960 0.965 0.970 0.980
Polynomial kernels 0.805 0.895 0.915 0.925 0.935 0.940 0.945
Gaussian kernels 0.785 0.880 0.895 0.90 0.915 0.930 0.935

measure and cosine similarity measure. So the Euclidean distance measure is
chosen as the similarity measure.

In the procedural parameters selection part, the optimal order d = 1 for poly-
nomial kernels, the optimal width 02 = 0.8 x 10° for Gaussian kernels, the opti-
mal degree d = 0.8 of the FPP models are chosen through cross-validation
method. In the following the simulations, we test the feasibility of improving
performance using FPP model and Gabor wavelet. Firstly, we compare the per-
formance of FPP models with other two kinds of kernels with optimal parameters.
As shown in Table 5.7, Gabor-based CKFD with FPP models method performs
best. That is, enhancing the recognition performance using FPP models is feasible.

After testing the feasibility of enhancing recognition performance using FPP
models, we test the feasibility of improving the recognition performance using
Gabor wavelets in this part of simulations. We choose the proper Gabor wavelets
parameters firstly, and then compare recognition performance of Gabor-based
CKFD with FPP models with one of CKFD with FPP models. As shown in
Table 5.8, Gabor wavelet with the number of scales S = 2 performs better than

Table 5.8 Recognition rates versus the number of features, using NNC with Euclidean distance

Feature dimension 5 10 15 20 25 30 35
Gabor(2,4) 0.905 0.925 0.945 0.960 0.965 0.970 0.980
Gabor(4,4) 0.87 0.89 0.91 0.925 0.935 0.94 0.9450

Table 5.9 Recognition performance of Gabor-based CKFD with FPP models versus CKFD with

FPP model

Feature dimension 5 10 25 30 35
Gabor-CKFD with FPP models  0.905 0.925 0945 0.960 0.97 0.975 0.980
CKFD with FPP models 0.89 0.91 0.925 0.94 0.945 0.95 0.9550
Table 5.10 Performance on ORL face database

Feature dimension 5 10 15 20 25 30 35
Proposed 0.905 0.925 0.945 0.970 0.97 0.975 0.980
CKFD 0.885 0.915 0.925 0.940 0.945 0.95 0.9550
KFD 0.870 0.890 0.905 0.925 0.930 0.935 0.940
LDA 0.865 0.885 0.890 0.905 0.915 0.925 0.930
KPCA 0.840 0.860 0.875 0.885 0.895 0.905 0.915
PCA 0.825 0.845 0.855 0.86 0.875 0.89 0.905
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with the number of scales S = 4. As the results shown in Table 5.9, the Gabor-
based CKFD with FPP models method performs better than the CKFD with FPP
models method. It also indicates that the Gabor wavelets can enhance the face
recognition performance.

We implement Gabor-based CKFD with FPP models method with two face
databases. We also implement the popular subspace face recognition methods, i.e.,
principal component analysis (PCA), Linear (Fisher) discriminant analysis (LDA),
KPCA, KFD and CKFD.

The algorithms are implemented in the ORL face database, and the results are
shown in Table 5.10, which indicate that our method performs better than other
popular method. And we can obtain the accuracy rate 0.98 with our method.
Especially we can acquire the peak recognition rate 0.97 when the number of
feature is only 35, and we can also obtain the recognition rate 0.905 even if the
number of feature decreases to five. Since the feature number of the face image
will influence the computational cost for face recognition, the proposed method
using the small feature number performs better than the PCA, LDA, KPCA, KFD,
and CKFD methods. The proposed method improves the computational efficiency
without influencing the recognition performance. Because in the ORL face data-
base, the variations of the images are across pose, time and facial expression, the
simulations also indicate our method is robust to the change in poses and
expressions.

The same comparison results are obtained with Yale and UMIST face database
shown in Tables 5.11 and 5.12. As shown as Table 5.11, the peak recognition rate
with our method is 0.96 that is higher than other methods, which indicates that our
method is robust to the change of illumination and expression. The highest
accuracy of 0.945 is obtained on UMIST face database.

From the above simulations, we can also acquire the following interesting
points:

All the face recognition approaches mentioned in the simulations perform better
in the optimal face subspace than in the original image space.

Among all the face recognition methods used in the simulations, kernel-based
methods perform better than methods based on the linear subspace. It also indi-
cates the kernel-based method is promising in the area of face recognition.

Table 5.11 Performance on Yale face database
Methods PCA KPCA LDA KFD CKFD Our method
Accuracy rate 0.733 0.767 0.867 0.933 0.947 0.960

Table 5.12 Performance on UMIST face database
Methods PCA KPCA LDA KFD CKFD Our method
Accuracy rate 0.815 0.840 0.885 0.895 0.925 0.945
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In the first part of simulations, Gabor-based CKFD with FPP models method
performs better than with Gaussian kernels and polynomial kernels. Although a
FPP model might not define a positive semi-definite Gram matrix, it has been
successfully used in practice. As results shown in our simulations, FPP models
enhance the face recognition performance.

The advantage of Gabor feature characterized by spatial frequency, spatial
locality and orientation selectivity to cope with the variations due to illumination
and facial expression changes, is approved in the second part of simulations. As
the results shown in the simulations, Gabor wavelets improve the face recognition
performance. What attracts our attention is that Gabor wavelets with low number
of scales perform better than ones with high number of scales, while the choice of
the number of orientations affects not so much the recognition performance. For
the face images, the distribution of feature information mostly converges in the
low frequency phase, so overfull high frequency information will influence rep-
resentation of the discriminant features.

Selection of kernel functions and kernel parameters will influence the recognition
performance straightly and the parameters are selected through cross-validation
method. It is worth to study further that kernel parameters are automatically
optimized.

We implement the simulation with ORL face database, Yale face database and
UMIST face database. The face images of the three face databases are taken under
different lighting conditions and different facial expressions and poses. In all
simulations, our approach consistently performs better than the PCA, LDA,
KPCA, KFD and CKFD approaches. Our method also provides a new idea to do
with PIE problem of face recognition.

5.7.5 Experimental Results of NKDA

In our experiments, we implement our algorithm in the three face databases, ORL,
YALE and UMIST face databases. In the experiments, we implement three parts
of experiments to evaluate the performance on feature extraction and recognition.
In the experiments, we randomly select five images from each subject, 200 images
in total for training, and the rest 200 images are used to test the performance. We
run each set of experiments for 10 times, and the averaged results are used to
evaluate the performance of the proposed algorithm. The experiments are imple-
mented on a Pentium 3.0 GHz computer with 512 MB RAM and programmed in
the MATLAB platform. The procedural parameters are chosen with cross-
validation method. The experiments are implemented to testify the feasibility of
improving the NDA with kernel trick under the same conditions. We choose three
sets of parameters, i.e., kj =2, kp =2, ky =2, kp =3 and k; =3, k, =3, for
NDA and NKDA under the different number of features for face recognition. And
then we compare the recognition performance of the NDA and NKDA algorithms
under the same dimension of the feature vector on ORL face database. We use the
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Fig. 5.8 NDA versus NKDA
(ky =2, k; = 2) on ORL
database

Fig. 5.9 NDA versus NKDA
(k;y = 2, k, = 3) on ORL
database
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recognition accuracy to evaluate the recognition performance of the two algo-
rithms. The feasibility of kernel method is testified on the database through
comparing the recognition performance of NKDA and NDA with the same pro-

cedural parameters.

1. Evaluation on ORL face database

In the experiments, we evaluate the recognition performance with the different
feature dimension through comparing NKDA and NDA. Experimental results
under the different procedural parameter are show in Figs. 5.8, 5.9 and 5.10.

As shown in in Figs. 5.3, 5.4, and 5.5, the proposed NKDA outperforms NDA
under the same dimensionality. We compare their recognition performance on the
same feature dimensionality from 10 to 40. As shown in Figs. 5.3, 5.4, and 5.5,
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Fig. 5.13 NDA versus 1
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under the same conditions, NKDA outperforms NDA on the recognition perfor-
mance, which demonstrates that the kernel method is feasible to improve NDA. It
is worth to emphasize that the recognition accuracy of NKDA is higher about
10 % than NDA with 10 features. NKDA achieves the higher recognition accuracy
under the same feature dimension. So it is feasible to improve the performance of
NDA with kernel method. Moreover, the NKDA algorithm is effective to deal with
the illumination changing of face recognition, which is testified in the experiment.

2. Evaluation on YALE face database

The experimental results are shown in Figs. 5.11, 5.12 and 5.13. The same to the
experiments implemented on YALE face database, the recognition accuracy is
used to evaluate the performance of the proposed algorithm compared with linear

&
$

29!

Fig. 5.14 Example face images of UMIST face database
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Table 5.13 Performance on

Procedural parameters NDA (%) NKDA (%)
UMIST face database

k=2, k=2 91.50 92.50

ki =2,k =3 89.50 91.15

ki =3,k =3 92.50 94.25

NDA algorithm. The different dimensionality of features is considered in the
experiments. As shown in Figs. 5.7, 5.8 and 5.9, the NKDA achieves the higher
recognition accuracy compared with NNDA algorithm under the same dimen-
sionality of feature from 4 to 14, which shows that it is feasible to enhance the
NDA with kernel trick.

3. Evaluation on UMIST face database

UMIST face database consists of 564 images of 20 people. Each covers a range of
poses from profile to frontal views. Subjects cover a range of race/sex/appearance.
Each subject exists in their own directory labelled 1a, 1b,... 1t and images are
numbered sequentially as they were taken. Some image examples are shown in
Fig. 5.14.

In this part of experiments, we also use the recognition rate to evaluate the
performance of NKDA and NDA algorithms, we use the highest recognition rate to
evaluate the recognition performance. Experimental results shown in Table 5.13
show that the proposed NKDA algorithm outperforms NDA algorithm under the
same conditions. So it is feasible to enhance NDA algorithm using kernel method
to present the NKDA algorithm.

From the above experimental results, we can achieve the following points:
(1) Among the mentioned face recognition methods, kernel-based nonlinear feature
extraction methods perform better than other linear ones, which indicates kernel-
based method is promising for face recognition. (2) Extracting the Gabor features of
face image is feasible to deal with the variations in illumination and facial expression.
The distribution of feature information mostly converges in the low frequency phase,
but the overfull high frequency information influences representation of the dis-
criminant features for face recognition. (3) Kernel functions and the corresponding
parameters have high influence the recognition performance straightly, and the
procedural parameters are chosen through cross-validation method, so how to choose
them automatically should be researched in the future work.
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Chapter 6
Kernel Manifold Learning-Based Face
Recognition

6.1 Introduction

Feature extraction with dimensionality reduction is an important step and essential
process in embedding data analysis [1-3]. Linear dimensionality reduction aims to
develop a meaningful low-dimensional subspace in a high-dimensional input space
such as PCA [4] and LDA [5]. LDA is to find the optimal projection matrix with
Fisher criterion through considering the class labels, and PCA seeks to minimize
the mean square error criterion. PCA is generalized to form the nonlinear curves
such as principal curves [6] or principal surfaces [7]. Principal curves and surfaces
are nonlinear generalizations of principal components and subspaces, respectively.
The principal curves are essentially equivalent to self-organizing maps (SOM) [8].
With the extended SOM, ViSOM preserves directly the distance information on
the map along with the topology [9], which represents the nonlinear data [10] and
represents a discrete principal curve or surface through producing a smooth and
graded mesh in the data space. Recently, researchers proposed other manifold
algorithms such as Isomap [11], locally linear embedding (LLE) [12] and locality
preserving projection (LPP) [13]. LPP projects easily any new data point in the
reduced representation space through preserving the local structure and intrinsic
geometry of the data space [14]. Many improved LPP algorithms were proposed in
recent years. Zheng et al. used the class labels of data points to enhance its
discriminant power in the low-dimensional mapping space to propose supervised
locality preserving projection (SLPP) for face recognition [15]. However, LPP is
not orthogonal, which makes it difficult to reconstruct the data, so researchers
applied the class information to present orthogonal discriminant locality preserv-
ing projections (ODLPP) for face recognition through orthogonalizing the basis
vectors of the face subspace [16]. Cai et al. proposed the orthogonal locality
preserving projection (OLPP) to produce orthogonal basis functions with more
power of preserving locality than LPP [17]. OLPP was reported to have more
discriminating power than LPP. Yu et al. introduced a simple uncorrelated con-
straint into the objective function to present uncorrelated discriminant locality
preserving projections (UDLPP) with the aim of preserving the within-class
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geometric structure but maximizing the between-class distance [18]. In order to
improve the performance of LPP on the nonlinear feature extraction, researchers
perform UDLPP in reproducing kernel Hilbert space to develop kernel UDLPP for
face recognition and radar target recognition. Feng et al. presented an alternative
formulation of kernel LPP (KLPP) to develop a framework of KPCA+LPP algo-
rithm [19]. With the application of the kernel methods in many areas [20, 21],
other researchers improved LPP with kernels in the previous works [22-24]. In
recent research, locality preserving projection and its improved methods are used
in many areas, such as object recognition [25, 26], face recognition [27-29]. For
any special image-based applications, such as face recognition, researchers pro-
posed 2D LPP which extracts directly the proper features from image matrices
without transforming one matrix into one vector [30-32].

From the above survey of LPP, researchers improved LPP from the following
three cases: (1) supervised LPP, which uses the class labels to guide the creation of
the nearest neighbor graph; (2) kernel LPP, which uses kernel tricks to enhance the
performance on the nonlinear feature extraction; (3) 2D LPP, which deals with the
image matrix without transforming 2D image into 1D vector. Our aim is to analyze
and improve kernel LPP. Although the current kernel LPP algorithms are reported
an excellent performance, kernel function and its parameter have significant
influence on feature extraction owing to the fact that the geometrical structure of
the data in the kernel mapping space is determined totally by the kernel function. If
an inappropriate kernel is used, the data points in the feature space may become
worse. However, choosing the kernel parameters from a set of discrete values will
not change the geometrical structures of the data in the kernel mapping space. On
the improved locality preserving projection and kernel optimization methods,
firstly the work in [33] applies kernel optimization method to improve the per-
formance of kernel discriminant analysis, while this book improves the traditional
locality preserving projection with kernel optimization. Secondly, the work in [24]
improves the traditional locality preserving projection with kernel method but
without kernel optimization, so the algorithm is not able adaptively to change the
kernel structure according to the input data. If the kernel function and its parameter
are not chosen, the performance of locality preserving projection with kernel is
reduced for feature extraction and recognition.

In this chapter, we propose a novel supervised feature extraction method
namely kernel self-optimized locality preserving discriminant analysis (KSLPDA)
based on the original definition of LPP to enhance the class structure of the data for
classification. Different from LPP, KSLPDA guides the procedure of modeling the
manifold with the class information and uses kernel self-optimization to overcome
the kernel function selection problem endured by the traditional kernel LPP. In
KSLPDA, the optimal local structure of the original data is achieved with the
special consideration of both the local structure and the class labels with kernel
self-optimization. The data-dependent kernel-based similarity has several good
properties to discover the true intrinsic structure of data to make KSLPDA robust
for classification tasks.
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6.2 Locality Preserving Projection

Locality preserving projection (LPP) is a recently proposed dimensionality
reduction method. The main idea of LPP is generally described as follows. Given a
set of N-dimensional data {x, x5, . . .,x,} in R" from the L classes, LPP aims to find
a transformation matrix W to map these points to a set of points {z;,z2,...,2,} in
R (d <« N) based on one objective function z; (i = 1, 2,..., n). Different dimen-
sionality reduction method has different objective function which is designed based
on a different criterion. For example, LDA is based on Fisher criterion, and PCA
aims to maximize the variance. The objective function of LPP is defined as follows:

min > |z — 5’8 (6.1)
i

where S is a similarity matrix with weights characterizing the likelihood of two
points and z; is the one-dimensional representation of x; with a projection vector w,
i.e., zz = wlx;. By minimizing the objective function, LPP incurs a heavy penalty
if neighboring mapped points z; and z; are far. LPP aims to keep the mapped points
close where their original points are close each other. Thereof, the local infor-
mation in the original space is preserved after dimension reduction with LPP. The
local structure of data in the original space is preserved in lower-dimensional
space. Minimizing (6.1) is equivalent to minimizing the following equation:

%Z |2 — 5||*Sy = wIX(D — $)X"w = w'XLX w (6.2)
iy

where X = {x1,X2,...,x,}, D is a diagonal matrix with its entries being the col-
umn or row (S is symmetric) sums of S, i.e., D = diag [Z/‘Slja D iS2 Z,Snj] ,
and L = D — S is the Laplacian matrix. Matrix D presents local structural infor-
mation of the data in the original space. The bigger the D;; corresponding to x; is,
the more “important” is x;. Impose a constraint as follows:

Dz =1= w'XDX"w =1 (6.3)
Then, minimization problem reduces to

arg min w’ XLX"w

Subject to w' XDX"w = 1 (6.4)

The optimal transformation vector w is calculated through solving the following
eigenvalue problem:

XLX"w = JXDX"w (6.5)
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where L =D — S and D = diag[> ;S1;, >S5, .-, > jSu] . The similarity matrix
S is defined as follows:

if x; is among k nearest neighbors of x;

2
exp| —i||x; —x; )
Sij = p( "H jH or x; is among nearest neighbors of x;; (6.6)
0 otherwise

In many applications, such as face recognition, the dimensionality of the input
data is typically larger than the number samples, i.e., n < N. The rank of XDX is
at most n, while XDX” is a N x N matrix. The matrix XDX7 is singular. LPP
employs a procedure similar to Fisherface to overcome the singularity of XDX”.
The detailed algorithm of LPP is described as follows.

Step 1: PCA projection. Project data from the original space to PCA subspace
vector with the projection matrix Wpcy by keeping 98 % information. For
sake of simplicity, x; is used to denote vector in the PCA subspace in the
following steps.

Step 2: Construct the nearest neighbor graph and calculate the similarity matrix
S. Let G be a graph with n nodes and ith node corresponding to x;. An
edge is put between nodes i and j, if x; satisfies that x;is among KNN of x;,
or x;is among KNN of x; and then calculate the similarity matrix S.

Step 3: Eigenmap. Calculate the projection matrix Wipp and then calculate the
projection matrix W = Wpca Wipp.

LPP is a very important approach to extract the feature vector with dimen-
sionality reduction, but it suffering from small sample size (SSS) problem, i.e.,
XDXT is singular. In order to overcome the singularity of XDX”, LPP employs
PCA to reduce the dimensionality. Firstly, the input vector is transformed to the
low-dimensional PCA-transformed vector. Secondly, the nearest neighbor graph
and the similarity matrix S are calculated with the PCA-transformed vectors with
nearest neighbor criterion. Finally, the projection matrix is obtained through
solving the eigenvalue problem.

We can analyze LPP with viewpoint. We compare other dimensionality
reduction methods, PCA and LDA, with LPP. PCA is to seek only linear projection
mapping to transform the original dimensional image space into a low-dimensional
feature space. The optimal projection Wpca of PCA is solved to maximize the
determinant of the total scatter matrix of the transformed sample, i.e.,

Wpca = arg max|WTSTW‘ (6.7)
w

where Sr is the total scatter matrix of the original sample vectors, i.e.,

Sr=>1, (x—u)(x— u)". Different from the efficient directions of represen-
tation as PCA, LDA aims to seek the efficient direction of discrimination.
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The optimal projection Wips is the matrix with orthonormal columns to
maximize the ratio of the determinant of the between-class scatter matrix to the
within-class scatter matrix in the projected space, which is defined as
|(WTSpW|
[WTSwW|

where SB = Z_f:lNi(ui — I/t)(lxli — M)T, SW = Zl?:l Zjvzll (le — I/li) (le — Ml‘)T, Ni 18

Wipa = arg max (6.8)
w

the number of samples in class i, and u; is the mean vector of the class.

Both PCA and LPP are unsupervised learning methods, and LDA is supervised
learning method. One of the differences between PCA and LPP lies in the global or
local preserving property, that is, PCA seeks to preserve the global property, while
LPP preserves the local structure. The locality preserving property leads to the fact
that LPP outperforms PCA. Also as the global method, LDA utilizes the class
information to enhance its discriminant ability which causes LDA to outperform
PCA on classification. But the objective function of LPP is to minimize the local
quantity, i.e., the local scatter of the projected data. This criterion cannot be
guaranteed to yield a good projection for classification purposes. So it is reason-
able to enhance LPP on classification using the class information like LDA.

6.3 Class-Wise Locality Preserving Projection

LPP is an unsupervised feature extraction without using the class label information
to guide the training procedure. The label information can be used to guide the
procedure of constructing the nearest neighbor graph for classification in many
applications. In this section, we describe the CLPP algorithm in detail. CLPP uses
the class information to model the manifold structure. One method is projecting
two points belonging to the same class to the same point in the feature space. The
similarity matrix S is defined as

S; = { 1 if x; and x; belong to the same class; (6.9)

0 otherwise

With the method shown in (6.9), CLPP is apt to over-fit the training data and
sensitive to noise. We propose a novel class-wise way of constructing the nearest
neighbor graph as follows.

5, = exp(—};Hxi _ Xsz) if x; and x; belong to the same class; (6.10)
0 otherwise

. . 2. . .

The Euclidean distance ||x,~ - xjH is in the exponent, and the parameter 0 is
used as a regulator. How to select the value of the parameter 0 is still an open
problem. We can control the overall scale or the smoothing of space through
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changing the value of the parameter 0. For example, if x; and x; are not very close
and the value of 0 is very large, then the value of S; in Eq. (6.10) equals to 1.
Moreover, if the value of ¢ is enough large, then the way of constructing the
nearest neighbor graph shown in (6.9) is equivalent to the way (6.10). Say, the
definition of S; in (6.10) is regarded as the generalization of that in (6.10).
The way (6.9) uses the class label information to guide the training procedure,
which improve the efficiency of training the model. But the method endures the
free parameter selection problem. The performance of CLPP depends on whether
the value of J is appropriately chosen. An alternative way of constructing the
nearest neighbor graph is proposed as follows:

(6.11)

T .
—iZ o if x; and x; belong to the same class;
Si =4 lll]|s]]

otherwise

As shown in (6.11), the local structure and discriminative information of the
data may be used for feature extraction. We have a comprehensive analysis on the
above four ways as follows. The ways shown in (6.8), (6.9), (6.10), and (6.11) are
denoted as SO, S1, S2, and S3, respectively. Suppose G be an adjacency graph with
n nodes. SO puts an edges between nodes i and j if x; and x; are “close.” In other
words, node i and node j are connected with one edge if x; is among k nearest
neighbors of x; or x; is among k nearest neighbors of x;. SO works well on the
reconstruction, but it is not suitable to classification. For classification, the points
in the feature space hopefully have the large class separability. SO does not use the
class label information to construct the nearest neighbor graph, so SO is not so
suitable to classification. S1 makes two points become the same point in the
feature space if they belong to the same class, and the adjacency graph is corrupt
because the nodes have centered into one point and the edges are disconnected. It
contradicts the main idea of LPP. S2 considers the class label and local infor-
mation together to construct the graph. Instead of putting an edge between nodes i
and j if x; and x; are “close,” S2 puts an edge between the nodes 7 and j if x; and x;

belong to the same class, and it emphasizes the Euclidean distance Hx,- — xsz of
two points in the exponent. However, how to choose the value of parameter ¢ is
still an open problem. S3 measures the similarity of two points with cosine sim-
ilarity measure. CLPP takes advantage of local structure and class label infor-
mation during the procedure of constructing the nearest neighbor graph, so CLPP
expects to outperform LPP on feature extraction for classification.

6.4 Kernel Class-Wise Locality Preserving Projection

The nonlinear mapping ® is used to map the input data R" into a Hilbert space,
ie, x—®(x). We implement CLPP in the Hilbert space ®(X) = [D(x;),
®(xy),...,D(x,)]- The objective function of CLPP in the Hilbert space is written
as follows:
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n
min E
ij

where Sg? is a similarity matrix with weights characterizing the likelihood of two
points in the Hilbert space and z{ is the one-dimensional representation of ®(x;)

2
2 —z;"H 50 (6.12)

. L . T . .
with a projection vector w?, i.e., zf.D = (W(D) ®(x;). The optimal transformation

matrix w® is calculated through solving an eigenvalue problem. Any eigenvector
may be expressed by a linear combination of the observations in feature space as

follows:
W =" 0,0(x,) = On (6.13)
p=1

where Q = [@(x;) D(x,) -+ D(x,)] and o = [0y oz - - - 0t,]. We formulate CLPP
with the dot product to generalize it to the nonlinear case. The dot product in the
Hilbert space is presented with a kernel function, i.., k(x;,x;) = (D(x[)T(D(xj).
Accordingly, it is easy to generalize four ways, S0, S1, S2, S3, to the nonlinear
cases. For example, S3 is extended to the following formulation with the kernel
trick:

~_Mx%) f x, and x; belong to th lass;
S;[; D By e e if x; and x; belong to the same class; (6.14)
' 0 otherwise

2
ZED - Z;DH Sg-) = ocTK(Dq’ — S(D)Koc, where S® is a similarity

n
Proposition 1 13"
iy

matrix calculated with Eq. (6.13), and K is kernel matrix calculated with the
training samples, i.e., K = QT Q and D® = diag [Z,-S(E», Zng} o ZjS:;}.

Matrix D® provides a natural measure on the data points. The bigger the value
D? (corresponding to z?) is, the more “important” is z¥. Therefore, we impose a
constraint (Z(D)TDCDZ(D =1, i.e., «’ KD®Ko = 1. Then, minimization problem is
transformed as

min ol KL*K o
o

Subject to ol KD*Ko = 1 (6.15)

where L* = D® — §®. Now, let us consider QR decomposition of matrix K, i.e.,
K = PAPT, where P = [r|,72,...,7m), (m<n) and A = diag(y, 42, ..., An), and
r1,12,..., Iy are K’s orthonormal eigenvector corresponding to m largest nonzero
eigenvalue Ay, /Zp,...,4,. Let f= APTy, ie., « :PA%[?, we can reconsider
Eq. (6.12) as follows:
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w® = Qo = QPA™*f (6.16)

Then, z® is the one-dimensional representation of ®(x;) with a projection vector

w®, ie.,.

2 = T (oPA ) O(x) (6.17)
Consequently, z® = f'y;, where
_NT
yi = (OPA™?) ®(x;)

i = (QPA™) ®(x,)

< Vi )TW )oK(2,2), -, K, )] (19
= - X1,X),K(X2,X), ..., K(Xy, X

Ve o

where ry,7,,...,1, are K’s orthonormal eigenvector corresponding to m largest
nonzero eigenvalue A;, Ay, ..., 4,. The transformation in (6.18) is exactly KPCA

transformation. We reconsider the objective function (6.11) in the KPCA-
transformed space:

n
min Y ||8y; — B[S (6.19)
iy

where y; be the KPCA-transformed feature vector. Then, we use the same method
of solving the minimization problem in (6.1) to solve the Eq. (6.19).
YDPYT(Y = [y1,y2, .-, y,]) is @ m x m matrix, m < n, so YD®Y7 is nonsingular.
The procedure of KCLPP is divided into three steps:

1. Project x; to y; with the KPCA transformation by keeping the 98 % information.
2. Construct the similarity matrix S® with kernel function.

3. Project y; to the KCLPP-transformed feature z{” with z = (Wgy pp) Tyi, where

Wb, pp is @ matrix whose column vectors are the d eigenvectors corresponding
to the first d smallest eigenvalues.

Given a training set consisting of N-dimensional data {x;,x,...,x,} in RY
from the L classes, we firstly train CLPP (or KCLPP) as follows.

Step 1. Project N-dimensional data {x;,x,, ...,x,} to a lower-dimensional vector
{y1,¥2,...,yu} through PCA (KPCA if KCLPP) transformation by
keeping the 98 % information.

Step 2. Construct the nearest neighbor graph with the selected method. If CLPP,
construct the nearest neighbor graph of the data {yi,y,,...,y,} with S1
(or S2, S3); if KCLPP, construct the similarity matrix S®  with
{x1,x2,...,x, }with kernel version of S1 (or S2, S3).
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Step 3. Train the projection matrix Wcppp (ngCLPP if KCLPP), where Wcypp
(W pp if KCLPP) is a matrix whose column vectors are the d eigen-
vectors corresponding to the first d smallest eigenvalues.

Step 4. Extract the feature z; (z{* if KCLPP) withz; = (Werpp)yi (22 = (WicLrp) Ty i
if KCLPP).

After feature extraction, the nearest neighbor (to the mean) classifier with the
similarity measure ¢ is applied to classification:

5(F, M) = min o(F,m) (6.20)

where MY, k =1,2,...,L, is the mean of the training samples for class wy. The
feature vector F is classified as belonging to the class of the closet mean, M?, using
the similarity measure J. Another classifier, such as Fisher classifier, is also used to
classification, and we evaluate their performance in the experiments.

6.5 Kernel Self-Optimized Locality Preserving
Discriminant Analysis

In this section, firstly we improve the LPP with class labels and propose the
nonparametric similarity measure to construct the nearest neighbor graph, and
secondly, we extend the nonparametric similarity with data-dependent kernel to
propose a novel constraint optimization equation for KSLPDA, and finally, the
detail procedure of solving the constraint optimization equation for KSLPDA is
presented.

6.5.1 Outline of KSLPDA

Firstly, we extend LPP with the corresponding kernel nonparametric similarity
measure, and secondly, we use the data-dependent kernel to kernel LPP with
kernel self-optimization to present kernel self-optimization locality preserving
discriminant analysis (KSLPDA).

The main idea of kernel method is to map data into a feature space with a
nonlinear mapping where the inner products in the feature space can be computed
by a kernel function without knowing the nonlinear mapping explicitly. We apply
the nonlinear mapping to embed the nonlinear mapping ® to map the input data
space RY into the feature space F:® : RV — F and x+ ®(x). Correspondingly, a
pattern in the original input space R" is mapped into a potentially much higher-

. . . . T
dimensional feature vector in the feature space F with z® = (W‘D) ®(x). Based on
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LPP, kernel LPP aims to seek the data points {z;, 22, . . ., z, } with the same locality

neighborhood structure as {®(x;), ®(x2),...,P(x,)} in the nonlinear mapping
space. Then, the objective function is

2
- sz’H s (6.21)

Accordingly, the transformation matrix w® is achieved through solving a

generalized eigenvalue problem to minimize the objective function. So
w? = Z;:]ap(l)(x,,) = Qo, where 0 = [D(x1) D(xz) - - - D(x,)] and
o =[oagop -+ o). So it is easy to obtain the kernel matrix Ko = QT Q. Three
popular kernel functions are polynomial kernels ko(x,y) = (x- y)d, deN,

Gaussian kernels ko (x,y) = exp(—(l/Zaz)Hx - yIIZ), o > 0, and sigmoid kernels

ko(x,y) = tanh(k(x - y) +v), (k > 0,0<0).

In many applications, the parameters of kernel function are chosen from dis-
crete values. But the geometrical structure of kernel is not changing with the
change in kernel parameters. The inappropriate choosing of kernel function will
influence the performance of the kernel LPP. We introduce a novel kernel, namely
the data-dependent kernel to improve the kernel LPP. Data-dependent kernel with
a general geometrical structure can obtain the different kernel structure with dif-
ferent combination parameters, and the parameters are self-optimized under the
criterions. The data-dependent kernel k(x,y) = f(x)f (y)ko(x,y), where ko(x,y) is a
basic kernel, i.e., polynomial kernel, Gaussian kernel, and so on, and f(x) is a
positive real-valued function of x. In the previous work [34], researchers used

~2
fx) = icsv aie_‘S”"_"" | , where X; is the ith support vector, SV denotes support
vectors, a; is a positive number representing the contribution of X;, and ¢ is a free
parameter. We generalize Amari and Wu’s method as f(x) = by + S0 bue(x, %)
in our previous work [33, 35], where ¢ is the free parameter, X; is the expansion
vectors (XVs), Nxy is the number of expansion vectors, and b,
(n =0,1,2,...,Nxvs) are the corresponding expansion coefficients. Supposed that
D = diag(f(x1),f(x2),...,f(xn)), the relation between the data-dependent kernel
matrix K and the basic kernel K is described as K = DK(D and then D1, = Ef
where B = [bo,b1,ba,...,by.]" and the matrix E = [le(x;, %) -
€(Xiy XNyy, )] xvyy, - Given the basic kernel matrix Ko and the matrix E, the data-
dependent kernel matrix is

where f(-) is determined with K = DK(D and D1,, = Ef. The kernel structure is
changeable with changing f. Based on LPP, it is easy to achieve

ZI

2
S = oK) (D® — S*)KPor, where S? is a similarity matrix with

sz—z?‘



6.5 Kernel Self-Optimized Locality Preserving Discriminant Analysis 145

samples and D® = diag {Z ST 2S5 2 ij;}. According to the definition of

C3, the data-dependent kernel nonparametric similarity measure is defined as
CS3:

k(xx;) .
— - if x; and x; bel to th lass;
5y — {\/’Wm if x; and x; belong (,) e same class (6.23)
0 otherwise

The class-wise similarity measures with kernels have the same functions for the
class-wise similarity measures. Matrix D® provides a natural measure on the data
points. The bigger the value DY (corresponding to z?) is, the more “important” is
z?’. Consider the constraint (Z‘D)TDCDZ‘D =1, that is, a7 KB DKy = 1. Since
L® = D® — S®, an optimization problem can be obtained as

min o’ KDLk Py
o,
Subject to af KD®Ke = 1 and 7 = 1 (6.24)

KSLPDA is to solve (6.24) to obtain the optimal o and f. f§ is to optimize the
data-dependent kernel structure, and o is to construct the project matrix for locality
preserving projection. So the procedure of the KSLPDA is divided into two main
steps. One is to construct the optimal kernel structure through solving the optimal
parameter §*, and the second is to seek the optimal projection matrix of o with *.

Step 1 Solving f

Now, our goal is to seek the optimal parameter f* through solving the constraint
optimal equation. Since KSLPDA is used in classification task, the data from the
input space into the feature space have the largest discriminative ability with the
optimal kernel structure. We use the Fisher criterion and maximum margin criterion
to construct the constraint optimization equation to solve f, and the class separa-
bility of data is achieved for classification with this optimal parameter *.

Firstly, we construct the constraint optimization equation with Fisher criterion.
The class discriminative ability of the data in empirical feature space is defined as

JFisher = tr(Sg) )/tr( Sﬁ, ) where Jgisher measures the separable scalar, Sg’ is between-

class scatter matrix, S‘VE, is the within-class matrix, and tr is the trace of matrix. Given
B = diag(\LKc11,;:Kco, . . ., i Kep) — WK and W = diag(ki1, ko, - - - kun)
—diag(LKeyy,tKc, . .., tKcyr), where tr(S§) =17B1, and tr(S) = 17W1,,
where Kc;(i,j = 1,2,. .., L)is adata-dependent kernel matrix calculated with the ith
and jth class samples and the data-dependent kernel matrix K, with its elements k;;
calculated with pth and gth samples. Since K = DKyD, D1,, = Ef§, B = DByD, and

W = DW,D, and ” f = 1, the constraint optimization equation is defined as
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max JFisher(ﬁ)
subject to pTp—1=0 (6.25)

where Jrigner(B) = (B ETBoEB) /(B ETWoEB), ETBoE and ETW,E are constant
matrices. Many algorithms are proposed for the solution of the above optimization
equation [36]. The iteration algorithm is shown as

WrnerlB) _ 2 () p7g0E — 1, ETWoE) (6.26)
op I3
¢ Wrisher ()

ap = O then ETWoEB = LETBoEB. If (ETWoE) ™" exists, then

Le

TrisnesB = (ETWoE) ™ (ETBoE) B (6.27)

The optimal expansion vector f§ is obtained through solving the eigenvalue of
(ETW,E)™' (ETBoE). But in many practical applications, (ETWoE) ' (ETB,E) is
not symmetric or ET W E is singular. The optimal solution 8* is solved through the
iteration algorithm [36], then

1 isher
g = g oo L gty T proy ) po (6.28)
]2 J2

¢ is the learning rate, then e(n) = ¢y(1 — n/N), where & is the initial learning rate,
and n and N are the iteration number and total iteration number.
Secondly, we create the constraint optimization equation with maximum mar-

gin criterion to solve 5. The average margin Jyy,e = ﬁ i i nin;d (c,-7 cj) between
i=1j=1
classes ¢; and ¢;, where d(c;, ¢;) = d(m?, mj‘p) — S(c;) — S(cj) denotes the margin
between any two classes, and S(c;) denotes the measure of the scatter of class c;
and d (mf’, qu)) denotes the distance between the means of two classes. Supposed
that tr(S?) measures the scatter of the class i, then it is easy to obtain
Dis = tr(ZSE — S‘}’). Since ¥ = KPA™'/? and K = PATP” in the kernel empirical
feature space, Yy = KoPoA, 12 and Koy = POAg Pg , it is easy to achieve
trace(S7) = BT (Xr)" Xrp, trace(Sp) = B XL Xpp, where Xy = (Yo —Ly,171,)E,

m

Xs = YoM'E,  M=M,—M,, M, :diag{[ﬂ },(i: 1,2,...,¢),
1 mixm;
¢
M, = diag{%z \ /m]}. Then, the optimization equation is
J

mﬁax Jmme (B)
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subject to pTp—1=0 (6.29)

where Jome(B) = trace(ﬁT(ZSB — S‘T)ﬁ), Sp = XpX% and S7 = X7XZ. The optimal
B* equals to the eigenvector of 25z — Sy corresponding to the largest eigenvalue.
Due to PTSzP = A and PTS;P = I, where P = $0~'/*\), 0 and ¢ are the eigen-
value and eigenvector of S,  is the feature matrix of 0~'/2¢"Szp0~"/?, then P is
the eigenvector of 2S5 — Sy corresponding to 2A — 1.

Thirdly, we present four versions of e(x, X, ) marked by E1, E2, E3, and E4 [33],
shown as follows:

1 x and x, come from the same class

s 2 . , which regards
el x and x, come from the different class g

El: e(x,%,) = {

all the training samples with the class labels as the expansion vectors, and

considers the class information of samples and expects that the samples from

the same classes will centralize into one point.
E2: e(x,X,) = e~ Ol (n=1,2,...,M), which expects all training samples as
the expansion vectors, and is equivalent to the traditional method. In many
practical applications, such as linear discriminant analysis, all training sam-
ples are considered as support vectors. In this case, the number of training
samples is equal to the number of expansion vectors.

- 1 x and X, come from the same class
e(x,%,) = {

E3: Sl |12 _ . R
e~ =%l x and X, come from the different class

where X, is

the mean vector of all samples, Nxy = L. This method is proposed for the
computation of EI and E2, the above two methods regard all training samples
as expansion vectors. Not so heavy computation stress incurs for the small
number of training samples, but it will bring big computation stress for the
large number of training samples. This method regards the mean vectors of all
samples as expansion vectors; this method considers the distribution of center
of all training samples, and the class labels of all training samples are
considered.

E4: e(x,x,) = el (n=1,2,...,L), which regards the mean vector of
samples as the expansion vector. This method only considers the distance
between any sample and the center of all samples without considering the
class label of each sample.

Step 2 Solving o
After the optimal * is obtained, we seek the optimal projection o as follows:

min o/ KEI LYK P g
o

Subject to o/ KFIDPKF )y = 1 (6.30)
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Supposed that ry,7,,...,r, are K’s orthonormal eigenvector corresponding to
m largest nonzero eigenvalue A1, s, ..., A,. i.e., K = PAPT with QR decompo-
sition, where P = [r,r2, ..., ] and A = diag(4, 42, . .., An). Let ¢ = APTo,ie.,
o =PA ¢, L = A'PTL*PA}, Dy = A*PTD®PA?, then

L(p,2) = ¢" L — 2(¢" Dy — 1) (6.31)

with the parameter 4. The Lagrangian L must be minimized with respect to A and
¢. The eigenvalue decomposition is used to solve the above optimization equation.
Let A* =1/, then we can solve the eigenvectors of the generalized equation
problem shown as follows:

Dqu = }L*qu) (632)

The solution of the above constrained optimization problem is equal to the
eigenvector corresponding to the largest eigenvalue. The detailed procedure of
solving the Eq. (6.22) is presented in the previous work [24].

Step 3 Classification with Fisher classifier

After the features are extracted with KSLPDA, then the dimensionality of the
KSLPDA-based feature is reduced with Fisher discriminant analysis [4] to the c—1
of dimensionality, where c¢ denotes the class number of samples, and finally, we
apply the nearest neighbor (to the mean) rule for classification with some simi-
larity (distance) measure.

Supposed that y is the n-dimensional feature vector extracted by KSLPDA, the
classification procedure with Fisher classifier is described as follows.

Firstly, the feature vector y is reduced into c—1-dimensional vector z for
classification with Fisher discriminant analysis. We calculate the optimal Fisher
projection matrix Wp to maximize the Fisher ratio, that is,

W = argmax{|W'S,W|/|WTS,W|}, where Sg= 3¢ Ni(u; —u)(u; —u)",
. _

Sw=Y 2o (v —w) (v - ui)T, N; is the number of samples in class i and u;
is the mean vector of the class. Then, the c—1-dimensional vector z is calculated
with z = wry.

Secondly, we apply the nearest neighbor (to the mean) rule to classify the c—1-
dimensional vector z. Supposed that C; be the mean of the training samples for
class wy, the c—1-dimensional vector z is classified into the class using the rule
I'(z,Cy) = mjin I'(z,Cj) — z € o based on the similarity measure I' and the

Euclidean distance measure 0;.
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Table 6.1 Deterministic training and test set on ORL dataset

ORL_A ORL_B ORL_C ORL_D ORL_E
Training 1#, 2#, 3#, 44, 104, 1#, 2#, 3#, O#, 10#, 1#, 2#, 8#, O#, 10#, 1#, T#, 8#, 9#, 10#,
set S5# 4# 3# 2# 14,
Testing set O#, 7#, 8#, O#, S#, O#, T# 8# 4#, S#, O#, T#, 3#, 4#, 5#, 6#, 2#, 3#, 44, 5#,
10# 9# 3# T# ot

Table 6.2 Deterministic training and test set on YALE dataset

YALE_a YALE_b YALE_c YALE_d YALE_e
Training 1#, 2#, 3#, 4#,  11#, 1#, 2#, 3#, O#, 10#, 11#,  8#, O#, 10#, T#, 8#, O,
set S# 4# 1#, 2#, 11#, 1# 10#, 11#
Testing  O#, T#, 8#, O#,  S#, O#, T#, 8#, 3#, 4#, 5#, O6#, 2#, 3#, 44, S5#, 14, 2#, 3#, 44,
set 10#, 11# o#, 10# T#, 8# O#, T# S#, o#

Notes 1# denotes the first image of each person, 2# denotes the second image of each person, and
other images are marked with the same ways

6.6 Experiments and Discussion
6.6.1 Experimental Setting

ORL face database, developed at the Olivetti Research Laboratory, Cambridge,
UK, is composed of 400 grayscale images with 10 images for each of 40 indi-
viduals. The variations in the images are across pose, time, and facial expression.
YALE face database was constructed at the YALE Center for Computational
Vision and Control. It contains 165 grayscale images of 15 individuals. These
images are taken under different lighting conditions (left-light, center-light, and
right-light), and different facial expressions (normal, happy, sad, sleepy, surprised,
and wink), and with/without glasses. To reduce computation complexity, we resize
the original ORL face images sized 112 x 92 pixels with a 256 gray scale to
48 x 48 pixels. Similarly, the images from YALE databases are cropped to the size
of 100 x 100 pixels.

We implement experiments with two manners. (1) A deterministic manner. The
training set and the testing set are constructed as shown in Tables 6.1 and 6.2.
Here, our goal is to have a good look at the performance of specific partition of the
database; thus, we can see how much the influence of recognition rate under the
different PIE (pose, illumination, and expression). (2) A random manner. From
ORL face database, we randomly select 5 images from each subject, 200 images in
total for training, and the rest 200 images are used to test the performance. Five
images of each person randomly selected from YALE database are used to con-
struct the training set, and the rest 5 images of each person are used to test the
performance of the algorithms.
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Table 6.3 Recognition accuracy under different k£ and J for SO on ORL face database

5 =10* 5=10° 5 =10° 6 =10’ 6=108
k=1 0.6100 0.6450 0.8300 0.7635 0.7350
k=2 0.6000 0.7950 0.8500 0.7900 0.7800
k=3 0.6650 0.8350 0.8000 0.7600 0.7500
k=4 0.6650 0.9050 0.7700 0.7500 0.7400
k=5 0.6650 0.8700 0.7500 0.6735 0.6950

Table 6.4 Recognition accuracy under different k£ and 6 for SO on YALE face database

5=10° 5 =10° 5 =107 5=10% 5=10° 5 =10
k=1 0.6222 0.4589 0.8111 0.7856 0.8133 0.8000
k=2 0.6111 0.5778 0.7222 0.7111 0.7000 0.7000
k= 0.7000 0.6111 0.6756 0.6222 0.6111 0.5778
k=4 0.7000 0.6000 0.7000 0.6778 0.6556 0.6667
k=5 0.7000 0.6333 0.6833 0.7000 0.7111 0.7111

6.6.2 Procedural Parameters

We choose the procedural parameters for each algorithm with the cross-validation
method. These procedural parameters are summarized as follows. (1) k and 6 of SO
for LPP; (2) the best value of the 6 of S1 for CLPP1; (3) the kernel parameters for
KCLPP and KPCA. Moreover, the dimensionality of feature vector is set to 60 on
ORL database, and the dimensionality of feature vector is set to 40 on YALE
database.

As shown in Tables 6.3 and 6.4, the parameters k = 4 and 6 = 10° are chosen
on ORL dataset, and the parameters k =1 and 6 = 107 are chosen on YALE

Table 6.5 Recognition accuracy under ¢ for S2 on ORL face database
) 10* 10° 106 107
Recognition rate (%) 61.20 84.40 93.60 93.80

Table 6.6 Recognition accuracy under ¢ for S2 on YALE face database
0 10° 107 10 10°
Recognition rate (%) 53.36 86.22 95.11 95.33

Table 6.7 Recognition accuracy (%) under four linear methods of constructing the nearest
neighbor graph

SO S1 S2 S3

ORL 87.00 92.00 94.50 95.00
YALE 70.58 91.33 94.44 95.11
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Table 6.8 Selection of kernel parameters on ORL dataset

Kernels Polynomial kernel ~ Gaussian kernel
d=1d=2d=3 ¢>=1x10" ¢*=1x10® ¢2=1x10° ¢*>=1x 10"
Recognition  95.00 95.50 94.50 91.00 94.00 95.00 94.00
rate (%)

database. And the procedural parameter of S2 is § = 10’ on ORL database and
& = 10° on YALE database, which are shown in Tables 6.5 and 6.6.

We compare four ways of constructing the nearest neighbor graph on the
recognition performance. As shown in Table 6.7, S3 outperforms other three ways
on recognition performance. In the next experiments, S3 is chosen to construct the
nearest neighbor graph.

Polynomial kernel k(x,y) = (x-y)? (d € N) and Gaussian kernel k(x,y) =

_

exp( 522 ) (o > 0) with the best kernel parameters are chosen in the following

experiments. As shown in Table 6.8, KCLPP achieves the highest recognition
accuracy on ORL dataset where polynomial kernel with d = 2, while Gaussian
kernel with 62 = 1 x 10°, is chosen for KCLPP on YALE database.

6.6.3 Performance Evaluation of KCLPP

In this section, we evaluate the proposed algorithm on computation efficiency and
recognition accuracy. The time consumption of calculating the projection matrix is
used to evaluate the algorithms on computation efficiency [17]. We compare PCA,
KPCA, LPP, CLPP, and KCLPP on computation efficiency. The procedure of
CLPP and LPP is divided into three steps: PCA projection, constructing the nearest
neighbor graph, and eigenmap. KCLPP is implemented with three steps: KPCA
projection, constructing the nearest neighbor graph, and eigenmap. Accordingly,
we calculate the time cost of executing KCLPP with sum of time cost of above
three steps. The results on two datasets are shown in Table 6.9. Firstly, the linear
methods cost less time compared with their corresponding kernel versions owing
to the high time consumption of calculating the kernel matrix. Secondly, both LPP
and CLPP achieve the lower computation efficiency than PCA because PCA is the
one step of the procedure of LPP and CLPP. Finally, CLPP costs less time than
LPP because CLPP constructs the nearest neighbor graph under the guidance of

Table 6.9 Computation cost (seconds) in calculating the projection matrices
PCA KPCA LPP CLPP KCLPP

ORL 0.9409 5.7252 1.6448 1.3217 5.7897
YALE 0.8705 2.3794 1.2709 1.2133 2.4539
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Table 6.10 Recognition accuracy (%) on YALE dataset with a deterministic manner
PCA+LDA LPP+LDA CLPP+LDA KPCA+LDA KCLPP+NNC KCLPP+LDA

YALE_a 92.00 86.33 90.00 94.44 94.44 86.67
YALE_b 92.00 90.67 91.11 92.22 92.22 86.67
YALE_c¢ 93.00 88.56 86.67 93.33 93.33 74.44
YALE_d 92.00 88.89 90.00 93.33 93.33 90.00
YALE_e 90.50 95.56 93.33 96.67 96.67 80.00

Table 6.11 Recognition accuracy (%) on ORL dataset with a deterministic manner
PCA+LDA LPP+LDA CLPP+LDA KPCA+LDA KCLPP+NNC KCLPP+LDA

ORL_A 92.00 95.00 96.00 93.50 95.50 96.50
ORL_B 92.00 93.50 94.00 93.50 95.50 95.50
ORL_C 93.00 95.50 97.00 94.00 97.00 98.50
ORL_D 92.00 93.50 94.50 93.50 95.50 96.00
ORL_E 90.50 91.50 92.50 91.00 92.00 96.00

class label information and need not search the whole training samples set for seek
the k nearest neighbors as LPP.

After evaluating the performance on computation efficiency, we test the rec-
ognition performance of the proposed algorithm. On the two databases with the
deterministic, we implement the following algorithms: KCLPP+nearest neighbor
(to mean) classifier, CLPP+LDA, LPP+LDA, KCLPP+LDA, PCA+LDA,
KPCA+LDA, PCA+NNC, KPCA+NNC. All above algorithms are implemented
with the best procedural parameters. As results shown in Tables 6.10 and 6.11,
CLPP performs better than LPP when the same classifier is chosen for classifica-
tion. KCLPP achieves the higher recognition accuracy than CLPP. The results show
that LPP is improved with the class label information. Kernel method improves the
classification performance of linear feature extraction methods. For example,
KPCA and KCLPP outperform PCA and CLPP, respectively. LPP, CLPP, and its
kernel version outperform PCA and its kernel version, which demonstrates the
advantage of the local structure-based feature extraction methods.

Experiments on two databases have been systematically implemented, and the
experiments reveal a number of interesting points which are summarized as fol-
lows: (1) The procedural parameters have heavy impact on performance of the
algorithm, and the algorithm achieves the different performance with the different
parameters. For example, two procedural parameters are chosen to construct the
nearest neighbor graph for LPP, while CLPP is successful to avoid the parameter
selection problem owing to the nonparametric way of constructing the nearest
neighbor graph. Thereof, CLPP hopefully achieves the consistent recognition
performance without influencing the parameter selection. (2) On the computation
efficiency, CLPP also outperforms LPP because LPP does k nearest neighbor
search, while CLPP uses the class label information to guide the procedure of
constructing the nearest neighbor graph without searching in the whole sample set.
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Table 6.12 MMC versus Fisher with four methods of choosing XVs on ORL face database

El E2 E3 E4
Recognition accuracy MMC 0.9365 0.9340 0.9335 0.9355
FC 0.9245 0.9215 0.9210 0.9240
Time consumption (second) MMC 0.05 0.05 0.02 0.02
FC 1.50 1.48 0.20 0.19

Table 6.13 MMC versus Fisher with four methods of choosing XVs on YALE face database

El E2 E3 E4
Recognition accuracy MMC 0.9187 0.9227 0.9200 0.9227
FC 0.9000 0.9147 0.9079 0.9187
Time consumption (seconds) MMC 0.03 0.05 0.02 0.02
FC 0.32 0.32 0.08 0.06

Table 6.14 Kernel self-optimization performance on ORL and YALE databases

ORL YALE
Kernel self-optimization-based KDA 0.9410 0.9267
KDA without kernel optimization 0.9250 0.9040

6.6.4 Performance Evaluation of KSLPDA

We randomly select 5 images from each subject from ORL face database for
training, and the rest of the images are used to test the performance. Similarly, 5
images of each person randomly selected from YALE database are used to con-
struct the training set, and the rest of the images of each person are used to test the
performance of the algorithm. Fisher classifier is applied for classification, and the
average recognition accuracy is used to evaluate kernel self-optimization. Four
methods of choosing expansion vector and two kernel self-optimization methods
are evaluated on ORL and YALE databases. As shown in Tables 6.12 and 6.13,
MMC achieves a higher recognition accuracy and computation efficiency com-
pared with FC. The computation efficiency of FC and MMC is evaluated through
comparing the time consumption of solving the expansion coefficient vector
between FC and MMC. The four methods achieve approximately the same rec-
ognition accuracy but the different computation efficiency. E3 and E4 outperform
El and E2 on the computation efficiency. MMC-based kernel self-optimization
method is applied to solve the expansion coefficients. The performance of kernel
self-optimization is shown in Table 6.14.

In this section, we evaluate the performance of the proposed algorithms with the
ORL, YALE, Wisconsin Diagnostic Breast Cancer (WDBC), and UCI databases.
We evaluate the computation efficiency on ORL and YALE databases and com-
pare the recognition accuracy on ORL, YALE, WDBC, and UCI databases. The
optimal procedural parameters of each algorithm were chosen through the cross-
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Table 6.15 Computation cost (seconds) in calculating the projection matrices

PCA KDA LPP CLPP KCLPP KSLPDA
ORL 0.9409 5.7252 1.6448 1.3217 5.7897 8.7567
YALE 0.8705 2.3794 1.2709 1.2133 2.4539 4.8693

validation method. We evaluate class-wise LPP (CLPP) and kernel class-wise LPP
(KCLPP) proposed in the previous work [24]. CLPP and KCLPP are the repre-
sentative algorithms of supervised LPP and kernel supervised LPP, respectively.
Moreover, we also implement the traditional LPP [13] together with PCA [4] and
KDA [37]. We compare their recognition performance on the computation effi-
ciency and recognition accuracy. For the computation efficiency, we apply the
time consumption of calculating the projection matrix to evaluate the algorithms
on computation efficiency with random manner. With the random manner, 5
samples are randomly selected as the training samples from ORL database with the
rest samples as the test samples. Similarly, 5 samples are chosen as the training
dataset from YALE face database, and the rest face images are selected as the test
dataset. For the recognition accuracy, we evaluate the algorithms with the deter-
mined manner. With the determined manner, we denote the subdataset with
ORL_SDI1, ORL_SD2,..., ORL_SD5 on ORL database, and YALE_SDI,
YALE_SD?2,..., YALE_SDS5 on YALE database with the goal of analyzing the
influence of PIE (pose, illumination, and expression) conditions on recognition
accuracy. We construct the subdataset with 5 training samples and 5 test samples
in ORL face database, and 5 training samples and 6 test samples per class are
chosen to construct the subdataset of YALE database. Firstly, we evaluate the
computation efficiency on the ORL and YALE databases with the random manner.
As shown in Table 6.15, the linear methods cost less time compared with their
corresponding kernel versions owing to the high time consumption of calculating
the kernel matrix. Both LPP and CLPP achieve the lower computation efficiency
than PCA because PCA is one step of the procedure of LPP and CLPP. CLPP costs
less time than LPP because the nearest neighbor graph in CLPP is created with the
guidance of class label information but without searching the whole training
sample set for k nearest neighbors. But the KSLPDA costs more time because of
the time cost of computing the optimal procedural parameter of the data-dependent
kernel for the high recognition accuracy. The procedure of CLPP and LPP is
divided into three steps: PCA projection, constructing the nearest neighbor graph,
and eigenmap. KCLPP is divided into kernel mapping and CLPP, and the proposed
KSLPDA is divided into kernel self-optimization and KCLPP. KSLPDA has the
highest time consumption.

Secondly, we evaluate the algorithms on the recognition accuracy with ORL
and YALE databases. We use Fisher classifier for classification and implement the
algorithms for many times, and the averaged recognition rate is considered as the
recognition accuracy. LPP, CLPP, and KCLPP [24] are implemented together with
other feature extraction methods including PCA [5] and KDA [15] for comparison.
As the results on ORL face database are shown in Table 6.16, the averaged
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Table 6.16 Recognition accuracy on ORL subdatabases (%)

PCA KDA LPP CLPP KCLPP KSLPDA
ORL_SD1 92.00 93.50 95.00 96.00 96.50 98.50
ORL_SD2 92.00 93.50 93.50 94.00 95.50 97.50
ORL_SD3 93.00 94.00 95.50 97.00 98.50 99.50
ORL_SD4 92.00 93.50 93.50 94.50 96.00 97.50
ORL_SD5 90.50 91.00 91.50 92.50 96.00 97.00
Averaged 91.90 93.10 93.80 94.80 96.50 98.00

Table 6.17 Recognition accuracy on YALE subdatabases (%)

PCA KDA LPP CLPP KCLPP KSLPDA
YALE_SDI 84.33 94.44 86.33 90.00 94.44 95.67
YALE_SD2 86.77 92.22 90.67 91.11 9222 93.33
YALE_SD3 85.33 93.33 88.56 86.67 93.33 94.44
YALE_SD4 85.67 93.33 88.89 90.00 93.33 92.33
YALE_SD5 88.67 96.67 95.56 93.33 96.67 97.44
Averaged 86.15 94.00 90.00 90.22 93.99 94.62

recognition rate of LPP, CLPP, and KCLPP and the proposed KSLPDA are
93.80 %, 94.80 %, 96.50 %, and 98.00 %, respectively. CLPP outperforms LPP
owing to the class labels, KCLPP performs better than CLPP owing to kernel trick,
and KSLPDA achieves the highest recognition accuracy through using kernel self-
optimization and class information. Similar results obtained on the YALE database
in Table 6.17 demonstrate that KSLPDA outperforms other algorithms on clas-
sification performance, and LPP, CLPP, KCLPP, and KSLPDA achieve the rec-
ognition accuracy of 90.00 %, 90.22 %, 93.99 %, and 94.62 %, respectively.
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Chapter 7
Kernel Semi-Supervised Learning-Based
Face Recognition

7.1 Introduction

Semi-supervised learning methods attempt to improve the performance of a
supervised or an unsupervised learning in the presence of side information. This
side information can be in the form of unlabeled samples in the supervised case or
pair-wise constraints in the unsupervised case. Most existing semi-supervised
learning approaches design a new objective function, which in turn leads to a new
algorithm rather than improving the performance of an already available learner.
Semi-supervised learning-based classifier design is feasible to solve the above
problem. Kernel learning-based semi-supervised classifier is feasible to enhance
the performance of CAD. The popular semi-supervised learning algorithms
include disagreement algorithms [1-4], LDS [5], CM [6], and other side-infor-
mation-based supervised learning algorithm [7-9], and these semi-supervised
learning algorithms are widely used in computer-aided diagnosis [10], content-
based image retrieval [11], and speech processing [12]. Semi-supervised kernel
classifier has its potential application, but kernel function and its parameter will
influence the performance. In the past research, Huang [13], Wang [14], Chen [15]
had proposed some kernel learning method-based parameter adjusting of kernel
function, and Xiong [16] introduced the data-dependent kernel and applied it to
change the kernel structure through changing the relative parameter of data-
dependent kernel. Micchelli and Pontil [17] proposed the combination of basic
kernel method for kernel function choosing.

Techniques to perform dimensionality reduction for high-dimensional data can
vary considerably from each other due to, e.g., different assumptions about the
data distribution or the availability of the data labeling. We categorize them as
follows [18]. Unsupervised DR—Principal component analysis (PCA) is the most
well-known one that finds a linear mapping by maximizing the projected vari-
ances. For nonlinear DR techniques, isometric feature mapping (Isomap) [19] and
locally linear embedding (LLE) [20] both exploit the manifold assumption to yield
the embeddings. And, to resolve the out-of-sample problem in Isomap and LLE,
locality preserving projections (LPP) [21] are proposed to uncover the data
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manifold by a linear relaxation. Supervised DR—Linear discriminant analysis
(LDA) assumes that the data of each class have a Gaussian distribution, and
derives a projection from simultaneously maximizing the between-class scatter
and minimizing the within-class scatter. Alternatively, marginal Fisher analysis
(MFA) [22] and local discriminant embedding (LDE) [23] adopt the assumption
that the data of each class spread as a submanifold and seek a discriminant
embedding over these submanifolds. Semi-supervised DR—If the observed data
are partially labeled, dimensionality reduction can be performed by carrying out
discriminant analysis over the labeled ones while preserving the intrinsic geo-
metric structures of the remaining. Such techniques are useful, say, for vision
applications where user interactions are involved, e.g., semi-supervised discrimi-
nant analysis (SDA) [24] for content-based image retrieval with relevance
feedback.

The advantage of this method is that the input data structure can be optimized
through self-adjusting the parameter of data-dependent kernel. In order to increase
the generalization ability of semi-supervised kernel classifier, it is necessary to
make the kernel to change with the different input training samples. So, it is
necessary to study the kernel self-adaptive optimization for semi-supervised kernel
learning classifier to improve the generalization ability of the classifier and to
enhance the application system.

Three classical problems in pattern recognition and machine learning, namely,
classification, clustering, and unsupervised feature selection, are extended to their
semi-supervised counterpart. Unlabeled data are available in abundance, but it is
difficult to learn the underlying structure of the data. Labeled data are scarce but
are easier to learn from. Semi-supervised learning is designed to alleviate the
problems of supervised and unsupervised learning problems and has gained sig-
nificant interest in the machine learning research community.

Semi-supervised classification

Semi-supervised classification algorithms train a classifier given both labeled and
unlabeled data. A special case of this is the well-known transductive learning [8],
where the goal is to label only the unlabeled data available during training. Semi-
supervised classification can also be viewed as an unsupervised learning problem
with only a small amount of labeled training data.

Semi-supervised clustering

Clustering is an ill-posed problem, and it is difficult to come up with a general
purpose objective function that works satisfactorily with an arbitrary dataset [4]. If
any side information is available, it must be exploited to obtain a more useful or
relevant clustering of the data. Most often, side information in the form of pairwise
constraints (“a pair of objects belonging to the same cluster or different clusters™)
is available. The pairwise constraints are of two types: must-link and cannot-link
constraints. The clustering algorithm must try to assign the same label to the pair
of points participating in a must-link constraint and assign different labels to a pair
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of points participating in a cannot-link constraint. These pairwise constraints may
be specified by a user to encode his preferred clustering. Pairwise constraints can
also be automatically inferred from the structure of the data, without a user having
to specify them. As an example, web pages that are linked to one another may be
considered as participating in a must-link constraint [9].

Semi-supervised feature selection

Feature selection can be performed for both supervised and unsupervised settings
depending on the data available. Unsupervised feature selection is difficult for the
same reasons that make clustering difficult—Ilack of a clear objective apart from the
model assumptions. Supervised feature selection has the same limitations as clas-
sification, i.e., scarcity of labeled data. Semi-supervised feature selection aims to
utilize pairwise constraints in order to identify a possibly superior subset of features
for the task. Many other learning tasks, apart from classification and clustering, have
their semi-supervised counterparts as well (e.g., semi-supervised ranking [10]). For
example, page ranking algorithms used by search engines can utilize existing partial
ranking information on the data to obtain a final ranking based on the query.

Although there are many algorithms on kernel learning-based semi-supervised
classification methods, there is little research on improving the classifier through
optimizing the kernel. This research is able to increase the theory research from
other viewpoint for semi-supervised classification. This research expects to extend
the research areas of kernel optimization. There are many theory researches on
supervised learning-based kernel optimization, but there is little attention on the
semi-supervised learning-based kernel optimization research. This research can
extend the research area of kernel optimization and can be used in other kernel
learning areas. This research supplies the theory support for other machine
learning. The research ideas of kernel self-adaptive learning is introduced to other
machine learning methods including nonlinear kernel discriminant analysis, sup-
port vector machine, and neural networks. Finally, this theoretical research fruits
of semi-supervised learning can be used to solve the practical system problems
including biometrics, medical image processing, and other classification systems.

Machine learning methods are divided into three kinds: supervised learning,
unsupervised learning, and semi-supervised learning. Supervised learning—Given
a set of input objects and a set of corresponding outputs (class labels) for the
object, supervised learning aims to estimate a mapping such that the output for a
test object (that was not seen during the training phase) may be predicted with high
accuracy. The algorithm must learn a function f that predicts whether the user will
be interested in a particular document that has not yet been labeled. Unsupervised
Learning. Given a set of objects, a similarity measure between pairs of objects, the
goal of unsupervised learning is to partition the set such that the objects within
each group are more similar to each other than the objects between groups. For
example, given a set of documents, the algorithm must group the documents into
categories based on their contents alone without any external labels. Unsupervised
learning is popularly known as clustering.
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Supervised learning expects training data that are completely labeled. On the
other extreme, unsupervised learning is applied on completely unlabeled data.
Unsupervised learning is a more difficult problem than supervised learning due to
the lack of a well-defined user-independent objective. For this reason, it is usually
considered an ill-posed problem that is exploratory in nature; that is, the user is
expected to validate the output of the unsupervised learning process. Devising a
fully automatic unsupervised learning algorithm that is applicable in a variety of
data settings is an extremely difficult problem and possibly infeasible. On the other
hand, supervised learning is a relatively easier task compared to unsupervised
learning. The ease comes with an added cost of creating a labeled training set.
Labeling a large amount of data may be difficult in practice with the following
causes. Firstly, data labeling is expensive: human experts are needed to perform
labeling. For example, experts need to be paid to label, or tools such as Amazon’s
Mechanical turk must be used. Secondly, data labeling has uncertainty about the
level of detail: the labels of objects change with the granularity at which the user
looks at the object. As an example, a picture of a person can be labeled as
“person”, or at a greater detail face, eyes, torso, etc. Thirdly, data labeling is
difficult: sometimes objects must be subdivided into coherent parts before they can
be labeled. For example, speech signals and images have to be accurately seg-
mented into syllables and objects, respectively, before labeling can be performed.
Fourthly, data labeling can be ambiguous: objects might have nonunique labeling
or the labeling themselves may be unreliable due to a disagreement among experts.
Data labeling uses limited vocabulary: typical labeling setting involves selecting a
label from a list of prespecified labels which may not completely or precisely
describe an object. As an example, labeled image collections usually come with a
prespecified vocabulary that can describe only the images that are already present
in the training and testing data.

7.2 Semi-Supervised Graph-Based Global and Local
Preserving Projection

Side-information-based semi-supervised dimensionality reduction (DR) is widely
used in many areas without considering the unlabeled samples, and however, these
samples carry some important information for DR. For that purpose of enough
usage of side-information and unlabeled samples, we present a novel DR method
called Semi-supervised Graph-based Global and Local Preserving Projection
(SGGLPP) through integrating graph construction with the specific DR process
into one unified framework; SGGLPP preserves not only the positive and negative
constraints but also the local and global structure of the data in the low-dimen-
sional space. In SGGLPP, the intrinsic and cost graphs are constructed using the
positive and negative constraints from side information and k-nearest neighbor
criterion from unlabeled samples. Experiments are implemented in two real image
databases to test the feasibility and the performance of the proposed algorithm.
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With the rapid accumulation of high-dimensional data, such as image classifi-
cation, gene microarrays, dimensionality reduction (DR) method plays a more and
more important role in practical data processing and analysis tasks. Graph-based
DR methods have been successfully used as an important methodology in machine
learning and pattern recognition fields. Recently, some semi-supervise graph-based
DR methods are investigated, but they are based on side information, which only
knows whether two samples come from the same classes or different classes but
without knowing the class label information. All these algorithms use only the
positive constraint information but ignore the unlabeled data.

In order to use the side-information and unlabeled samples, we propose a novel
dimensionality reduction method namely Semi-supervised Graph-based Global
and Local Preserving Projection (SGGLPP) for image classification. In SGGLPP,
we construct the intrinsic and cost graphs using the positive and negative con-
straints with side-information samples, and we also apply the nearest neighbor
graph with the unlabeled information samples.

We present the SGGLPP algorithm with graph-based viewpoint. Firstly, we
introduce the side-information-based positive and negative constraint graph for the
construction of the constraint equation to seek the projection matrix for dimen-
sionality reduction. Secondly, in order to use enough the unlabeled samples, we
introduce the side-information- and k-nearest neighbor-based positive and nega-
tive constraint graphs for solving the projection matrix. About the graph, the
intrinsic graph demonstrates the relation between two samples belonging to the
same classes, and the cost graph demonstrates the different classes of samples
which are denoted by the constraint or the non-k-nearest neighbor.

7.2.1 Side-Information-Based Intrinsic and Cost Graph

We consider the side information of samples for training. The intrinsic graph is
created by positive constraint, and the cost graph is constructed with the negative
constraint. As shown in Fig. 7.1, we expect to shorten the distance of data points in
intrinsic graph and lengthen the distance between the data points in the cost graph.

The mathematic expression of the intrinsic and cost graphs is shown as follows.
Supposed that P is the positive constraint and N is the negative constraint,

Fig. 7.1 Side-information-
based intrinsic and cost
graphs

Positive constrain based Negative constrain based
intrinsic graph cost graph
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P denotes that two samples belong to the same class, but the class labels are not
known, and N denotes that two samples belong to two different classes of samples.
From P and N, we cannot know the class labels of samples. Within-class com-
pactness of samples M is defined as

M = Z (WT)Cl‘ — WTXI‘)Z
(xi,x7)€P

- 22 (whx:Dbxiw 22 (WS (7.1)

=2w"X (D" — $P)X"

=2wIXLPXTw
where S7 = {(1) (x"’gzeep, ;= ZS,’;, and L” = DF — SP.

Between—class compactness of samples is defined as

B= Z whx; — wix)?

(xix;)EN

— T N _ Ny,

=2 Z: (W' x:Diixw) — 2 Z w x,S (7.2)
=2w'X(DY — SM)XTw
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where SV = {(1) (xi’x’izeeN, ZSU,and LN = DV — sV,
The objective function is deﬁned as /

. B wI XLPXTw (7.3)

w' = arg max — = arg max —————— .
Sy T N8 TXINK T

The above equation aims to maximize the distance between the samples
belonging to the different classes but minimize the distance within the samples
from the same classes. This equation only considers the side information but
without using the nonlabeled data.

7.2.2 Side-Information and k-Nearest Neighbor-Based
Intrinsic and Cost Graph

In order to make enough use of a large number of unlabeled samples, we regard the
samples belonging to the k-nearest neighbor as the positive constraint and the
negative constraint for the non-k-nearest neighbor as shown in Fig. 7.2. Supposed
that the samples will be closed in the low-dimensional projection space where its
samples are closed in the high-dimensional input space. The improved objective
function is defined as



7.2 Semi-Supervised Graph-Based Global 165

Fig. 7.2 k- and non-k- o e

nearest neighbor-based
intrinsic and cost graphs

o
k nearest nelghborbased Non k nearest nééﬁbor based

intrinsic graph cost graph
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where Byyn = w' XLy X'w, Miqn = w' XL, X"'w. The L and L,  are calcu-

lated with the positive and negative graph created by the k-nearest neighbor cri-
terion. The samples belong to the k-nearest neighbors of each other. « and f are
weight parameters.

7.2.3 Algorithm Procedure

Input: The input samples set X = xq,x2,. . .,Xx, € R°*", positive constraint P and
negative constraint N.

Output: Transformation matrix W € RP*4(d < D).

Step 1. Implement PCA to reduce the dimension of the training samples.

Step 2. Construct the positive and negative graph according to positive constraint
P and negative constraint N and k- and non-k-nearest neighbor.

Step 3. Determine the weight parameters o and f3, and obtain the transformation
vector w* through solving the constraint equation created with graph.

Step 4. Calculate the linear transformation matrix W = wy,wy,...,w,, where
wi,wa,...,wg are the eigenvectors corresponding to the d largest
eigenvalues.

Step 5. Reduce the input vector x to the low-dimensional vector y with y = Wx.

7.2.4 Simulation Results

In order to testify the feasibility and performance of SGGLPP algorithm, we
construct the framework of experiment system. For the performance evaluation,
we classify a new sample from the test samples and use the positive constraint to
determine whether the classification result is right. We apply the image
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classification as the practical application, and we use the face images to test the
performance of the proposed algorithm. For the image classification task, face
image classification is a difficult task owing to the pose, illumination, and
expression changes. The practical databases, ORL and Yale databases, are used in
the real system example.

In the experiments, we randomly choose five samples from the databases as the
training samples. For semi-supervised learning, we construct the positive and
negative constraints with 3 of these 5 samples according to the labeled class
information. And the rest two samples are considered the unlabeled training
samples. In the experiments, we construct positive and negative graphs with k- and
non-k-nearest neighbor criterion. And the rest samples from the databases are
considered as the test samples. We use the positive graph to evaluate the classi-
fication performance of the compared algorithm. For the purpose of comparison,
we also implement the other semi-supervised and unsupervised learning algo-
rithms, including principal component analysis (PCA), locality preserving pro-
jection (LPP), and semi-supervised locality preserving projection (SLPP). Since
there is no labeled class information, we have not implemented the supervised
learning for the comparison in the experiments for comparison. The experiment
parameters including the weight parameter o, f5, and k are determined with the
cross-validation method; moreover, other algorithms achieve their optimal pro-
cedural parameters with cross-validation method.

As shown in Tables 7.1 and 7.2, SGGLPP outperforms other algorithms for the
same training and test sets. Although the recognition rate is not high, it indicates
that it is feasible to improve the performance with unlabeled classes together with
the side information. Moreover, semi-supervised learning methods perform better
than the unsupervised learning methods; for example, SLPP outperforms LPP.

SGGLPP integrates graph construction with specific SGGLPP-based DR pro-
cess into a unified framework for image classification. The global and local
structure of data is preserved in the low-dimensional feature space. In SGGLPP,
we apply the graph-based constraint equation to seek the optimal projection matrix
for dimensionality reduction. The intrinsic and cost graphs are constructed with the
positive and negative constraints and k-nearest neighbor criterion. Experiments
show that the SGGLPP algorithm outperforms other side-information-based semi-
supervised learning such as SLPP and unsupervised learning such as PCA and
LPP, which demonstrates that it is feasible to improve the performance with
unlabeled samples using k-nearest neighbor graph. Besides the above advantage,
the parameter selection is still one problem. The proposed algorithm chooses the

Table 7.1 Performance

: Algorithms Recognition accuracy (%)
comparison on Yale face
database PCA 80
LPP 84
SLPP 86

SGGLPP 90
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Table 7.2 Performance

: Algorithms Recognition accuracy (%)
comparison on ORL face
database PCA 86
LPP 88
SLPP 89
SGGLPP 92

experimental parameters with the cross-validation method. Then, how to choose
the procedural parameter is one important work in the future research.

7.3 Semi-Supervised Kernel Learning

The important ideas of this research on semi-supervised kernel optimized learning
are shown as follows. (1) This research is to study small dataset-based object
function of kernel optimization design methods. Compared with the supervised
kernel learning, the loosing of the class labels of the samples is the problem endured
by kernel object function design. This project is to propose the semi-supervised
kernel learning, ensuring the generalization ability of the system. The object
function is constructed to optimize the global ability by analyzing the relation
between data distribution and class labels. (2) This research is to changeless
structure-based semi-supervised kernel parameter. When the kernel function is
selected in advance for some applications, in order to achieve the class discrimi-
native ability, kernel self-adaptive optimization aims to solve the optimal kernel
parameter according to the optimal object function designed by the loosing of the
class labels information of samples. (3) This research is to changeable structure-
based semi-supervised kernel self-adaptive optimization method. Owing to the
complex data distribution and less priori knowledge in many applications, it cannot
determine the kernel function in advance fitted to the sample data distribution.
In order to make the kernel function to fit to the sample data distribution, this project
extends the data-dependent kernel function under the semi-supervised learning and
studies the optimization algorithm of seeking the parameter of data-dependent
kernel. (4) This research is to construct the semi-supervised kernel self-adaptive
optimization-based medical image recognition demo. The demo is constructed on
the basis of practical computer-aided diagnosis system; the practical medical images
are used to evaluate the system. And finally, the general application framework is
presented for the semi-supervised kernel self-adaptive optimization.

The research framework is shown in Fig. 7.3. Firstly, given the training sam-
ples, we determine the label information (class labels information, side informa-
tion). If the label information of training samples is given with the class label
information, then the Fisher criterion and maximum margin criterion are applied to
design the object function, and if the information of the training samples is given
with the side information, then the global manifold preserving criterion is applied



168 7 Kernel Semi-Supervised Learning-Based Face Recognition

Object

Training | Determine the |-Class= | F‘“‘he;;:[';ig"" PM» Self-adaptive Optimized | Design | Optimal
samples | labels methods | 1abels an optimization 1 Semi-

Object kernels classifier

of training . - R supervise
‘ Side Manifold function ivi e
samples - X - Self-adaptive classifier
-information Preserving optimization 2

Object function design

TUn-changsuhle Tchangeab]e

Determine the kernel structure
according to the practical
applications

Fig. 7.3 Study frame of semi-supervised kernel self-adaptive optimization

to design the object optimization function. Secondly, given the object optimization
function, according to the function of basic kernel, we apply the unchangeable
kernel structure with the self-adaptive optimization method 1. And if we apply the
changeable kernel structure, then we apply the data-dependent kernel and the self-
adaptive optimization method 2 to solve the optimal parameter of data-dependent
kernel to achieve the optimal kernel structure. Finally, we use the optimized kernel
function to design the semi-supervised classifier to obtain the semi-supervised
classifier.

Small labeled samples dataset-based objective function designing for kernel
optimization

We study class label information and side-information-based kernel object
function design. We apply the same structure mapping of the data, in the side
information and class label information, and introduce empirical feature space. And
we design the object function of kernel optimization in the empirical feature space.
(1) Class label-based kernel optimization function design. This project is to use the
Fisher criterion and maximum margin criterion as the design criterion for designing
the kernel optimization function. Firstly, we use EM algorithm to estimate the class
labels of unlabeled samples, and then we implement the optimization design. (2)
Side-information-based kernel optimization function design. Firstly, for the input
dataset, we construct the intrinsic graph and penalty graph and k-nearest neighbor
graph, and then design the optimization function. For the input samples and the
positive and negative constraints, where two samples come from the same class,
they belong to positive constraint. Accordingly, they belong to negative constraint
if they come from the different classes. The optimization equation is designed to
preserve the side information of positive and negative constraints. In order to take
enough use of unlabeled samples, the k-nearest neighbor and non-k-nearest
neighbor graphs are constructed for the optimization equation.

Fisher criterion-based data-dependent kernel parameter optimization

The main idea is shown in Fig. 7.4. Firstly, we use the class label information-
based data-dependent kernel, then we introduce the relations between data-
dependent kernel and basic kernel, and create the function of parameter of
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Fig. 7.4 Fisher criterion-based kernel optimization procedure

data-dependent kernel. Secondly, we design the object function according to the
input samples and solve the constraints with data-dependent kernel. Finally, we use
the iteration method to solve the optimal parameter according to the input sample.

Side-information-based changeable structure kernel self-adaptive
optimization method

The main idea is shown in Fig. 7.5. Firstly, given the training samples, we
determine the label information (class label information, side information). If the
label information of training samples is given with the class label information, then
the Fisher criterion and maximum margin criteria are applied to design the object
function, and if the information of the training samples is given with the side
information, then the global manifold preserving criterion is applied to design the
object optimization function. Secondly, given the objection optimization function,
according to the function of basic kernel, we apply the unchangeable kernel structure

Fig. 7.5 Maximum margin Side information
criterion-based data- ‘
dependent kernel
optimization procedure \ +
Introduce the Create the data- Optimize the
function denoted dependent kernel optimization
the margin between functi(')n‘ with the input function
classes training samples
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dependent kernel function

'

Solve the optimal constraint

equation with Lagrange
equation
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with the self-adaptive optimization method 1. And if we apply the changeable kernel
structure, we apply the data-dependent kernel and the self-adaptive optimization
method 2 to solve the optimal parameter of data-dependent kernel to achieve the
optimal kernel structure. Finally, we use the optimized kernel function to design the
semi-supervised classifier to obtain the semi-supervised classifier.

Firstly, we use side information of training samples to introduce the function in
the empirical feature space, and then we use side information to data-dependent
kernel function to design the object function. Secondly, according the margin of
samples, we create the data-dependent kernel and object function, and then create
the constrain equation of data-dependent kernel. Finally, we use Lagrange method
to solve the optimization equation.

Although the proposed research will mainly make theoretic and methodological
contributions, we plan to investigate possible applications as well. One main domain
of application is biometrics including 2D/3D face recognition, fingerprint recogni-
tion, iris recognition, and other biometrics. The research algorithms are applied into
the practical 2D/3D recognition. The system framework is shown in Fig. 7.6.

7.3.1 Ksgglpp

The main idea of KSGGLPP is to map the original training samples to the feature
space F through the nonlinear mapping ® and then to implement linear discrim-
inant analysis in the feature space F. Supposed N-dimensional M training sample
{x1,x2,...,xy} from L classes, then

®:RY — F,x—®(x) (7.4)

Training sample dataset

Image preprocessor

Preprocessed images

y
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Fig. 7.6 Framework of semi-supervised kernel self-optimization-based medical face recognition
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The dimension of feature space F is very high, in order to avoid to deal with the
mapped samples, kernel function is calculated by k(x,y) = <®(x), ®(y) > .
KSGGLPP is shown in ®(X) = [@(x1),D(xz),...,P(x,)] in the Hilbert space.
The objective function of KSGGLPP in the Hilbert space is written as follows.

- B(I) W(DTX(I)L(DPX(DTW(D
w = arg max ——- = arg max
M " weT X @1 ON YT, @

7.5

max (7.5)

where Sg? is a similarity matrix with weights characterizing the likelihood of two

points in the Hilbert space, and z{" is the one-dimensional representation of ®(x;)
. o . T . .

with the a projection vector w?, 1.e.,zf.D = (W(D) ®(x;). The optimal transformation

matrix w® is calculated through solving an eigenvalue problem. Any eigenvector

may be expressed by a linear combination of the observations in feature space as
follows.

w? = iocp(l)(xp) = Qu (7.6)
p=1
where Q = [®(x)) DP(xp) -+ P(x,)] and 0 = [0 o -+ o] We for-

mulate SGGLPP with the dot product to generalize it to the nonlinear case. The dot
product in the Hilbert space is presented with a kernel function, i.e.,

k(xi,x;) = ®(x;)" ®(x;). Matrix D® provides a natural measure on the data points.
The bigger the value DY (corresponding to z?) is, the more “important” is z.
Then minimization problem in (4) is transformed as

ol KL* Ko,
aTKLPNK o,

DIV = Y7 SPN, and L™ = D® — $®. Now let us consider QR decompo-
J

o = arg,max (7.7)

sition of matrix K, i.e., K = PAPT, where P = [r(,r2,...,7n], (m < n), and
A = diag(41, 42, ..., Am), and ry,ra, ..., ry are K’s orthonormal eigenvector cor-

. . ) 1 .
responding to m largest nonzero eigenvalue Aj, A, ..., A,. Let f = A2PTq, ie.,

o = Af%PT[)’, we can reconsider Eq. (7.6) as follows.
w® = Qu = QPA?B (7.8)

Then z{ is the one-dimensional representation of ®(x;) with the a projection

P je.,.

vector w

2 = (QPA’%)T(I)(xi) (7.9)

Consequently, zf-D = B'y;, where
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v =(0PA™) ox)

oy N (7.10)
1 2 m T
=—=—F=—= [k(x1,x),k(x2,%), ..., k(x,x)]

(\/ MV V/lm>

where ry,ra, ..., 1, are K’s orthonormal eigenvector corresponding to m largest

nonzero eigenvalue Ay, 4, ..., 4,. The procedure of KSGGLPP is divided into
three steps. Project x; to y; with the KPCA transformation by keeping the 98
percent information. Construct the similarity matrix S® with kernel function.

(3) Project y; to the KSGGLPP transformed feature z{> with z¥ = (WI?SGGLPP);,

where Wibsggrpp iS @ matrix whose column vectors are the d eigenvectors corre-
sponding to the first d smallest eigenvalues.

7.3.2 Experimental Results

On six UCI datasets, we implement some algorithms to compare the unsupervised
learning (PCA, LPP), supervised learning (SLPP [18]), and semi-supervised
learning (SGGLPP, KSGGLPP). We use the whole unlabeled training samples and
labeled training samples. In the experiments, we choose the Gaussian kernel with
its parameters determined by the training samples. For the purpose of comparison,
we also implement the other semi-supervised and unsupervised learning algo-
rithms, including principal component analysis (PCA), locality preserving pro-
jection (LPP), and supervised locality preserving projection (SLPP) [18]. The
comparison of the results shows KSGGLPP achieves the highest recognition
accuracy than SGGLPP, SLPP, LPP, and PCA. In these algorithms, PCA and LPP
apply the whole training samples with unsupervised learning, and KSGGLPP and
SGGLPP use the whole training samples with semi-supervised learning.

As shown in Tables 7.2 and 7.3, SGGLPP outperforms other algorithm for the
same training and test sets. Although the recognition rate is not high, it indicates
that it is feasible to improve the performance with unlabeled classes together with
the side-information. Moreover, semi-supervised learning methods perform better
than the unsupervised learning methods, for example, SLPP outperforms LPP.

Table 7.3 Recognition performance of KPCA error rate (%)

Datasets Training samples/ PCA LPP [18] SLPP [18] SGGLPP KSGGLPP
labeled samples

Banana 400/120 145+0.1 142 +0.2 140+02 13.7+£0.2 134 £ 0.1

Image  1,300/180 56+02 534+02 47+03 45403 43+04

F.Solar 666/50 352 +21 342 +23 321 +£24 299 +22 294 +23

Splice  1,000/280 90+08 88407 87+05 85+06 82+0.7

Thyroid 140/30 25+11 24410 23+£10 22+12 20+£1.1

Titanic  150/30 248 £08 244 +£09 233 +04 223 £03 21.8 £02
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Table 7.4 Performance

173

: ; Algorithms Recognition accuracy (%)
comparison on Yale face
database PCA 80
LPP [18] 84
SLPP [18] 86
SGGLPP 90
KSGGLPP 94
Table 7.5 Performance Algorithms Recognition accuracy (%)
comparison on ORL face
database PCA 86
LPP [18] 88
SLPP [18] 89
SGGLPP 92
KSGGLPP 96

Moreover, KSGGLPP performs best among these algorithms, which denotes the
kernel method is feasible to improve the performance of SGGLPP. In the exper-
iments, kernel functions and its parameters are chosen with cross-validation
methods. Gaussian kernel and polynomial kernel are chosen as the candidate

kernel for kernel learning (Tables 7.4, 7.5).
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Chapter 8
Kernel-Learning-Based Face Recognition
for Smart Environment

8.1 Introduction

Multimedia multisensor system is used in various monitoring systems such as bus,
home, shopping mall, school, and so on. Accordingly these systems are imple-
mented in an ambient space. Multiple sensors such as audio and video are used for
identification and ensure the safety. The wrist pulse signal detector is used to
health analysis. These multisensor multimedia systems are be recording, pro-
cessing, and analyzing the sensory media streams and providing the high-level
information.

Person identification using face, palmprint, and fingerprint images is crucial in
smart environment. Extracting the features of the images is the important step for
classification. As the dimensionality reduction methods for feature extraction,
principal component analysis (PCA) and linear discriminant analysis (LDA)
methods are widely used successfully in real-world applications. In order to
overcome this weakness of LDA, the kernel trick is used to represent the com-
plicated nonlinear relationships of input data to develop kernel discriminant
analysis (KDA) algorithm. Kernel-based nonlinear feature extraction techniques
have attracted much attention in the areas of pattern recognition and machine
learning [1, 2]. Some algorithms using the kernel trick are developed in recent
years, such as kernel principal component analysis (KPCA) [3], kernel discrimi-
nant analysis (KDA) [4], and support vector machine (SVM) [5]. KDA has been
applied in many real-world applications owing to its excellent performance on
feature extraction. Researchers have developed a series of KDA algorithms [6-26].
Because the geometrical structure of the data in the kernel mapping space, which is
totally determined by the kernel function, has significant impact on the perfor-
mance of these KDA methods. The separability of the data in the feature space
could be even worse if an inappropriate kernel is used. However, choosing the
parameters for kernel just from a set of discrete values of the parameters does not
change the geometrical structures of the data in the kernel mapping space. In order
to overcome the limitation of the conventional KDA, we introduce a novel kernel
named quasiconformal kernel which were widely studied, where the geometrical
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structure of data in the feature space is changeable with the different parameters of
the quasiconformal kernel.

All these methods process the image as the vector through transforming the
image matrix into vector. This procedure causes the high dimensionality problem,
and accordingly, it also is difficult to implement PCA, LDA, and other similar
dimensionality reduction. For example, one image of 100 plus 100 pixels as
usually is low resolution image in many applications. The corresponding dimen-
sionality of vector is 10,000. That is, the correlation matrix is 10,000 plus 10,000.
It brings the high computation problem. So researchers developed the 2D PCA
which reduces the computational cost by directly using the original image
matrices. Current method endures the following problems, (1) 2D PCA is not
suitable to nonlinear feature extraction, while currently there is no 2D kernel
function to process the image matrix directly; (2) kernel learning is heavy influ-
enced by parameter selection, the current parameter adjusting using the fixed
kernel function cannot change the data structure; (3) the large size of training
samples occurs the high computation and saving space for kernel matrix. In this
work, we present a framework of multisensor multimedia data with kernel opti-
mization-based 2D principal analysis for smart environment for identification and
health analysis. The face, palmprint, and fingerprint images are used to identify the
person, and the wrist pulse signal is used to evaluate the performance on health
analysis. This framework uses 2D kernel function of processing the image matrix
without vector transforming, applies proposed kernel optimization-based 2D ker-
nel with adaptive self-adjusting parameter ability, and presents kernel optimiza-
tion-based 2D principal analysis for image feature extraction for the higher
computation efficiency and recognition performance.

Sensor-based monitoring systems use multiple sensors to identify high-level
information based on the events that take place in the monitored environment.
Identification and health care are the important tasks in the smart environment.
This book presents a framework of multisensory multimedia data analysis using
kernel optimization-based principal analysis for identification and health care in
the smart environment. The face, palmprint, and fingerprint images are used to
identify the persons, and the wrist pulse signal is to analyze the person’s health
conditions. The recognition performances evaluations are implemented on the
complex dataset of face, palmprint, fingerprint, and wrist pulse signal. The
experimental results show that the proposed algorithms perform well on identifi-
cation and health analysis.

8.2 Framework

The framework of the multimedia multisensor smart environment is shown in
Fig. 8.1. The sensors S1, S2, and Sn denote the different sensors to collect the
different multimedia data. Each data is preprocessed or processed with media
processor, and then, the features of the sensor data are extracted for event detection.
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The event detectors include the identification and health analysis. So the multi-
media multisensor decision is to determine the identification and health status of the
entrance person. Identification: In this step, the face, fingerprint, and iris images are
to identify the person with the fusion method. The face, fingerprint, and images are
extracted with kernel optimization-based 2D principal analysis. Health: Wrist pulse
signals with the vital information of health activities can reflect the pathologic
changes of a person’s body condition. The health conditions of a patient are
detected with his wrist pulses in the smart environment. This method is widely used
in traditional Chinese medicine for over thousands of years. Today modern clinical
diagnosis also applies the arterial elasticity and endothelial function for patients
with certain diseases, such as hypertension, hypercholesterolemia, and diabetes
[27]. The wrist pulse signals are used to analyze a person’s health status in that they
reflect the pathologic changes of the body condition. Different practitioners may not
give identical diagnosis results for the same patient. Developing computerized
pulse signal analysis techniques with the digitized pulse signals
[28-32] is to standardize and objectify the pulse diagnosis method. Traditional
Chinese pulse diagnosis is widely paid attentions through the wrist pulse assess-
ment. In this framework, the wrist pulse signals are analyzed with Gaussian model.

The architecture of the practical system is shown in Fig. 8.2. The practical
application system contains user interface, computation module, fusion module,
and data collection and processing module. In the user interface module, users
apply the interface including identification and health for the persons entering the
smart room. In the computation module, the kernel learning algorithm is applied
into feature extraction of multimedia multisensor data. Fusion module implements
the identification results and wrist pulse detection as the final results. The cameras
and wrist pulse sensors are used to data collecting; and the health analysis service;
face, iris, and fingerprint identification. The samples of signal, face, iris, and
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fingerprint images are saved in the four separate databases, and these samples are
used to identification and health analysis.

Wrist pulse recognition: The wrist pulse signal of a person contains important
information about the pathologic changes of the person’s body condition.
Extracting this information from the wrist pulse waveforms is important for
computerized pulse diagnosis [33]. This book aims to establish a systematic
approach to the computerized pulse signal diagnosis, with the focus placed on
feature extraction and pattern classification. The collected wrist pulse signals are
first denoised by the wavelet transform. To effectively and reliably extract the
features of the pulse signals, a two-term Gaussian model is then adopted to fit the
pulse signals. The reason of using this model is because each period of a typical
pulse signal is composed of a systolic wave and a diastolic wave, both of which are
bell-shaped [34].

Face recognition: Compared with the fingerprint, retina, iris, and other human
biometric recognition system, face recognition system is more directly, user
friendly, without any mental disorder, and can get some information though facial
expressions, posture analysis which other recognition system difficult to get.

Palmprint recognition: Palmprint recognition is a new branch of biometric
identification technology. Compared with other biometric technology, palmprint
recognition has some unique advantages: palmprint information is not related to
privacy issues; rich information but also has the uniqueness and stability of low
cost acquisition equipment. Face and palmprint recognition both have not infringe
on the user and acceptable levels are high. The most important is these two kinds
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of biometric recognition method can use the same acquisition device. For example,
using a low resolution of the camera can complete acquisition of face and palm-
print image. At the same time, we can use a same method for feature extraction of
face and palmprint recognition. So the features are compatible, we can analyze the
integration at all levels. This book will draw lessons from the newest achievement
of the international biometric recognition, information fusion and image pro-
cessing, information fusion problem analysis. Research on the face and palmprint
biological feature fusion based on the face recognition and palmprint recognition.

8.3 Computation

In the computation module, the two issues include feature extraction and classi-
fication. Firstly, the feature extraction uses dimensionality reduction method to
extract the features of input multimedia multisensory data. Especially, on the wrist
pulse signal, the wavelet decomposition method is to extract the features of the
input pulse signal for health analysis. The features of the face, palmprint, and
fingerprint images are extracted with 2D Gaussian-kernel-based dimensionality
reduction for the identification. Secondly, the classification method is to determine
the health/disease and identification through classifying the features.

8.3.1 Feature Extraction Module

For the large size of training sample I = {I, 1>, ...,Iy}, the N, representative
training samples I’ = {I{, L,... Izlv,} with sparse analysis, and then the optimized

2D kernel mapping K* (X, ¥) for input image matrix X and Y with the optimized
parameter f3, the feature Y of the input image matrix Iiypy is

¥ = WK (Lo ), J = 1,2, 5N (8.1)
where the projection matrix W is solved under the different criterion. The method
(8.1) is divided into two steps, one is to find the representative training samples
I = {1{ Ly 1,’\,3} with sparse analysis, and second is to seek the optimized 2D

kernel mapping K(*) (X, Y) with the optimized parameter a.
Step 1. Finding the representative training samples
We use direct sparse kernel learning method using definitions of “expansion

coefficients” and “expansion vectors.” Suppose a matrix I’ = {Ij,lg,...,lj\h},

composed of N, expansion vectors, and f5; (j = 1,2,...,N) (N <M) are expansion
coefficients, we modify the optimization problem to the following problem:



180 8 Kernel-Learning-Based Face Recognition for Smart Environment

1 N
subjecttoe; = w' (¢ (I;) — u?),i=1,2,...,N, (8.2)
N

w= Z o1:)p

i=1

where @(I) = [¢p(I1), d(L2), ..., ¢(In.)]. Now our goal is to solve the above
optimization problem, similar to the method in [35]. We can divide the above
optimization problem into two steps, one is to find the optimal expansion vectors
and expansion coefficients; second is to find the optimal projection matrix. Firstly,
we reduce the above optimization problem, and then, we can obtain

N
maxJ(B.e) = =3 > S BB $(1) +1>

r:l §=

subjecttoe; = (ZN: ﬁ,(b(lr)T) (¢(1) — u?)

r=1

—_—

_.
Il
-

where u? = (1) 32V | ¢(x;). We apply the kernel function, that is, given a random
I', then

1 r 7 2
W = ——p'K +_§ :
r%ix 2/3 b 52 ¢

P (8.4)
subjecttoe; = ' g(I;)
where = [, Bs; ..., By]’, and K;; = k(I;,1;), and g(I;) is calculated with
N T
g(I) = |k(I,,I,) — Z (I, 1,) (8.5)
= n=12,.,N

The solution of the above-constrained optimization problem can often be found
by using the so-called Lagrangian method.

Step 2. Seeking the optimized 2D kernel mapping

Based on the above definition, we extend it to the matrix version and propose
the adaptive 2D Gaussian kernel as follows. Suppose that k,(X,Y) is so-called
matrix-norm-based Gaussian kernel (M-Gaussian kernel) as the basic kernel and
ks(X,Y) is a data-dependent matrix-norm-based Gaussian kernel.

N u 1/2
Z}:l (Zi:l (x’-"ﬂ”-")z)
It is easy to prove that k(X,Y) = e~ 207 is a kernel function.
Kernel function can be defined in various ways. In most cases, however, kernel
means a function whose value only depends on a distance between the input data,




8.3 Computation 181

which may be vectors. And the following is the concept of Gram matrix and a
sufficient and necessary condition for a symmetric function to be a kernel function.
Then data-dependent matrix-norm-based Gaussian kernel is defined as follows

ka(X,Y) = f(X)f (Y)ky (X, Y) (8.6)
where f(X) is a positive real-valued function X,

Nxv

F(X)=bo+ ) bue(X.X,) (8.7)

n=1

where (X, X,)(1 <n<Nxwy) is defined as follows:

N [ M 1/2
e(X,X,) = exp —52 (Z (xy — )é}j)2> (8.8)

i=1

where x;(i=1,2,...,M, j=1,2,...,N) is the elements of matrix X,
(n=1,2,...,Nxm), and ¢ is a free parameter, and 5(,1, 1 <n<Nxym are called the
“expansion matrices (XMs)” in this book, Nxy is the number of XMs, and b; € R
is the “expansion coefficient” associated with 5(,1. The 5(,“ 1 <n<Nxy, for its
vector version, have different notations in the different kernel learning algorithms.
Given n samples X¢ (X¢ € R™™), (p=1,2,...,L, ¢=1,2,...,n,) where n,
denotes the number of samples in the pth class and L denote the number of the
classes. M-Gaussian kernel k5 (X, Y) is defined as follows:

Y NG
5 (5 i)
k(X,Y) =exp| ——— 552 (¢ >0) (8.9)

where X = [xij]
matrices.

Now our goal is to optimize the kernel function to maximize the largest class
discrimination in the feature space. We apply the maximum margin criterion to
solve the expansion coefficients. We maximize the class discrimination in the
high-dimensional feature space by maximizing the average margin between dif-
ferent classes which is widely used as maximum margin criterion for feature
extraction. As the expansion vectors and the free parameter, our goal is to find the
expansion coefficients varied with the input data to optimize the kernel. Given one
free parameter o and the expansion vectors {/;};,_;, . , we create a matrix as

and ¥ = [y,-j] denote two sample

i=12,...Myj=12,..N i=12,...M;j=12,...N

Loe(X,X) - e(Xi, Xng)
E_ |- L : (8.10)

1 €<XM,5(1) E(Xva(NXMs)
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Let = [bo, b1, ba,...,by,]" and A = diag(f(X;),f(X2), .. ..f(Xx:)), we obtain
Al, = EB (8.11)

So the problem of solving the constrained optimization function is transformed
to the problem of solving eigenvalue equation. We can obtain the optimal
expansion coefficient vector ¥, that is, the eigenvector of ETME corresponding to
the largest eigenvalue. It is easy to see that the data-dependent kernel with f* is
adaptive to the input data, which leads to the best class discrimination in feature
space for given input data.

Given the input samples, we obtain the adaptive 2D kernel, where the samples
have the largest class separability in the high kernel space. Then, we implement
KPCA with adaptive 2D kernel for image feature extraction, which is so-called
adaptive class-wise 2DKPCA for performance evaluation on the proposed scheme.

8.3.2 Classification

After feature extraction, the nearest neighbor (to the mean) classifier with the
similarity measure § is applied to classification:

S(F, M) = min 5(F,M}’) (8.12)

where M]?, k=1,2,...,L, is the mean of the training samples for class wy. The
feature vector F is classified as belonging to the class of the closet mean, M?, using
the similarity measure J. Another classifier, such as Fisher classifier, is also used to
classification, and we evaluate their performance in the experiments.

8.4 Simulation and Analysis
8.4.1 Experimental Setting

We have the simulations to testify the proposed framework in the complex database
consisted of 50 persons. Each person has 10 samples, and each sample contains face
image, palmprint image, fingerprint image, and wrist pulse signal. The face images
come from ORL and Yale databases [36, 37], palmprint image [33], fingerprint
image, wrist pulse signal from Hong Kong Polytechnic University [34]. Some
examples are shown in Fig. 8.3. ORL face database, developed at the Olivetti
Research Laboratory, Cambridge, U.K., is composed of 400 grayscale images with
10 images for each of 40 individuals. The variations of the images are across pose,
time, and facial expression. The YALE face database was constructed at the YALE
Center for Computational Vision and Control. It contains 165 grayscale images of
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15 individuals. These images are taken under different lighting condition, and
different facial expression, and with/without glasses. To reduce computation
complexity, we resize the original ORL face images sized 112 x 92 pixels with a
256 gray scale to 48 x 48 pixels. Similarly, the images from YALE databases are
cropped to the size of 100 x 100 pixels. The training set and test set are determined
as shown in Table 8.1.

After describing the two dataset used in our experiments, it is worthwhile to
make some remarks on the experiment setting as follows: (1) we run experiments
for 10 times, and the average rate is used to evaluate the classification perfor-
mance. (2) the experiments are implemented on a Pentium 3.0 GHz computer with
512 MB RAM and programmed in the MATLAB platform (Version 6.5). (3) the
procedural parameters, i.e., kernel parameters and the free parameter ¢ of a
quasiconformal kernel, are chosen with cross-validation method. (4) The number
of projection vectors in each dimensionality reduction method is set to M — 1 in all
experiments.

On the experimental procedure parameters selection, first select the optimal
parameters of three Gaussian kernels and then the free parameter of the data-
dependent kernel for Gaussian kernel, and followed by adaptive 2D Gaussian
kernel. Performance evaluation: comparing the recognition performance of KPCA,
2DKPCA, adaptive Class-wise 2DKPCA. In our experiments, we implement our
algorithm in the two-face databases, ORL face database and Yale face database.
We select the following parameters for selection of Gaussian kernel and the free
parameter for 2D Gaussian kernel, 6> = 1 x 10°, 6> = 1 x 10°%, 6> = 1 x 107 and
0> = 1 x 10® for matrix-norm-based Gaussian kernel parameter, the free param-
eter of the data-dependent kernel, § =1 x 10°, 6 =1x 10°, 6 =1 x 107,
d=1x10% 6=1x10° and 6 =1 x 10'°. Moreover, the dimension of the
feature vector is set to 140 for ORL face database, and 70 for Yale face base. From
the experimental results, we find that the higher recognition rate is obtained under
the following parameters, > = 1 x 10% and 6> = 1 x 10° for ORL face database,
and 6> =1 x 10® and 6 = 1 x 10 for Yale face database. After we select the
parameters for Adaptive 2D Gaussian kernel, we select the Gaussian parameter for
Gaussian kernel and 2D Gaussian kernel. The same to the selection of parameters
of Adaptive 2D Gaussian kernel, the d2=1x10°, 62 =1x10° 62 =1 x 10’
and o> = 1 x 10% are selected to test the performance. From the experiments, we
find that, on ORL face database, 62> = 1 x 10° is selected for Gaussian, and ¢ =
1 x 10° is selected for 2D Gaussian kernel. And o> = 1 x 108 is selected for
Gaussian, and o2 =1 x 10° is selected for 2D Gaussian kernel on Yale face
database. All these parameters are used in the next section.
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Table 8.1 Deterministic training and test set on YALE dataset

SD1 SD2 SD3 SD4 SD5
Training set 1,2,3,4,5 10,1,2,3,4 8,9,10,1,2 7,8,9,10,1 6,7,8,9,10
Testing set 6,7,8,9,10 5,6,7,8,9, 3,4,5,6,7 2,3,4,5,6 1,2,3,4,5

Note 1 denotes the first sample of each person, 2 denotes the second sample of each person, and
other samples are marked with the same ways

8.4.2 Results on Single Sensor Data

We implement the single sensor classification including face, palmprint, finger-
print, and wrist pulse signal. The proposed method is evaluation from the view-
points of the efficiency and recognition performance. Principal component analysis
(PCA), kernel discriminant analysis (KDA), fuzzy kernel Fisher discriminant
(FKFD), locality preserving projection (LPP), class-wise locality preserving pro-
jection (CLPP), kernel class-wise locality preserving projection (KCLPP), and
proposed adaptive class-wise 2DKPCA are implemented for the comparison.

On the face image sensor data applied the recognition accuracy to evaluate the
performance of this single face image sensor. The experimental results are shown
in Table 8.2. On the palmprint and fingerprint images, we implement the same
experiments on the evaluations of the single-image sensory data. The experimental
results are shown in Tables 8.3 and 8.4.

On the pulse signal sensory data, the analysis on the pulse signal based tradi-
tional pulse diagnosis including the pulse pattern reorganization, the arterial wave
analysis [33, 34]. The pulse signal diagnosis has the three issues of data collection,
feature extraction, and pattern classification. The pulse signals are collected using
a Doppler ultrasound device and some preprocessing of the collected pulse signals
has been performed. And the features with the characteristics of the measured
pulse signals are extracted with the Doppler parameters [38, 39], Fourier transform
[40], and wavelet transform [35, 41-44]. In these experiments, we apply the
wavelet transform to feature extraction of wrist pulse signal for health evaluation.
After extracting the features, the classification performance are evaluated with the
popular classification methods including principal component analysis (PCA),
kernel discriminant analysis (KDA), fuzzy kernel Fisher discriminant (FKFD),
locality preserving projection (LPP), class-wise locality preserving projection

Table 8.2 Recognition performance on face images (%)

Datasets PCA KDA FKFD LPP CLPP KCLPP Proposed
SD1 84.33 94.44 95.67 86.33 90.23 94.34 95.33
SD 2 86.77 92.22 93.33 90.67 91.11 94.32 95.33
SD 3 85.33 93.33 94.22 88.56 86.67 94.53 96.67
SD4 85.67 93.33 94.33 88.89 90.00 94.33 96.71

SD 5 88.67 96.67 97.67 95.56 93.33 97.67 98.87
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Table 8.3 Recognition performance on fingerprint images (%)

Datasets PCA KDA FKFD LPP CLPP KCLPP Proposed
SD1 85.36 95.54 96.35 87.37 91.44 95.23 96.35
SD 2 87.65 93.34 94.34 91.77 92.25 95.35 96.35
SD 3 86.45 94.54 95.45 89.65 87.77 95.76 97.55
SD4 86.45 94.53 95.54 88.98 91.23 95.13 97.54
SD 5 89.34 97.45 98.13 96.45 94.35 98.12 99.21

Table 8.4 Recognition performance on palmprint images (%)

Datasets PCA KDA FKFD LPP CLPP KCLPP Proposed
SD1 83.23 93.25 94.56 85.14 89.24 93.32 94.16
SD 2 85.67 91.24 92.45 89.24 90.12 93.33 94.14
SD 3 84.33 92.45 93.15 87.25 85.36 93.23 95.37
SD4 84.23 92.45 93.13 87.65 89.24 93.12 95.24
SD 5 87.717 95.24 96.17 94.24 92.35 96.33 97.25

Table 8.5 Recognition performance on wrist pulse signal (%)

Datasets PCA KDA FKFD LPP CLPP KCLPP Proposed
SD1 85.25 91.25 92.15 87.15 88.25 92.25 93.15
SD 2 86.85 89.25 90.45 85.25 87.25 91.15 93.15
SD 3 85.50 90.25 91.15 86.15 87.25 91.05 94.25
SD4 85.75 90.25 91.25 86.45 87.25 91.15 94.55
SD 5 88.75 92.25 92.15 87.25 88.25 92.25 95.55

(CLPP), kernel class-wise locality preserving projection (KCLPP), and the pro-
posed adaptive Class-wise 2DKPCA. The experimental results are shown in
Table 8.5.

8.4.3 Results on Multisensor Data

We implement the multisensor data for identification and health analysis. The
classification performances are evaluating on the classification methods including
principal component analysis (PCA), kernel discriminant analysis (KDA), fuzzy
kernel Fisher discriminant (FKFD), locality preserving projection (LPP), class-
wise locality preserving projection (CLPP), kernel class-wise locality preserving
projection (KCLPP), and the proposed adaptive class-wise KPCA. Table 8.6
describes the results of the identification and health analysis based on different
classification methods. In these experiments, we test the algorithms on all training
samples.
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Table 8.6 Recognition performance on wrist pulse signal (%)

PCA KDA FKFD LPP CLPP KCLPP Proposed
Identification 89.15 96.25 97.15 95.25 93.35 97.10 98.15
Health 87.15 89.55 90.15 86.25 88.15 90.25 93.15
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Chapter 9
Kernel-Optimization-Based Face
Recognition

9.1 Introduction

Feature extraction is an important step and essential process in many data analysis
areas, such as face recognition, handwriting recognition, human facial expression
analysis, speech recognition. As the most popular method for feature extraction,
dimensionality reduction (DR) has been widely studied and many DR methods
were proposed such as linear discriminant analysis (LDA) and principal compo-
nent analysis (PCA) [1, 2]. These methods are linear dimensionality reduction and
fail to capture a nonlinear relationship of the data. Kernel method was widely used
to DR owing to its excellent performance on discovering the complicated non-
linear relationships of input data [3]. Accordingly, kernel version of linear DR
methods was developed, such as kernel principal component analysis (KPCA),
kernel discriminant analysis (KDA) [4], and its improved methods (Baudat and
Anouar [5], Liang and Shi [6], Wang [7], Chen [8] and Lu [9]). Moreover, other
kernel methods, such as kernel locality preserving projection (KLPP), have been
widely studied and used in many areas such as face recognition and radar target
recognition [10, 11], and other researchers also improved LPP with kernels in the
previous works [12, 13, 14, 4]. Kernel learning methods improve the performances
of many linear feature extraction methods owing to the self-adaptive data distri-
butions for classification. Kernel functions have a heavy influence on kernel
learning, because the geometrical structure of the data in the kernel mapping space
is totally determined by the kernel function. The discriminative ability of the data
in the feature space could be even worse with an inappropriate kernel. The method,
optimizing kernel parameters from a set of discrete values, was widely studied
[13, 15, 16], but this method did not change the geometry structure of the data for
classification. Xiong proposed a data-dependent kernel for kernel optimization for
the different [17], and Amari presented support vector machine classifier through
modifying the kernel function [1]. In our previous works [15, 18], we present data-
dependent kernel-based KDA algorithm for face recognition application.

As above discussions, kernel learning is an important research topic in the
machine learning area, and some theory and application fruits are achieved and

J.-B. Li et al., Kernel Learning Algorithms for Face Recognition, 189
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widely applied in pattern recognition, data mining, computer vision, and image
and signal processing areas. The nonlinear problems are solved with kernel
function, and system performances such as recognition accuracy, prediction
accuracy are largely increased. However, kernel learning method still endures a
key problem, i.e., kernel function and its parameter selection. Kernel function and
its parameters have the direct influence on the data distribution in the nonlinear
feature space, and the inappropriate selection will influence the performance of
kernel learning. In this book, we focus on two schemes: One is kernel optimization
algorithm and procedure, and the other is the framework of kernel learning
algorithms. To verify the effectiveness of the kernel optimization scheme pro-
posed, the proposed kernel optimization method is applied into popular kernel
learning methods, including kernel principal component analysis, kernel dis-
criminant analysis, and kernel locality preserving projection.

Kernel learning has become an important research topic of machine learning
area, and it has wide applications in pattern recognition, computer vision, and
image and signal processing. Kernel learning provides a promising solution to the
nonlinear problems including nonlinear feature extraction, classification, and
clustering. However, kernel-based system still endures the problem of how to
select the kernel function and its parameters. Previous researches presented the
method of choosing the parameters from a discrete value set, and this method did
not change the structure of data distribution in kernel-based mapping space.
Accordingly, the performance did not increase owing to the unchangeable data
distribution. Based on this motivation, we present a uniform framework of kernel
self-optimization with the ability of adjusting data structure. In this framework,
firstly data-dependent kernel is extended for the higher ability of kernel structure
adjusting, and secondly, two criterions of measuring the data discrimination are
used to solve the optimal parameter. Some evaluations are implemented to testify
the performance on popular kernel learning methods including kernel principal
component analysis (KPCA), kernel discriminant analysis (KDA), and kernel
locality preserving projection (KLPP). These evaluations show that the framework
of kernel self-optimization is feasible to enhance kernel-based learning methods.

9.2 Data-Dependent Kernel Self-optimization
9.2.1 Motivation and Framework

Kernel matrix computing is the key step of kernel-based learning for the classi-
fication, clustering, and other statistical pattern analysis. This procedure causes
two problems: computation burden and kernel selection. In this book, we aim to
present a framework of kernel optimization to improve the kernel learning per-
formance. Instead of only choosing the parameters for kernel from a set of discrete
values of the parameters, we apply data-dependent kernel to kernel optimization
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because the geometrical structures of the data in the kernel mapping space are
adaptively changeable through adjusting the parameter of data-dependent kernel.
This contribution of this book is to present a uniform framework of kernel opti-
mization to solve the kernel selection problem widely endured by kernel-based
learning method in the practical applications. Although some improved kernel
learning methods based on adaptive kernel selection have been proposed in
author’s previous work, a general framework of kernel optimization has not been
proposed in the previous work. So, different from author’s previous work [18], this
book presents a uniform framework of kernel optimization for kernel-based
learning. The framework of kernel optimization is applied into three kinds of
kernel-based learning methods to demonstrate the feasibility of kernel optimiza-
tion. Figure 9.1 shows the framework of kernel optimization with its application.
The framework includes kernel optimizing, training and testing for kernel-based
feature extraction, and recognition.

Basic kernel and parameters

:

Constructing objective function
of kernel optimization

Training samples

Objective function

A4

Solving optimized data-
dependent kernel parameter

T Kernel optimizing

Optimized parameters

Y

Constructing optimized
kernel

Optimized kernel

A
v
] )
Y
A
v

Learning kernel-based Training
feature extractor/recognizer

Optimized kernel-based
feature extractor/recognizer

Test samples
»| Optimized kernel-based

feature extractor/recognizer

i

Results

Testing

Fig. 9.1 Framework of kernel optimization and its application
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9.2.2 Extended Data-Dependent Kernel

The recognition accuracy is improved with the extended data-dependent kernel
with the adaptive parameter through constructing the constraint optimization
equation. Data-dependent kernel is defined as [15]

k(xa y) :f(X)f(y)k()(X, y)? (91)

where ko(x, y) is the basic kernel, for example, polynomial kernel and Gaussian
kernel. f(x) is the positive value of x as follows:

Ngy

Ffx)=ao+ Zane(x, Zn),s (9.2)

n=1

where z,, is the nth expansion vector (EV), Ngy is the number of support vectors,
and a,, represents the contribution of z,, e(x, z,) represents the similarity between
z, and x. We propose four versions of defining e(x, z,) marked with M1, M2, M3,
and M4, respectively, for different applications as follows:
1 X, Z, : same class

ML, elx z) = {e“s"_mz X, 2, ¢ different class
labeled training samples as the expansion vectors and centralizes the same class of
samples into one point in the feature space.

, regards all the class-

M2, e(x, z,) = e“s”"‘z"“z, considers all training samples as the expansion
vectors as in the traditional method. The number of training samples is equal to the
number of expansion vectors.

1 X, Zp : same class

M3, e, z0) = {e‘ﬂxzz X, Zn : different class
of all samples as expansion vectors, where Zz, is the mean vector of all samples.
The small number of expansion vectors decreases the computation stress.

, considers the mean vectors

M4, e(x, z,) = ¢ 9-%I” | regards the mean vector of samples as the expansion
vector. This method only considers the distance between any sample and the center
of all samples without considering the class label of each sample.

According to the extended definition of data-dependent kernel function, sup-
pose the free parameter ¢ and expansion vector z,, n=1, 2, ..., Ngy, the
geometry structure of the data is changed through adjusting the expansion coef-
ficient a,. So, we construct the constraint optimization equation of maximizing
discrimination to find the optimal expansion coefficients.

9.2.3 Kernel Optimization

We present two kernel optimization methods based on Fisher criterion and max-
imum margin criterion. Under the different expansion coefficient vector a,, the
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geometry structure of data in the empirical space causes the discriminative ability

of samples. Let A = [a1, a2, ..., a,,]T, where ATA = 1, then we obtain the fol-

lowing optimization equation:
max Q(A),
st. ATA—1=0. (9.3)

The definition of Q(A)-based Fisher criterion and maximum margin criterion is
shown as follows:

ATETByEA FC
Q(A) = § ATETWER , (9.4)
AT (285 — S7)A, MMC
where FC represents Fisher criterion and MMC represents maximum margin cri-
1 e(x,z1) ... elx,z)
terion.E = | o is the matrix of using e(x, z,) with
1 e(xn,z1) ... elxn, zn)

different methods, M1, M2, M3, and M4 for different applications. In the following
experiments, we evaluate M1, M2, M3, and M4 methods of defining e(x, z,) in the
different databases. For ¢ classes of training sample sets, the matrix, Kj,
i=1,2,..., c, denotes the kernel matrix of the cth class of n; training samples,
and K is the kernel matrix of all n training samples. K;;, i =1, 2, ..., ¢, is the
element of the kernel matrix. Then, the matrices By and W in (9.4) are computed
with

1
2 K

1
By = ) - -k, (9.5)
and

Wo = . - , : (9.6)

knn L ch

n

Sy is the total scatter matrix, Sy = (¥ —1v171,)(Y —1y171,)", where

1 . .
Y = KPA™:2. Sy is the between-class scatter matrix, and uj, up, ..., u. are the
mean vectors of each classes, and 1.=(l,1,..., 1], . Then,

Sp = (Var(ur —u),...,y/ic(ue — ) (Vr(uy —u),..., /e (ue —u))".

The solution of Eq. (9.4) is shown in Appendix.
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The initialized learning rate ¢y and the total iteration number N are chosen in
advance. The initial learning rate & influences the convergence speed of the
algorithm, and the total iteration number N determines the time of solution. Only
when the parameters ¢y and N are chosen appropriately, then the optimal expansion
coefficient vector is solved. So the solution of expansion coefficient is not unique,
which is determined by the selection of learning parameter. The iteration algorithm
costs much time. Fisher-criterion-based kernel optimization method solves the
optimal solution with the iteration method, while maximum margin criterion
method uses the eigenvalue equation. Fisher criterion method costs much more
time than maximum margin criterion method. Moreover, Fisher criterion method
needs to choose the procedural parameters.

The geometry structure of sample data in the nonlinear projection space is
different with the different kernel function. Accordingly, data in the nonlinear
projection space have the different class discriminative ability. So the kernel
function should be dependent on the input data, which is the main idea of data-
dependent kernel which was proposed in [19]. The parameter of the data-depen-
dent kernel is changed according to the input data so that the optimal geometry
structure of data in the feature space is achieved for the classification. In this book,
we extend the definition of the data-dependent kernel as the objective function for
creating the constrained optimization equation to solve the solution.

k(x, y) = f(x)f (v)ko(x, y) (9.7)

where ko(x,y) is the basic kernel function, such as polynomial kernel and Gaussian
kernel. The function f{x) is defined as [19]

f) = ZieSV eI (9.8)

where X; is the support vector, SV is the set of support vector, a; denotes the
positive value which represents the distribution of X;, J is the free parameter. We
extend the definition of data-dependent kernel through defining the function
fix) with the different ways as follows.

Nxv

f(x)=bo+ > bue(x, %) (9.9)

n=1

where 0 is the free parameters, X; is the expansion vectors (xvs), Nyy is the number
of expansion vectors, and b, (n =0, 1, 2,..., Nxy) is the according expansion
coefficients. Xiong [20] selected randomly the one-third of total number of sam-
ples as the expansion vectors. This book proposed four methods of defining
e(x, x,) as follows:

ml:

e(x, X,) = e(x, x,)
1 , X and x,, with the same class label information
e Ol=xul" " x and x, with the different class label information
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This method regards the all labeled samples as the expansion vector. This
method is applicable to supervised learning method. This method must consider
the class label of samples and causes the samples from the same class labels
centralize into one point in the feature space. Currently, many pattern recognition
methods are supervised learning methods, such as linear discriminant analysis,
support vector machine.

m2:

e(x, X,) = e(x, x,) = e_()‘”"_’““Hz7 n=1,2,.., M)

All training samples are considered as the expansion vectors. The total number
of expansion vectors is equal to the total number of all training samples, i.e.,
M = XVs.

m3:

e(x, x,) = e(x, x,)
_J . The class label information of x and X is same;
T Y e 9 %l"  The class label information of x and ¥ is different;

where Nxy = L, X, is the class mean of the nth class of samples. This method is to
solve the computation problem faced by methods m/ and m2.
m4:

e(x, %) = e(x, %) = e PmI (=12, 1)

This method considers the class mean as the expansion vector. This method
considers the distance between any samples with the mean of sample but rarely
considers the class label.

According to the extended definition of data-dependent kernel function, sup-
pose the free parameter 6 and expansion vector %,(n =0, 1, 2, ..., Nxy), the
geometry structure of the data in the nonlinear mapping projection space is
changeable  with  the changing of the expansion  coefficient
o,(n=0, 1,2, ..., Nxy,). So we can adjust the geometry structure of data in the
nonlinear mapping space through changing the expansion coefficient.

In order to optimize the kernel function through finding the optimal expansion
coefficient, consider the computation problem, we optimize the kernel function in
the empirical feature space [20].

Suppose that {x;}}_, be d-dimensional training samples. X is the n x d matrix
with its column x!, i =1, 2, ..., n, K is n X n kernel matrix K = [Ki']nm' The
element of matrix k; is

k,‘j = (D()C,‘) X (D(Xj) = k(x,-, x]) (910)
where K is positive definite symmetrical matrix. So the matrix is decomposed into

Koxn = Pusr Nexr PT (911)

rxn
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where A is the diagonal matrix consisted of r positive eigenvalue of kernel matrix.
P is the matrix consisted of eigenvectors corresponding to the eigenvalue. Then,
the mapping from the input space to r dimensional space is defined as

Oy — R
x — ATV2PT (k(x, x1), k(x, x2), - .., k(x, x,))" (9.12)

This mapping is called empirical kernel map. Accordingly, the mapping space
®¢(y) C R is called empirical feature space.

1. Fisher-criterion-based kernel optimization

Fisher criterion is used to measure the class discriminative ability of the
samples in the empirical feature space [20]. The discriminative ability of samples
in the empirical feature space is defined as

tr(Si)

JFlsher — tr(Sﬁ,) (913)
where Jgisher measure the linear discriminative ability, Sg’ is the between-class
scatter matrix, Sﬁ, is interclass scatter matrix, and ¢r denotes the trace. Let K is the
kernel matrix with its element k; (i, j =1, 2, ..., n) is calculated with x; and x;.
The matrix K,;, p, g =1, 2, ..., L is the n, X n, matrix with p and q classes.
Then, in the empirical feature space, we can obtain tr(Sg’) = 17B1, and

r(Sy) = 1IW1,, where B = diag(il(n, ,7121(227 e iKLL> —1K. The class
discriminative ability is defined as

1781,
1IWl,

JFisher = (914)

According to the definition of the data-dependent kernel, let D =
diag(f(x1), f(x2), - .., f(x,)) the relation between the data-dependent kernel
matrix K and the basic kernel matrix K, calculated with basic kernel function
Ko(x, y) is defined as

K = DKyD (9.15)
Accordingly, B = DByD and W = DW;D. Then,

17 DB, D1,

1T DW, D1, (9.16)

JFisher =

where 1, is n-dimensional unit vector, according to the definition of data-depen-
dent kernel, then

D1, = Eu (9.17)
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where, o« = [ag, a1, a, . . ., aNXvS]T, the matrix E is

1 e(xl,fcl) e(xthva)
E =
1 e(xn,)?l) e(xn;)NCNXVs)
Then,
T T
a' E"BoEa
JFisher = aTET—VV()EOC (918)

where ETBoE and ETW,E are constant matrix and Jgiser is a function with its
variable «. Under the different expansion coefficient vector o, the geometry
structure of data in the empirical space causes the discriminative ability of sam-
ples. Our goal is to find the optimal o to maximize Jgigher- Suppose that o is a unit
vector, i.e., o' o = 1. ,the constrained equation is created to solve the optimal o as
follows:

max  Jrisher (%)
subjectto o’ —1=0 (9.19)

There are many methods of solving the above optimization equation. The
following method is a classic method. Let Ji(x)=alE"ByEa and
J2(or) = o ETWyEa, then

0
) _ gt gy (9.20)
oJ
2“(“) — 2ETW,Ex (9.21)
then
OJE; 2
JFisher () _“ (]2ETB()E _ JlETW()E)O( (9.22)

doo )3
In order to maximize Jrisher, let OJgisher () /0ot = 0, then
JET"WoEo = J,E" ByEx (9.23)
If (ETW,E) ™" exists, then
Trisnert = (ETWoE) ™" (ETByE) (9.24)

Jrisher 18 equal to the eigenvalue of (ETWOE)71 (ETByE), and the corresponding
eigenvector is equal to expansion coefficients vector «. In many applications, the
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matrix (ETWoE) ' (ETBoE) is not symmetrical or ETWE is singular. So the iter-
ation method is used to solve the optimal o, that is,

1 JFisher
A1) — ) g —ETBOE Fishel ETWE o (9.25)
Jz J2

¢ is the learning rate as follows. The definition of learning rate is

e(n) = 80(1 - %) (9.26)

where & is the initialized learning rate, n and N are the current iteration number
and the total iteration number in advance, respectively.

The initialized learning rate ¢, and the total iteration number N are set in
advance for the solution of the expansion coefficient. The initial learning rate &
influences the convergence speed of the algorithm, and the total iteration number
N determines the time of solution. Only when the parameters ¢, and N are chosen
appropriately, we choose the optimal expansion coefficient vector. So the solution
of expansion coefficient is not unique, which is determined by the selection of
learning parameter. The iteration algorithm costs much time. So we select the
maximum margin criterion as the objective function to solve the optimal expan-
sion coefficients.

2. Maximum margin criterion (MMC)-based kernel optimization

Kernel optimization is also implemented in the empirical feature space.
Compared with Fisher-criterion-based kernel optimization, maximum-margin-
criterion-based kernel optimization uses MMC to create the constrained optimi-
zation equation to solve the optimal expansion coefficient vector. MMC is used for
feature extraction [1], and the main idea is to maximize the margin of the different
class of samples. The average margin the class ¢; and class ¢; is obtained as
follows:

. | Lo L
Dis = %; g d(ci, ¢) (9.27)

where d(c;, ¢j) = d(m m]‘D) — 8(c;) — S(c;) denotes the margin between class
i and class j, d (mi , m]‘l’) denotes the distance between the centers of two classes

of samples, and S(c;) denotes the scatter matrix ¢;(i =1, 2, ..., L) which is
defined as follows:

S(ci) = tr(S7) (9.28)

where 1r(S?) =1L i () — m®)" (D) — m®),S® is the scatter matrix of ith
class. p=1
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Suppose that 7r(Sy ) and tr(S}) are the trace of the between-class and interclass
scatter matrix, then Dis = #r (Sg’) — tr(S‘Vli,)o
It is easy to obtain

Dis = 1r(2S; — 57) (9.29)

1/2

In the empirical feature space, the sample set ¥ = KPA™'/~, where K is the

data-dependent kernel. P and A satisfies

K=PA P (9.30)
Rewrite ST as
T [ Lo )
ST=(y—=viT1, | (v ——=riT1, (9.31)
m m
where 1,, = [1, 1, ..., 1],,,. then

Lo\ L o7 T

trace(Sy) = 1, Y ——Y1, 1, Y——YI1,1, )1, (9.32)
m m

Since D1, = Eu, then
1 T ! 1 T T
trace(ST): lmD YO__YO]mlm YO__YO]m]m D]m
m m

1 ’ 1
= (Ea)" (Yo - EY‘)I'{’L") <Y0 - EYOI;l"’)E“

1 ’ 1
= aT<(Y0 - —Yol,ﬂlm)E) ((YO - —Y01,{11,,,)E>u (9.33)
m m

Let Xr = (Yo — 1 Y171,,)E, then

trace(S7) = o (X7)" X7 (9.34)
where Yy = KoPo/, 2 Ky = Py AL P and Kj is the basic kernel matrix. Simi-
larly, it easy to obtain

Sp = (vVmi(ug —u),...,/m(ue. — u))(/my(uy —u),...,/me(u. — u))T (9.35)

where 1. =[1, 1, ..., 1];,.. Then, trace(Sp) is defined as

Ixc
trace(Sg) = LMY YM™1" = 1,,(vM")" (YM" )17, (9.36)

Let M = M, — M, and
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Om><m |:1:| Om><m.
M, = o V2 o and
_Omcxml Omcxmz o |:\/Lm4‘i| mexXme |
>V
0 .0
>V
M2 =10 - m
> v
_O O : m -
So
trace(Sp) = (Ecx)T(YoMT)T(YoMT) (Ex)
= (Ex)" (YoM™)" (YoM") (Ex) (9.37)
— ol (YoM"E)" (YoM"E)
Let Xz = YoM"E, then
trace(Sp) = o X Xpo (9.38)

Let Sp = XX} and S = X7XF, then
Dis () = trace (o7 (285 — S7)«) (9.39)

Optimizing the kernel with maximum margin criterion aims to maximize the
margin of samples in the empirical feature space, that is, to find the optimal « to

maximize /D\IE(O() As same as the Fisher criterion method, let o’ o = 1, the opti-
mization is defined as

max o (23'3 — S'T)oc
subjectto oo —1=0 (9.40)

It is easy to know that the optimal expansion coefficient vector o* is equal to the
eigenvector of 25 — St corresponding to the maximal eigenvalue. We use the

similar method in [1] to solve the eigenvector and eigenvalue of matrix 25'3 — S‘T
as follows:
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PTSgP = A (9.41)
PSP =1 (9.42)

where P = ¢0‘1/ 2y, 0, and ¢ are the eigenvalue and eigenvector of Sy, respec-
tively. i is the eigenvalue matrix of 971/2¢TS‘B¢071/2. So the column vector of P
is the eigenvalue matrix of 2S5 — Sr corresponding to the eigenvalue 2 A —1.

We apply SVD method to calculate the eigenvalue matrix .

The differences between two kernel optimization methods are shown as fol-
lows. Solution method: Fisher criterion method use iteration method to solve the
solution, while maximum margin criterion method is used to find the optimal
solution with the eigenvalue equation. Computation method: FC method costs
much more time than MMC method. Moreover, FC method needs to choose the
relative parameters in advance, while MMC method needs not to choose the
parameters in advance.

9.3 Simulations and Discussion
9.3.1 Experimental Setting and Databases

In this section, we evaluate kernel optimization methods on simulated data, UCI
database, ORL database, and Yale database. The general scheme of experiments is
shown in Figure 9.2. We evaluate the popular kernel learning methods including
sparse KPCA [21], KDA, and KCLPP [10] under kernel optimization. Firstly, on
simulated data, we evaluate the data distribution in discriminant with kernel-
optimized learning on Fisher and maximum margin criterions. From this set of
experiments, the results are shown directly. Secondly, we implement the kernel-
optimized learning method on UCI database compared with sparse KPCA method.
Finally, we compare KDA and KCLPP with its kernel optimization methods on
ORL and Yale databases. The experiments are implemented on a Pentium 3.0 GHz
computer with 512-MB RAM and programmed in MATLAB, and the procedural
parameters are chosen with cross-validation method.

1. Simulated Gaussian dataset
On the simulated Gaussian dataset, we use two classes of samples for the
performance evaluation of kernel optimization. Figure 9.3 describes the 2D data

distribution of two classes, and the two classes include 150 and 170 samples under
the different parameter of Gaussain function.

2. UCI dataset

On 6 UCI datasets, we evaluate the kernel optimization under KPCA. In the
experiments, we randomly choose 20 % of the total number as the training
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samples in image and splice datasets, and the rest other samples are regarded as the
test samples. Moreover, on other 4 datasets, 100 samples are chosen randomly as
the training samples, and the rest samples of each dataset are considered as the test
training samples.

3. Yale database

The Yale face database [22] was constructed at the Yale Center for Compu-
tational Vision and Control. It contains 165 grayscale images of 15 individuals in
this database. These images are taken under different lighting conditions (left-light,
center-light, right-light) and different facial expressions (normal, happy, sad,
sleepy, surprised, and wink) and with/without glasses. Some example face images
were cropped to the size of 100 x 100 pixels.
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4. ORL database

The ORL face database [6], developed at the Olivetti Research Laboratory,
Cambridge, UK, is composed of 400 grayscale images, and each of 40 individuals
has 10 images. The variations in the images are across pose, time, and facial
expression. The image is resized to 48 x 48 pixels in this experiment.

5. MIAS database

On MIAS database, we evaluate the medical classification performance on
MATLAB platform on the simulation condition. The set of experiments are
implemented in a digital mammography database, Mini-MIAS database [23],
developed by the Mammography Image Analysis Society. The 1024 x 1024
pixels of image were achieved through digitizing X-ray films with a Joyce-Loebl
scanning microdensitometer to a resolution of 50 x 50 um. The experiment
framework includes the two key steps of preprocessing and classification. The
preprocessing step removes the artifacts and pectoral muscle, and the classification
step classifies the test image into three types of fatty, glandular, and dense. The
experimental sample database includes 12 fatty images, 14 glandular tissue ima-
ges, and 16 dense tissue images. The recognition accuracy is evaluated with cross-
validation method.

9.3.2 Performance Evaluation on Two Criterions and Four
Definitions of e(x, z,)

In this section, we evaluate two criterions, Fisher criterion and maximum margin
criterion, and then, we test the feasibility of four methods of defining e(x, z,), M1,
M2, M3, and M4. The experiments are implemented on simulated dataset and two

—0.001 [|x—y|*

face databases. Gaussian kernel k(x,y) =e and polynomial kernel

k(x,y) = (xT y)zare considered as the basic kernel.

On two criterions of solving the expansion coefficients, as shown in Fig. 9.4,
the discriminative ability of samples decreases owing to the bad chosen basic
kernel, so the kernel optimization is necessary to enhance the discriminative ability
of data in the empirical feature space. Figure 9.5 shows the result of Fisher cri-
terion under the different iterations. Figure 9.5a, c, and e are the results under the
Gaussian kernels as the basic kernel during kernel optimization, and the rest
choose polynomial kernel as the basic kernel. Under the same basic kernel, the
different iterations have the different data class discrimination. For examples, as
shown in Fig. 9.5b and f, 25 iterations of kernel optimization have less class
discrimination compared with 150 iterations. Under the enough number of itera-
tions, Fisher criterion achieves the similar discriminative ability to maximum
margin criterion, which is shown in Fig. 9.6. So, iteration number has heavy
influences on performance of kernel optimization based on Fisher criterion.
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Fig. 9.4 Distribution of data samples in the empirical feature space. a Gaussian kernel.
b Polynomial kernel

We also implement some experiments with the practical face recognition sys-
tem as shown in Fig. 9.7. The computation efficiency and recognition accuracy are
used to evaluate the performance of kernel optimization. The computation effi-
ciency is measured with the time consumption of solving the expansion coefficient
vector.

We also evaluate the four definitions of e(x, z,) in (9.2) marked by M1, M2,
M3, and M4, under the framework of Fig. 9.7. Evaluation results are shown in
Table 9.1. MMC achieves a higher recognition accuracy and computation effi-
ciency compared with FC under the same method of defining e(x, z,), M1, M2,
M3, and M4. The four methods achieve the similar recognition accuracy but
different computation efficiency. M3 and M4 outperform M1 and M2 on the
computation efficiency. MMC-based kernel self-optimization method is applied to
solve the expansion coefficients [13].

9.3.3 Comprehensive Evaluations on UCI Dataset

We evaluate the kernel optimization on sparse kernel principal component analysis
(SKPCA) [21], and SKPCA is formulated with least-squares support vector
machine. The main idea of SKPCA is to choose the representative training samples
to save the number of training samples. This method only needs little number of
training samples for computing the kernel matrix during kernel learning.

For input vector x, the SKPCA-based vector y should be computed as follows:

y=B"V, (9.43)
Where VZ)C = [g(zh X), g(ZZa X), ey g(ZN17 x)}T’ g(Zi, X) = k(zi7 X) - éz;vzl k<zi7 xq)’

Nz is the number of representative training samples, and B is the projection matrix.
Kernel-optimized SKPCA chooses adaptively a few of samples from the training
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sample set and maintains the maximum recognition performance. The kernel-
optimized SKPCA saves much space of storing training samples on computing the
kernel matrix with the lower time consumption. In the practical applications,
kernel-optimized SKPCA solves the KPCA’s limitations on high store space
and time consumption. So from the theory viewpoint, this application of
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Table 9.1 Performance of two kernel optimization methods under four extended data-dependent

kernel
ORL YALE
Performance Optimization MI M2 M3 M4 Ml M2 M3 M4
methods
Recognition MMC 93.65 93.40 93.35 93.55 91.87 92.27 92.00 92.27
accuracy (%) FC 92.45 92.15 92.10 92.40 90.00 91.47 90.79 91.87
Computation MMC 0.05 0.05 0.02 0.02 0.03 005 0.02 002
efficiency FC 1.50 148 020 0.19 032 032 0.08 0.06
(seconds)

kernel-optimized learning is adaptive to the applications with the demand of the
strict computation efficiency but not strict on recognition.

In the experiments, we use the sparse analysis to determine some key training
samples as the final sample for kernel learning. In our previous work [21], we have
concluded the good recognition performance be achieved only using the less size
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of training samples. Kernel optimization performs well on recognition perfor-
mance as shown in Table 9.2. Kernel-optimization-based SKPCA outperforms
SKPCA under the same number of training samples. It is feasible to improve the
SKPCA with kernel optimization.

Moreover, we also evaluate kernel-optimization-based SKPCA on the practical
ORL and YALE databases. The experimental results are shown in Table 9.3, and
kernel-optimization-based SKPCA performs better than SKPCA under the same
number of training samples. On the computation efficiency, computing the kernel
matrix has its heavy time consumption, so only a part of training samples are
selected as the representative training samples, which increase computation effi-
ciency. Kernel-optimization-based SKPCA algorithm achieves the higher recog-
nition accuracy than SKPCA owing to its kernel optimization combined with
SKPCA, which is adaptive to the applications with the demand of the strict
computation efficiency but not strict on recognition.

9.3.4 Comprehensive Evaluations on Yale and ORL
Databases

On real Yale database, we evaluate the recognition performance of kernel opti-
mization on KCLPP [10]. The kernel LPP is shown as follows:

min w’ KLKw,
w
subject to  w’ KDKw = 1, (9.44)

where L and D are the matrix computed with the input samples and w is the
projection vector. Based on KCLPP, we extend it to kernel-optimization-based
KCLPP as

min w’ K(A)LK(A)W,
w

subject to - w! KWDKAw =1, (9.45)

where w is the optimal projection matrix and K*) is data-dependent kernel matrix.

Table 9.2 Error rate of kernel optimization on UCI database (%)

Datasets Training samples Key training samples SKPCA [25] Kernel optimization SKPCA

Banana 400 120 142 +£01 139+£02
Image 1,300 180 54+£03 51+£02
F.Solar 666 50 342+£23 328 +21
Splice 1,000 280 94 +£09 9.0+ 0.7
Thyroid 140 30 22+£0.7 12 £0.6

Titanic 150 30 244 £04 232£05
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Table 9.3 Performance evaluation of kernel-optimization-based SKPCA on YALE and ORL
databases

YALE database ORL database
Methods Error rate (%) Training samples Error rate (%) Training samples
KPCA 17.8 £ 0.7 75 153 £ 0.8 200
SKPCA 20.4 + 0.8 45 (60 %) 18.4 £ 09 120 (60 %)
Kernel-optimized SKPCA 18.7 + 0.6 45 (60 %) 17.5 £ 0.7 120 (60 %)

In the experiments, we implement the algorithms on five subdatasets SD1, SD2,
SD3, SD4, and SDS5 for analyzing the influence of pose, illumination, and
expression (PIE) (Table 9.4).

The computation efficiency and recognition accuracy are used to evaluate the
performance of the proposed algorithm. The optimal procedural parameters of
each algorithm were chosen through the cross-validation method. Moreover, we
also implement the traditional LPP [10] together with PCA [22], KDA [24], CLPP
[10]. Moreover, we also implement fuzzy-based kernel classifier, fuzzy kernel
Fisher discriminant (FKFD), through applying fuzzy trick [20, 19] into kernel
Fisher classifier. The experimental results are shown in Table 9.5. Kernel-opti-
mized fuzzy-based kernel Fisher classifier achieves the higher recognition accu-
racy than fuzzy kernel Fisher classifier. On the KCLPP and KDA methods, kernel
optimization versions improve the recognition performance.

On ORL database, we implement kernel-optimized learning version of KDA,
FKFD, and KCLPP [10, 21] compared with PCA [22], KDA [24], CLPP [10], and
KCLPP [10]. The averaged recognition rate is considered as the recognition
accuracy. As shown in Table 9.6, the averaged recognition rate of LPP, CLPP, and
KCLPP and the proposed kernel-optimized KCLPP are 93.80, 94.80, 96.50, and
98.00 %, respectively. It is feasible to apply kernel optimization method to
improve the recognition performance of kernel-based learning.

The feasibility and performance are evaluated on Gaussian data dataset, UCI
dataset, and ORL and Yale databases. Firstly, on the simulated Gaussian dataset,
the data distribution has the large class discriminant for classification. Fisher and
maximum margin criterions have the similar performance for classification under
the same experimental condition. Secondly, on the UCI, ORL, and Yale databases,
kernel-optimized learning methods can obtain the higher recognition accuracy than
the traditional kernel learning methods. Data-dependent kernel-based optimization
improves kernel-based learning. Besides the excellent recognition performance,

Table 9.4 Deterministic training and test set on YALE dataset

SD1 SD2 SD3 SD4 SD5
Training set 1,2,3,4,5 11,1,2,3,4 9,10,11,1,2, 8,9,10,11,1 7,8,9,10,11
Testing set 6,7,8,9,10,11 5,6,7,8,9,10 3,4,5,6,7,8 2,3,4,5,6,7 1,2,3,4,5,6

Note 1 denotes the first image of each person, 2 denotes the second image of each person, and
other images are marked with the same ways
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Table 9.5 Recognition accuracy on Yale subdatabases (%)
Datasets PCA KDA Kernel- FKFD Kernel- LPP CLPP KCLPP Kernel-

[1] [5] optimized optimized [13] [13] [13] optimized
KDA FKFD KCLPP
SD1 84.33 94.44 9522 95.67 96.33 86.33 90.00 94.44 95.67
SD2 86.77 92.22 93.33 93.33 94.33 90.67 91.11 92.22 93.33
SD3 85.33 93.33 94.44 9422 95.67 88.56 86.67 93.33 94.44
SD4 85.67 93.33 94.67 94.33 95.71 88.89 90.00 93.33 92.33
SD5 88.67 96.67 98.22 97.67 98.87 95.56 93.33 96.67 97.44
Averaged 86.15 94.00 95.18 95.00 96.18 90.00 90.22 93.99 94.62

Table 9.6 Recognition accuracy on ORL subdatabases (%)
Datasets PCA KDA Kernel- FKFD Kernel- LPP CLPP KCLPP[13] Kernel-

[1] [5] optimized optimized [13] [13] optimized
KDA FKFD KCLPP
SD1 92.00 93.50 94.50 94.00 94.50 95.00 96.00 96.50 98.50
SD2 92.00 93.50 94.50 94.00 94.50 93.50 94.00 95.50 97.50
SD3 93.00 94.00 95.50 94.50 95.00 95.50 97.00 98.50 99.50
SD4 92.00 93.50 94.50 94.00 94.50 93.50 94.50 96.00 97.50
SD5 90.50 91.00 92.50 92.00 92.50 91.50 92.50 96.00 97.00
Averaged 91.90 93.10 94.30 94.20 94.70 93.80 94.80 96.50 98.00

the efficiency of kernel-optimized learning algorithms is still one problem worth to
discuss. We also evaluate the efficiency of kernel optimization method. The
computation cost is measured with the time of calculating the projection matrices.
The experimental result is shown in Table 9.7. The experimental results show that
the proposed kernel optimization method is adaptive to the practical applications
of high recognition accuracy but low time consumption. The experiments are
implemented on face databases, and the largest dimension of kernel matrix is 400
plus 400. The main time consumption comes from kernel matrix computing, so the
dimension of matrix has a more influence on time consumption. If the scale of
dataset is more than 50,000 points, 20 classes, and the dimension of feature is 200,
then the dimension of kernel matrix is 1,000,000 plus 1,000,000. Thus, the com-
putation consuming increases at a very large scale. So the proposed learning
method endures time computation problem for a very large scale of dataset.

Table 9.7 Computation cost (seconds) in calculating the projection matrices on Yale database
KDA Kernel-optimized KDA KCLPP Kernel-optimized KCLPP

ORL 5.7252 6.8345 5.7897 8.7567
YALE 2.3794 3.8305 2.4539 4.8693
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9.4 Discussion

In this book, we present a framework of kernel optimization for kernel-based
learning. This framework solves the kernel function selection problem endured
widely by many kernel learning methods. In the kernel-based system, the data
distribution in the nonlinear feature space is determined by kernel mapping. In this
framework, two-criterion-based kernel optimization objective functions are
applied to achieve the optimized parameters for the good data discriminative
distributions in the kernel mapping space. Time consumption is a crucial issue of
kernel optimization in the large scale of datasets. The main time consumption lies
in kernel matrix computing, so the dimension of matrix has more influence on time
consumption. How to improve the computing efficiency is the future work.

References

1. Amari S, Wu S (1999) Improving support vector machine classifiers by modifying kernel
functions. Neural Netw 12(6):783-789

2. Sharma A, Paliwal KK, Imoto S, Miyano S (2012) Principal component analysis using QR
decomposition. Int J Mach Learn Cybern. doi:10.1007/s13042-012-0131-7

3. Chen C, Zhang J, He X, Zhou ZH (2012) Non-parametric kernel learning with robust
pairwise constraints. Int J Mach Learn Cybern 3(2):83-96

4. Zhua Q (2010) Reformative nonlinear feature extraction using kernel MSE. Neurocomputing
73(16-18):3334-3337

5. Baudat G, Anouar F (2000) Generalized discriminant analysis using a kernel approach.
Neural Comput 12(10):2385-2404

6. Liang Z, Shi P (2005) Uncorrelated discriminant vectors using a kernel method. Pattern
Recogn 38:307-310

7. Wang L, Chan KL, Xue P (2005) A criterion for optimizing kernel parameters in KBDA for
image retrieval. IEEE Trans Syst, Man and Cybern B: Cybern 35(3):556-562

8. Chen WS, Yuen PC, Huang J, Dai DQ (2005) Kernel machine-based one-parameter
regularized Fisher discriminant method for face recognition. IEEE Trans Syst, Man Cybern
B: Cybern 35(4):658-669

9. Lu J, Plataniotis KN, Venetsanopoulos AN (2003) Face recognition using kernel direct
discriminant analysis algorithms. IEEE Trans Neural Netw 14(1):117-226

10. Li JB, Pan JS, Chu SC (2008) Kernel class-wise locality preserving projection. Inf Sci
178(7):1825-1835

11. Feng G, Hu D, Zhang D, Zhou Z (2006) An alternative formulation of kernel LPP with
application to image recognition. Neurocomputing 69(13-15):1733-1738

12. Cheng J, Liu Q, Lua H, Chen YW (2005) Supervised kernel locality preserving projections
for face recognition. Neurocomputing 67:443—449

13. Huang J, Yuen PC, Chen WS, LaiJH (2004) Kernel subspace LDA with optimized kernel
parameters on face recognition. In: Proceedings of the sixth IEEE international conference on
automatic face and gesture recognition

14. Zhao H, Sun S, Jing Z, Yang J (2006) Local structure based supervised feature extraction.
Pattern Recogn 39(8):1546-1550

15. Pan JS, Li JB, Lu ZM (2008) Adaptive quasiconformal kernel discriminant analysis.
Neurocomputing 71(13-15):2754-2760


http://dx.doi.org/10.1007/s13042-012-0131-7

References 211

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

Li JB, Pan JS, Chen SM (2011) Kernel self-optimized locality preserving discriminant
analysis for feature extraction and recognition. Neurocomputing 74(17):3019-3027

Xiong H, Swamy MN, Ahmad MO (2005) Optimizing the kernel in the empirical feature
space. IEEE Trans Neural Netw 16(2):460—474

Li JB, Pan JS, Lu ZM (2009) Kernel optimization-based discriminant analysis for face
recognition. Neural Comput Appl 18(6):603-612

Wang X, Dong C (2009) Improving generalization of fuzzy if-then rules by maximizing
fuzzy entropy. IEEE Trans Fuzzy Syst 17(3):556-567

Wang X, Hong JR (1999) Learning optimization in simplifying fuzzy rules. Fuzzy Sets Syst
106(3):349-356

Li JB, Yu LJ, Sun SH (2011) Refined kernel principal component analysis based feature
extraction. Chin J Electron 20(3):467-470

Belhumeur PN, Hespanha JP, Kriegman DJ (1997) Eigenfaces vs. Fisherfaces: recognition
using class specific linear projection. IEEE Trans Pattern Anal Machine Mach Intell
19(7):711-720

Suckling J, Parker J, Dance D, Astley S, Astley I, Hutt I, Boggis C (1994) The
mammographic images analysis society digital mammogram database. Exerpta Med
1069:375-378

Yang MH (2002) Kernel eigenfaces vs. kernel Fisherfaces: face recognition using kernel
methods. In: Proceedings of fifth IEEE international conference on automatic face and
gesture recognition, pp 215-220

Wang XH, Good WF, Chapman BE, Chang YH, Poller WR, Chang TS, Hardesty LA (2003)
Automated assessment of the composition of breast tissue revealed on tissue-thickness-
corrected mammography. Am J Roentgenol 180:227-262



Chapter 10
Kernel Construction for Face Recognition

10.1 Introduction

Face recognition and its relative research [1-3] have become the very active
research topics in recent years due to its wide applications. An excellent face
recognition algorithm should sufficiently consider the following two issues: what
features are used to represent a face image and how to classify a new face image
based on this representation. So the facial feature extraction plays an important
role in face recognition. Among various facial feature extraction methods, the
dimensionality reduction technique is exciting since the low-dimensional feature
representation with high discriminatory power is very important for facial feature
extraction, such as principal component analysis (PCA) and linear discriminant
analysis (LDA) [4-6]. Although successful in many cases, these linear methods
cannot provide reliable and robust solutions to those face recognition problems
with complex face variations since the distribution of face images under a per-
ceivable variation in viewpoint, illumination, or facial expression is highly non-
linear and complex. Recently, researchers applied kernel machine techniques to
solve the nonlinear problem successfully [7-9], and accordingly some kernel-
based methods are developed for face recognition [10-14]. But current kernel-
based facial feature extraction methods face the following problems. (1) Current
face recognition methods are based on image or video, while the current popular
kernels need format of the input data as a vector. Thus, kernel-based facial feature
extraction causes the large storage requirements and the large computational effort
for transforming images to vectors owing to its viewing images as vectors.
(2) Different kernels can cause the different RKHS in which the data have different
class discrimination, so the selection of kernels will influence the recognition
performance of the kernel-based methods. And the inappropriate selection of
kernels will decrease the performance. But unfortunately the geometrical struc-
tures of the data in the feature space will not be changeable when we only change
the parameter of the kernel.

In this chapter, a novel kernel named Adaptive Data-dependent Matrix Norm-
Based Gaussian Kernel (ADM-Gaussian kernel) is proposed in this chapter.
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Firstly, we create a novel matrix norm-based Gaussian kernel, which views images
as matrices for facial feature extraction, as the basic kernel of data-dependent
kernel, while the data-dependent kernel can change the geometrical structures of
the data with different expansion coefficients. And then we apply the maximum
margin criterion to solve the adaptive expansion coefficients of ADM-Gaussian
kernel which leads the largest class discrimination in the feature space.

In this chapter, we propose a novel kernel named Adaptive Data-dependent
Matrix Norm-Based Gaussian Kernel (ADM-Gaussian kernel) for facial feature
extraction. As a popular facial feature extraction method for face recognition, the
current kernel method endures some problems. Firstly, the face image must be
transformed to the vector, which leads to the large storage requirements and the
large computational effort, and secondly, since the different geometrical structures
lead to the different class discrimination of the data in the feature space, the per-
formance of the kernel method is influenced when kernels is inappropriately
selected. In order to solve these problems, firstly, we create a novel matrix norm-
based Gaussian kernel which views images as matrices for facial feature extraction,
which is the basic kernel for the data-dependent kernel. Secondly, we apply a novel
maximum margin criterion to seek the adaptive expansion coefficients of the
data-dependent kernel, which leads to the largest class discrimination of the data in
the feature space. Experiments on ORL and Yale databases demonstrate the
effectiveness of the proposed algorithm.

10.2 Matrix Norm-Based Gaussian Kernel

In this section, firstly, we introduce the data-dependent kernel-based on vectors,
and then we extend it to the version of matrices. Secondly, we introduce the
theoretical analysis of matrix norm-based Gaussian kernel, and finally, we apply
the maximum margin criterion to seek the adaptive expansion coefficients of the
data-dependent matrix norm-based Gaussian kernel.

10.2.1 Data-Dependent Kernel

Data-dependent kernel with a general geometrical structure is applied to create a
new kernel in this chapter. Given a basic kernel k,(x,y), its data-dependent kernel
kq(x,y) can be defined as follows.

ka(x,y) = f(x)f (v)ks(x,) (10.1)

where f(x) is a positive real-valued function x, which is defined as follows.
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N
f(x) =bo+ Y bue(x, %) (10.2)
n=1

In the previous work in [15], Amari and Wu expanded the spatial resolution in
the margin of a SVM by using f(x) =i € SVae 015" where % is the ith
support vector, SV is a set of support vector, a; is a positive number representing
the contribution of X;, and J is a free parameter.

We extend it to the matrix version and propose the Adaptive Data-dependent
Matrix Norm-Based Gaussian Kernel (ADM-Gaussian kernel) as follows. Sup-
posed that k,(X,Y) is so-called matrix norm-based Gaussian kernel (M-Gaussian
kernel) as the basic kernel, and k4(X,Y) is a data-dependent matrix norm-based
Gaussian kernel. Then data-dependent matrix norm-based Gaussian kernel is
defined as follows.

ka(X,Y) = f(X)f (Y)ks (X, Y) (10.3)
where f(X) is a positive real-valued function X,

Nxy

FX)=bo+ ) bue(X, X,,) (10.4)

n=1

where e(X, )N(n)(l <n<Nxy) is defined as follows.

N Iy 1/2
e(X.X,) =exp| —0Y <Z (xy _@)2> (10.5)
=1 \/i=1
where x;(i=1,2,...,M,j=1,2,...,N) are the elements of matrix
X,(n=1,2,...,Nxy), and 0 is a free parameter, and X,, 1 <n<Nyy are called
the “expansion matrices (XMs)” in this chapter, Nxy, is the number of XMs, and
b; € R is the “expansion coefficient” associated with X,,. The 5(,,7 1 <n < Nyy, for
its vector version, have different notations in the different kernel learning
algorithms.

10.2.2 Matrix Norm-Based Gaussian Kernel

Given n samples X¢ (X[‘j € RMXN>, (p=1,2,....,L, g=1,2,...,n,) where n,

denotes the number of samples in the pth class and L denote the number of the
classes. M-Gaussian kernel k;(X,Y) is defined as follows.
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1/2

(S e-w?)

(¢ > 0) (10.6)

denote two sample
1/2

where X = [x;] and ¥ = [y;]

i=12,..M; j=12,..N i=12,..M;j=12,..N

N M
()
matrices. Now we want to prove that k(X,Y) = e 3 s a kernel
function. Kernel function can be defined in various ways. In most cases, however,
kernel means a function whose value only depends on a distance between the input
data, which may be vectors.

It is a sufficient and necessary condition for a symmetric function to be a kernel
function that its Gram matrix is positive semi-definite [16]. Given a finite data set
X = {x1,x2,...,xy} in the input space and a function (-, -), the N x N matrix K
with elements Kj = k(x;,x;) is called Gram matrix of k(-,-) with respect to

12
> <Z (*x:f«‘ii)2>
=

i=1

X1,X2,...,xy. And it is easy to know that k(X,Y) = e~ 22 is a
symmetric function. The matrix K, which is derived from the k(X,Y), is

N /M \2
positive and definite. While it is easy to know that F(X)=)_ (Zx?) ,

(X = [xy] =12 M =12, N) is a matrix norm. k(X,Y) =e 7 s

derived form the matrix norm, so we can call it a matrix norm-based Gaussian
kernel.

Gaussian kernel denotes the distribution of similarity between two vectors.
Similarly M-Gaussian kernel also denotes the distribution of similarity between two
matrices. M-Gaussian kernel views an image as a matrix, which enhances the
computation efficiency without influencing the performance of kernel-based method.

10.3 Adaptive Matrix-Based Gaussian Kernel

In this section, our goal is to seek the optimal expansion coefficients for the data-
dependent matrix norm-based Gaussian kernel (ADM-Gaussian kernel), and the
ADM-Gaussian kernel is adaptive to the input data in the feature space. The data in
the feature space have the largest class discrimination with the ADM-Gaussian
kernel.
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10.3.1 Theory Deviation

Firstly, our goal is to select the free parameter 6 and the expansion matrices
X,,, 1 <n < Nyy. In this chapter, we select the mean of the class as the expansion
matrix. That is, Nxy = L. Let X,, denotes the mean of the nth class, then

N 12
e(X,X,) = e(X,X,) = exp —52 (Z (xi — X_U)2> (10.7)
=1 \im1

i

where X;(i=1,2,...,M,j=1,2,...,N) are the elements of matrix X,
(n=1,2,...,L).

After selecting the expansion vectors and the free parameter, our goal is to find
the expansion coefficients varied with the input data to optimize the kernel.
According to the equation (2), given one free parameter 0 and the expansion
vectors {Xi},_;, Nyy,» We create a matrix as follows.

yeeny

1 E(Xl,f(l) e(Xl,f(NXMS>
E—|. : N ; (10.8)
1 e(XM,Xl) e(XM)XNXMS)

Let B = [bo,b1,ba,...,bny,|" and A =diag(f(X1),f(X2),....f(X,)), and
according to the equation (2), we obtain

Al, =Ef (10.9)
where 1, is a n-dimensional vector whose entries equal to unity.

Proposition 1 Let K;, and K; denote the basic M-Gaussian kernel matrix and
ADM-Gaussian kernel matrix, respectively, then K; = Ak, A.

Proof Since K, = [ky(X:,X;)], . and Ky = [ka(X;,X;)]
tion (1), we can obtain

according to equa-

nxn nxn’

ka (Xi, X;) = f(X0)f (X) ks (Xi, X;) (10.10)

And
Ka = [ka(Xi, X;)],,..,= [F(X0)f (X))o (X, X)] .., (10.11)
Hence, K; = Ak, A 0

Now our goal is to create a constrained optimization function to seek an optimal
expansion coefficient vector . In this chapter, we apply the maximum margin
criterion to solve the expansion coefficients. We maximize the class discrimination
in the high-dimensional feature space by maximizing the average margin between
different classes which is widely used as maximum margin criterion for feature
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extraction [17]. The average margin between two classes ¢; and c; in feature space
can be defined as follows.

L
Dis = %; ;ninjd(ci, ¢) (10.12)

where d(c;, ¢;) —d(m , mj ) —S(c;)— S c) i,j=1,2,...,L denotes the mar-

gin between any two classes, and S(c,) =1,2,..., Lis the measure of the scatter
of the class ¢;, i=1,2,...,L, and d(m m; ), i,j=1,2,...,L is the distance
between the means of two classes. Let S®, i = 1,2,.. ., L denote the within-class

i

scatter matrix of class i, which is defined as follows.

r($2) = 23" (@0) - m®)’ () — ) (10.13

n; =1

and tr(S?’) measures the scatter of the class i, that is, S(ci):tr(Sf-I’)7
i=1,2,...,L

Proposition 2 Ler 1r(S§) and tr(Sy,) denote the trace of between-class
scatter matrix and within classes scatter matrix, respectively, then

Dis = 1r(S2) — r(s3) O

Proposition 3 Assume Kc;; (i,j = 1,2,..., L) is kernel matrix calculated with the
i th and j th class samples and kernel matrix Ko with its elements K. Let

M =2x dlag( Kcll, 1 KC22 CnL KCLL) - diag(K117K227 .. -7Krm> - %Ktoml;
then tr(Sy) — tr(Sty) = 1IM1,.

Detailed proof of the Proposition 2 and 3 can be found in the our previous
work [18]. According to Proposition 2 and 3, we can obtain

Dis = 1/M1, (10.14)

Simultaneously, according to Proposition 1,we can acquire

M = AMA (10.15)
where ]NW = 2*diag(lk11,nl2k22 . LIN(LL) —diag(f{u,f{zz,... knn) _li{total
and K;; (i,j = 1,2,...,L) is calculated by the'ith and jth class of samples with the

data-dependent kernel, and K represents the kernel matrix with its elements
I~<,,(, (p,g=1,2,...,n) which is calculated by pth and qth samples with adaptive
data-dependent kernel. Thus, when a data-dependent kernel is selected as the

general kernel, Dis is obtained as follows.
Dis = 17TAMA1] (10.16)

The above equation can be written as follows.
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Dis = f"ETMEp (10.17)

Given a basic kernel k(x,y) and relative data-dependent kernel coefficients,
ETME is a constant matrix, so Dis is a function with its variable B. So it is

reasonable to seek the optimal expansion coefficient vector § by maximizing Dis.
Now we create an optimization function constrained by the unit vector f, i.e.,

BTp =1 as follows.
max fTETMES
subject to fTf—1=0 (10.18)

The solution of the above constrained optimization problem can often be found
by using the so-called Lagrangian method. We define the Lagrangian as

L(B,2) = B"E"MEB — A(B"p — 1) (10.19)

with the parameter A. The Lagrangian L must be maximized with respect to A and
f, and the derivatives of L with respect to § must vanish, that is,

OL(p, A)

B = (E"ME — 1) (10.20)
And
OL(B, 2) _
B 0 (10.21)
Hence,
E"MEB = B (10.22)

10.3.2 Algorithm Procedure

So the problem of solving the constrained optimization function is transformed to
the problem of solving eigenvalue equation shown in (10.22). We can obtain the
optimal expansion coefficient vector f*, that is, the eigenvector of ETME
corresponding to the largest eigenvalue. It is easy to see that the data-dependent
kernel with 8 is adaptive to the input data, which leads to the best class dis-
crimination in feature space for given input data.

The procedure of creating the ADM-Gaussian kernel can be described as
follows.

Step 1. Compute the basic M-Gaussian kernel matrix K, = [k;, (X,-,Xj)]nxnwith
the formulation (6).
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Step 2. Compute the matrix E and M with the formulation (8) and the proposition 2.

Step 3. Obtain the adaptive expansion coefficients vector f* by solving
Eq. (10.22).

Step 4. Calculate the ADM-Gaussian kernel matrix with the k;(X,Y) with the
optimal expansion coefficients vector f*.

10.4 Experimental Results
10.4.1 Experimental Setting

We implement KPCA with Gaussian kernel, M-Gaussian kernel, and ADM-
Gaussian kernel on the two face databases, i.e., ORL face database [19] and Yale
face database [1]. We carry out the experiments with two parts as follows:
(1) Model selection—selecting the optimal parameters of three Gaussian kernels
and the free parameter of the data-dependent kernel for Gaussian kernel,
M-Gaussian kernel, and ADM-Gaussian kernel. (2) Performance evaluation—
comparing the recognition performance of KPCA with Gaussian kernel,
M-Gaussian kernel, and ADM-Gaussian kernel.

In our experiments, we implement our algorithm in the two face databases, ORL
face database[19] and Yale face database[1]. The ORL face database, developed at
the Olivetti Research Laboratory, Cambridge, U.K., is composed of 400 grayscale
images with 10 images for each of 40 individuals. The variations of the images are
across pose, time, and facial expression. The Yale face database was constructed at
the Yale Center for Computational Vision and Control. It contains 165 grayscale
images of 15 individuals. These images are taken under different lighting condition
(left-light, center-light, and right-light), and different facial expression (normal,
happy, sad, sleepy, surprised, and wink), and with/without glasses.

10.4.2 Results

In this section, our goal is to select the kernel parameters of three Gaussian kernels
and the free parameter of the data-dependent kernel for Gaussian kernel,
M-Gaussian kernel, and ADM-Gaussian kernel. We select the following param-
eters for selection of Gaussian kernel and the free parameter for M-Gaussian
kernel, 62 =1x10°, ¢2=1x10° ¢?>=1x 107, and ¢*> =1 x 10® for M-
Gaussian kernel parameter, the free parameter of the data-dependent kernel,
S=1x10°, 6=1x10% 6=1x10", ¢*>=1x10%, &=1x10° and
d =1 x 10'°, Moreover, the dimension of the feature vector is set to 140 for ORL
face database and 70 for Yale face base. From the experimental results, we find
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Fig. 10.1 Performance on 0.95
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that the higher recognition rate can be obtained under the following parameters,
6> =1x10% and § = 1 x 10° for ORL face database and ¢> = 1 x 10% and § =
1 x 107 for Yale face database. After selecting the parameters for AMD-Gaussian
kernel, we select the Gaussian parameter for Gaussian kernel and M-Gaussian
kernel. 62 =1 x 10°, 62 =1 x 10°, 62 = 1 x 107, and % = 1 x 10® are selected
to test the performance. From the experiments, we find that, on ORL face database
02 =1x10° is selected for Gaussian, and ¢Z =1 x 10° is selected for
M-Gaussian kernel. And 6% = 1 x 108 is selected for Gaussian, and ¢% = 1 x 10°
is selected for M-Gaussian kernel on Yale face database. All these parameters are
used in the next section.

In this section, we evaluate the performance the three kinds of Gaussian kernel-
based KPCA on the ORL face database and Yale face database. In these experi-
ments, we implement KPCA with the optimal parameters which are selected in the
last section. We evaluate the performance of the algorithms with the recognition
accuracy with different dimension of features, and as shown in Fig. 10.1 and
Fig. 10.2, we can obtain the highest recognition rate of ADM-Gaussian kernel-
based KPCA, which is higher than M-Gaussian kernel-based KPCA and Gaussian
kernel based on KPCA. Moreover, the higher recognition rate is obtained with
M-Gaussian kernel compared with Gaussian kernel.

M-Gaussian kernel achieves the higher recognition accuracy than the traditional
Gaussian kernel. Because the ADM-Gaussian kernel is more adaptive to the input
data than M-Gaussian kernel, it achieves the higher recognition accuracy than
M-Gaussian kernel. All these experimental results are obtained under the optimal
parameters, and the selection of optimal parameters of the original Gaussian kernel
will influence the performance the kernel. But the ADM-Gaussian will decrease
the influence of the parameter selection by its adaptability to the input data.

A novel kernel named Adaptive Data-dependent Matrix Norm-Based Gaussian
Kernel (ADM-Gaussian kernel) is proposed for facial feature extraction.
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Fig.
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The ADM-Gaussian kernel views images as matrices, which saves the storage and
increase the computational efficiency of feature extraction. Adaptive expansion
coefficients of ADM-Gaussian kernel are obtained with the maximum margin
criterion, which leads to the largest class discrimination of the data in the feature
space. The results, evaluated on two popular databases, suggest that the proposed
kernel is superior to the current kernel. In the future, we intend to apply the ADM-
Gaussian kernel to other areas, such as content-based image indexing and retrieval
as well as video and audio classification.
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