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1 Abstract

The present study addresses the problem of sequential least square multidimensional
linear regression using a stochastic approximation process particularly in the case of a
data stream. To avoid the phenomenon of numerical explosion which can be
encountered and to reduce the computing time, we propose using a process with online
standardized data instead of raw data and the use of several observations per step or all
observations until the current step. Herein, we define and study the convergence of
three processes with online standardized data: a classical process with a variable
step-size and use of a varying number of observations per step, an averaged process with
a constant step-size and use of a varying number of observations per step, and a process
with a variable or constant step-size and use of all observations until the current step.
These processes are compared to classical processes on 11 datasets for a fixed total
number of observations used and thereafter for a fixed processing time. Analyses
indicate that the third-defined process typically yields the best results.

2 Introduction

In the present analysis, A’ denotes the transposed matrix of A while the abbreviation
7a.s.” signifies almost surely.

Let R= (Rl, ...,Rp) and S = (Sl, - Sq) be random vectors in RP and R?
respectively. Considering the least square multidimensional linear regression of .S with
respect to R: the (p, q) matrix 6 and the (g, 1) matrix n are estimated such that

E [HS —0'R— 77||2} is minimal.
Denote the covariance matrices
B = Covar[R]=E[(R—E[R])(R-EIR])],
F = Covar[R,S]=E[(R-FE[R])(S—-EIS))].
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If we assume B is positive definite, i.e. there is no affine relation between the
components of R, then

0=B"'Fn=E[S]-0E[R].

Note that, R; denoting the random vector in RP*! such that R} = (R' 1) , 01 the
(p+1,q) matrix such that 6] = (¢’ 7)), B; = E[R1R}] and Fy = E[R, 5] , we obtain
0, = By 'F.

In order to estimate 6 (or ), a stochastic approximation process (X,,) in RP*? (or
R(P+Xa) ig recursively defined such that

Xn+1 - Xn — an (Ban - Fn) 5

where (a,,) is a sequence of positive real numbers, eventually constant, called step-sizes
(or gains). Matrices B,, and F,, have the same dimensions as B and F, respectively.
The convergence of (X,,) towards 6 is studied under appropriate definitions and
assumptions on B,, and Fj,.

Suppose that ((Rin,S,),n > 1) is an i.i.d. sample of (Ry,S). In the case where
q=1, B, = R, R}, and F,, = Ry, S}, several studies have been devoted to this
stochastic gradient process (see for example Monnez [1], Ljung [2| and references
hereafter). In order to accelerate general stochastic approximation procedures,

Polyak |3] and Polyak and Juditsky [4] introduced the averaging technique. In the case
of linear regression, Gyorfi and Walk [5] studied an averaged stochastic approximation
process with a constant step-size. With the same type of process, Bach and Moulines [6]
proved that the optimal convergence rate is achieved without strong convexity
assumption on the loss function.

However, this type of process may be subject to the risk of numerical explosion when
components of R or S exhibit great variances and may have very high values. For
datasets used as test sets by Bach and Moulines [6], all sample points whose norm of R
is fivefold greater than the average norm are removed. Moreover, generally only one
observation of (R, S) is introduced at each step of the process. This may be not
convenient for a large amount of data generated by a data stream for example.

Two modifications of this type of process are thus proposed in this article.

The first change in order to avoid numerical explosion is the use of standardized, i.e.

of zero mean and unit variance, components of R and S. In fact, the expectation and
the variance of the components are usually unknown and will be estimated online.

The parameter 6 can be computed from the standardized components as follows. Let
o7 the standard deviation of R7 for j = 1,...,p and of the standard deviation of S* for
k =1,...,q. Define the following matrices

1
L0 o 0
P=|[: -~ .=
0o --- chp o --- Uilq
1

Let S. =T (S — E[S]) and R. =T (R — E[R]). The least square linear regression of
S. with respect to R, is achieved by estimating the (p, ¢) matrix 6. such that
1

2
E U Se—0.R. } is minimal. Then . =" (B™'F)I'" & 6§ =B 'F =T6. (') .

The second change is to use, at each step of the process, several observations of
(R, S) or an estimation of B and F' computed recursively from all observations until the
current step without storing them.

More precisely, the convergence of three processes with online standardized data is
studied in sections 3, 4, 5 respectively.
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First, in section 3, a process with a variable step-size a,, and use of several online
standardized observations at each step is studied; note that the number of observations
at each step may vary with n.

Secondly, in section 4, an averaged process with a constant step-size and use of a
varying number of online standardized observations at each step is studied.

Thirdly, in section 5, a process with a constant or variable step-size and use of all

online standardized observations until the current step to estimate B and F' is studied.

These three processes are tested on several datasets when ¢ = 1, S being a
continuous or binary variable, and compared to existing processes in section 6. Note
that when S is a binary variable, linear regression is equivalent to a linear discriminant
analysis. It appears that the third-defined process most often yields the best results for

the same number of observations used or for the same duration of computing time used.

3 Convergence of a process with a variable step-size

Let (Bp,n > 1) and (F,,n > 1) be two sequences of random matrices in RP*? and
RP*4 respectively. In this section, the convergence of the process (X,,n > 1) in RP*4
recursively defined by

Xn+1 =X, —ap (Ban - Fn)

and its application to sequential linear regression are studied.

3.1 Theorem

Let Xy be a random variable in RP*? independent from the sequence of random
variables ((By, F,),n > 1) in RP*P x RP*4,

Denote T,, the o-field generated by X; and (B, F1), ..., (Bn—1, Frn—1).
X1, Xo, ..., X,, are T),-measurable.

Let (ay) be a sequence of positive numbers.

Make the following assumptions:

(Hla) There exists a positive definite symmetrical matrix B such that a.s.

1) > an||E[Bu|T] — Bl < 00
n=1

2) iaiﬁ: [||Bn ~ B|? \Tn} < .
=1

(H2a

1) " an ||E[Fo|T,] — F|| < o0
n=1

) There exists a matrix F' such that a.s.

2) Y a2E I, - FIP|T,] < oo.

n=1 ~ -
(H3a) Zan = 00, Zai < 0.
n=1 n=1

Theorem 1 Suppose Hia, H2a and HSa hold. Then X,, converges to § = B~'F a.s.
State the Robbins-Siegmund lemma [8] used in the proof.

Lemma 2 Let (2, A, P) be a probability space and (T,,) a non-decreasing sequence of
sub-o-fields of A. Suppose for all n, z, an, Bn and v, are four integrable non-negative
T,.-measurable random variables defined on (2, A, P) such that:

Ezni1]Th] < zp(14+an)+Bn—9n  a.s.
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Then, in the set {Z Oy < 00, Z Bn < oo}, (zn) converges to a finite random 100
n=1 n=1
variable and Z Yn < 0O @.S. 101
n=1
Proof of Theorem 1. The Frobenius norm || A|| for a matrix A is used. Recall that, if 102
|A|l, denotes the spectral norm of A, ||AB|| < || 4], [|B]|. 103
Xn+1 -0 = Xn —0— (79} (Ban - Fn)
= (I-a,B)(Xp,—-0)—a,((B,—B)X, —(F,—F))

Denote 104
Zn =By — B) X, — (Fy— F) = (B — B) (Xp — 0) + (B, — B)0 — (F,, — F) and 105
X! =X, — 6. Then: 106

Xpp1 = (I—-a,B)X) —anZ,
2 2 2
[Xpall” = || —anB) Xp||” = 2an((I — anB) X, Zy) + ap | Zal|” -

Denote A the smallest eigenvalue of B. As a,, — 0, we have for n sufficiently large 10

I —apBlla=1-a,\ < 1.

Then, taking the conditional expectation with respect to T, yields almost surely: 108
2 2
EIXhal® 1] < (0= aud) | X3 + 20al{(T = auB) X}, B 1Z|Ta])] +
Q2B [ 2.7 |1
E[Zy|T.] = (E[Bn|T,] - B) X} + (E[Bn|T,] — B) 0 — (E[F,|T,] - F).
Denoting 109
Brn = HE[Bn‘Tn] - BH ;O = ”E[Fann] - FH )
bo = E||By—BI’IT] du = E[I1F - FIP T,
we obtain, as HX}LH <1+ HX,ILH2 : 110

(I —anB) X, BE[Z,|T,])| < || Xo | 1E[ZaI T

X207 (B (14 101) + 60) + B [10]] + 6,

IN

E[||Z,L|\2|Tn} < 3by, || X2 + 30, [16]* + 3d,

BIX0alPIT] < (L4232 4 2L+ (81D anBa + 20,8, + 3020, | X2 +

2(101] @B + 2000 + 3 [10]1% a2by + 3a2dy, — 200\ || X1

Applying Robbins-Siegmund lemma under assumptions Hla, H2a and H3a implies that i
there exists a non-negative random variable T such that a.s. 12

oo
[5G — 7.3 an 1G] < oo

n=1

ASZan:oo,T:()a.s.l 113

n=1
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A particular case with the following assumptions is now studied.

(H1a’) There exist a positive definite symmetrical matrix B and a positive real

number b such that a.s.
1) for all n, E [B,|T,] = B
2) sup E [||Bn - B|? |Tn} <b.
(H2a’) There exist a matrix F' and a positive real number d such that a.s.
1) for all n, E[F,|T,)=F
2) sup E [|F — FI T, | < d.
(H3a’) Denoting A the smallest eigenvalue of B,

-4 >01< <1 —a >1
771_7) T Ao T n aN
a naa 2 (0% O a ,a 2)\

Theorem 3 Suppose Hla’, H2a’ and H3a’ hold. Then X, converges to 6 almost surely

and in quadratic mean. Moreover ma%E [HX” - t9||2} < 00.

Proof of Theorem 3. In the proof of theorem 1, take 5, =0, 4, =0, b, <b, d, < d;

then a.s.:

EIX [ 17] < (1 222 + 30a2) [ XA + 3 (b 1611 + d) a2 — 2,7 ]| X2

Taking the mathematical expectation yields:

B [IXaal?] < (1+ (02 +36)a2) B [ X2]°] +3 (0161 + ) a2 — 20,0 [ | X3]°] -

By Robbins-Siegmund lemma:

w200 £[IX] — 6 o 1] <

As Z an, = 00, t = 0. Therefore, there exist N € N and f > 0 such that for n > N:

n=1
EIX5a ] < (=20, B [||X3]] + fa2.
Applying a lemma of Schmetterer [9] for a,, = 7% with % < a < 1 yields:
Timn B [[| X4[°] < o
Applying a lemma of Venter [10] for a,, = % with a > % yields:

TmnE [[[X3]°] <oom

3.2 Application to linear regression with online standardized

data

Let (R1,51) ..y (Rn,Sn), ... be an i.i.d. sample of a random vector (R, S) in R? x RY.
Let T' (respectively T'!) be the diagonal matrix of order p (respectively q) of the inverses

of the standard deviations of the components of R (respectively ).
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Define the correlation matrices

B=TE (R~ E[R) (R~ E[R)]T,
F=TE[(R-EIR)(S—-E[S])]T"
Suppose that B~! exists. Let § = B~'F.

Denote R,, (respectively S,,) the mean of the n-sample (R, Ry, ..., R,,) of R
(respectively (57, Sa, ..., S,) of ).

Denote (V7 )2 the variance of the n-sample (R{,R%, s R%) of the j** component
RJ of R, and (ank)2 the variance of the n-sample (ST,5%,...,SF) of the k' component
Sk of S.

Denote I',, (respectively I'!) the diagonal matrix of order p (respectively ¢) whose

element (7, ) (respectively (k,k)) is the inverse of \/TlVrf (respectively
n—

n 1k
V' n— 1V" )

Let (my,n > 1) be a sequence of integers. Denote M,, = ka forn>1, My=0
k=1
and I, = {M,_1+1,...,M,}.
Define
— — /
B, = FMW,_lan Zjeln (RJ' - RMn—l) (RJ' - RMn—l) VA

Fo =Twm, 5= Yjer, (Bj = Bar, ) (S5 — Sarny) Thy .
Define recursively the process (X,,n > 1) in RP*? by
Xnt1 =X —an (BoXn — Fn).

Corollary 4 Suppose there is no affine relation between the components of R and the
moments of order 4 of (R,S) exist. Suppose moreover that assumption H3a” holds:
o0 (o ]

an
(H3a”) a, > O,Z — < OO,ZG% < 00.
n=1 \/ﬁ n=1

Then X, converg_es to 6 a.s.

This process was tested on several datasets and some results are given in section 6
(process S11 for m,, = 1 and S12 for m,, = 10).
The following lemma is first proved.

o0
Lemma 5 Suppose the moments of order 4 of R exist and a,, > 0, E n < 00. Then
n

oo o) n=l
Zan |Ro,_, — E[R]|| < oo and Zan ITas,_, = T|| < o0 as.
n=1 n=1

Proof of Lemma 5. The usual Euclidean norm for vectors and the spectral norm for
matrices are used in the proof.
Step 1:

Denote Var [R] = E [||R - B [R]||2] = Var[R].

_ Z Var [Rj] < Var [R]

E{HRM,H—E[R]HZ} = Zp;Var [RM} M. S a 1
pm

Jj=1
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Then:

Zan [|Bm,_, —E[R]|]] < Var [R]Z

It follows that Z an ||Rar,_, — E[R]]| < 00 as.

n=1
Likewise Zan |Sa,_, — E[S]| < o0 as.
Step 27?:1
1
HFMW1 — FH = maX
1p

/ ﬂnlllvﬂn ) \/Var [R]
\,/ T Vi - Var [R])
LV, Var B

M=

J

Myp_1—1

M1 (V}V’[ ) )2 — Var [RI]

Denote 4, the centered moment of order 4 of R7. We have :

= Vi, Ve TR (2 Vi, + Var[RJ‘])'

IN

V]JV‘IMI)Q — Var [R’]

|

HMn 1—1

\/Var L\g—nlil (V]@TLI)Q]

3 wy — (Var [R7])®
- o A=tete).

Then by H3a”, as M,y >n —1:

o385 (V) - ver e

n=1
[eS)
= an
n=1

, 2 .
As (VJJVInfl) — Var [R’] as., j =1,...,p, this implies :

M,,_ . 2 )
T 7 (Vi) —VarlR)

1
p
]:

1

Za" ITas,_, =T < o0 asm

Proof of Corollary 4.
Step 1: prove that assumption Hlal of theorem 1 is verified.
Denote R° = R — E[R], R} = R; — E[R], R‘; =R; — F[R).

Bu = Tane 3 (R Ry, ) (R~ R, ) T

n jEIn

| <

< o0 a.s.

(0.9]

165

166

167

168

169

170

171

172

173

174

— Tum,. 1— 3 <RCRC’ RSy, RS~ RS (RS, ) + R, (Rf\ﬂl_l)/) Tar, -

" jel,

B = TE[RR|T
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As Ty, , and Ry, , are T),-measurable and R§, j € I,, is independent of T;,, with
E [Rj] =0:
— _ !/
E[B.T,)-B = Ty, _, (E [RER) + Ry, (R, ,) > Ta, , — TE[R°RY]T
= (Cam,_, —T)E[R°R”|Tar,_, + TE[R°RY] (Tar,_, —T)
— _ !
+FMn-1R(J:\/In,1 (ngn—l) FM'n,—l a.s.

As Ty, , and R?\/I,Lfl converge respectively to I' and 0 a.s. and by lemma 5,

(oo} oo
Zan |Taz,_, —T|| < oo and Z an ||RS;, || < 00 as., it follows that
n=1 n=1

3" 4 | E [BalTy] - Bl| < o a.s.
n=1

- Step 2: prove that assumption H1la2 of theorem 1 is verified.

2
HBn - B||2 S 2 FMn71L Z (ch _ 7}2\/]”71) <R§ _ R?Mnil)/FMnil
Mn jeT,
+2|rE [R°R| T
1 _ 4
< 2 HFM,,LH H4 o Z HR; — ?‘w’”il ) HFE [RcRc/] FHQ
" jel,
<

1 > nC
20, o 5 2 (sl +
jelr

n

4 . 9
)+2||FE [RERY]T|".

(A R N G TR T

oo
As Ty, _, and R§; | converge respectively to I' and 0 a.s., and Z a2 < oo, it follows

-1
n=1
that 3 a2 E [||Bn ~ B|P |Tn] < oo as.

n=1
Step 3: the proofs of the verification of assumptions H2al and H2a2 of theorem 1 are

similar to the previous ones, B, and B being respectively replaced by

1 _ R ’
Fo = Tar— > (RS = R ) (85— S ) Thio oo

" jel,

FE[R°S]T'®

F

4 Convergence of an averaged process with a
constant step-size

In this section, the process (X,,n > 1) with a constant step-size a and the averaged
process (Y,,n > 1) in RP*9 are recursively defined by

Xpp1 = Xn—a(BuX, —F,)
1 e 1
Yo = — S X:=Y, - — (Y, — Xpi1).
+ n+1; J n+1( +1)
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The a.s. convergence of (Y,,n > 1) and its application to sequential linear regression

are studied.

4.1 Lemma

Lemma 6 Let three real sequences (uy), (vy,) and (ay), with u, >0 and a,, > 0 for all

n, and a real positive number A such that, forn > 1,

Unt1 < (1= apA)uy, + anv,.

Suppose:
1) v, — 0
1 o0
2) (an —a< )\> or <an — 0, ;an —oo>.

Under assumptions 1 and 2, u, — 0.

Proof of Lemma 6. In the case a,, depending on n, as a,, — 0, we can suppose without

loss of generality that 1 — a, A > 0 for n > 1. We have:

Upyrr < 1_[1—(1Z u1—|—ZaZH (1—aN) 'U,,WlthH—l

=1 l=i+1 n+1

Now, for ny <ng <n and 0 < ¢; < 1 with ¢; = a;\ for all i, we have:

S J[ G-a) = Y a-0-a) [] 0-a)
i=ny l=i+1 i=ny =141
= > ( 11 (1—cl)—H(1—cl)>
i=ny1 \l=i+1 =i
— H (1_Cl) H l—cl < H 1—Cl
l=ns+1 l=n l=ns+1

Let € > 0. There exists N such that for i > N, |v;] < %)\. Then for n > N, applying

the previous inequality with ¢; = a;A, n1 = 1, no = N, yields:

n n

n N n
Upt1 < H(l—ai)\)ul—FZai)\ H al)\)@—kg Z a;\ H (1—aN)

i=1 =1 l=it1 i=N+1 =i+l
n n
1
< H A)uy + — max |v Il (I—aN)+ =
. A 1<i<N
=1 I=N+1

In the case an depending on n, In (1 — a;A) ~ —a;\ as a; — 0 (i — o0); then, as

Zan—oo H (1—aA) — 0(n — o0).

n=1 I=N+1
n

In the case a,, = a, H (1—aX)=1-aN)"" —0(n — ) as
I=N+1
0<l—aX< 1l
Thus there exists N7 such that u,411 < eforn >N, R
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4.2 Theorem

Make the following assumptions

(H1b) There exist a positive definite symmetrical matrix B in RP*P and a positive
real number b such that a.s.

1) limp o0 (E [Bn|T,] — B) = 0

2> L (B 1B BT - BI7]) <o
1

3) sup, E [||Bn — B \Tn} <b.

(H2b) There exist a matrix F' in RP*? and a positive real number d such that a.s.

1) limy—oo (E [Fu|Tn] — F) =0

2) sup, E [||Fn —F|P |Tn] <d.

(H3b) A and A4, being respectively the smallest and the largest eigenvalue of B,
1

0<a<min | —— A
Amaz N2 +b)°
Theorem 7 Suppose H1b, H2b and HSb hold. Then 'Y, converges to # = B~'F a.s.

Remark 1 Gyorfi and Walk [5] proved that Y, converges to 0 a.s. and in quadratic
mean under the assumptions E [B,|T,,)] = B, E[F,|T,,] = F, H1b2 and H2b2. Theorem
7 is an extension of their a.s. convergence result when E [B,|T,| — B and

E[F,|T,] — F a.s.

R
1
an i.i.d. sample of (Ry,S) whose moments of order 4 exist, assumptions H1b and H2b
are verified for B, = R1, R}, and F,, = R1,S), as E[R1,R},|T,] = E[R1R}] = B and
E[R1,S,|T,] =F.

Proof of Theorem 7. Denote

Remark 2 Define Ry = ), B =FE[RR}], F=E[RS]. If (Rin,Sn),n>1) is

Zn = (Bn—B)(X,—-0)+(B,—B)§—(F,—F),
X = X,-90,
1 n
1 1
v} = Yn—ezﬁ;){j.
=

Step 1: give a sufficient condition to have Y,! — 0 a.s.
We have (cf. proof of theorem 1):

X!, = (I-aB)X}—aZ,,
1 1 n+1
Y, o= X{ X;
nt1 1 1+”+1j; j
1 1 n+1 1 n+1
= X1 I—aB) X!, — Z._
n+1 1+n+1Z( aB) i—1 an—&-lz i1
Jj=2 Jj=2
L x4 " (1—aB)Y} ! iz
= —a —a j-
n+1° " na1 " n+1 J

Take now the Frobenius norm of Y}, ;:

il < 0 -aB)Y] +a
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Under H3b, all the eigenvalues of I — aB are positive and the spectral norm of
I —aB is equal to 1 —aX. Then :

n

1 1 1
Vol < Q=an ||V, +a n+1j§:;Zj'n+1EX11

1 n
By lemma 6, it suffices to prove — E Z; — 0 a.s. to conclude Y,) — 0 a.s.
n
j=1

1 n
Step 2: prove that assumptions H1b and H2b imply respectively — Z B; — B and
1 & e
— Z F; — F as.
n

j=1
The proof is only given for (B,,), the other one being similar.

Assumption H1b3 implies sup,, £ {HB,L - BHQ} < 0. It follows that, for each

e \% Bkl _ Bkl
element B* and B* of B,, and B respectively, Z %

n=1

< 00. Therefore:
n

1 = kl kl kl kl
;Z(Bj — B" — E[B}' — B|T;]) — 0 aus.
As E [BF' — B¥|T;] — 0 a.s. by H1b1, we have for each (k)

1 n
—Z Bkl Bkl — 0 a.s.
=1

3

1 n
Then — B; —B) —0as.
ennZ( g ) a.s

j=1
n

1
Step 3: prove now that - Zl (B; — B) le — 0 a.s.
J:
Denote 3, = ||E [B,|T,]) — B|| and v, = |E [F|T] — F)|. 8, — 0 and v, — 0
a.s. under H1bl and H2bl. Then: V§ > 0, Ve > 0, AN (4,¢): Vn > N (4,¢),

P ({supjon(8;) < 8} (V{supson(3;) < 6}) > 1 - &.

2\
Asa < SO choose 7 such that:

1 /2
Choose ¢ such that

1
ETES1G

Let € be fixed. Denote Ny = N (6,¢) and, for n > Ny,

0<d<

—g()\2+b+nb)).

Cn = ({Nﬁgan%)<6}(]{Ni$1nvﬁ)<5}>’
o - (om0

n>Nyp
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Remark that G,, is T),,-measurable and, I denoting the indicator of G,

GCGu1 CGe g < IG"+1 <lIg,.

Step 3a: prove that sup,, E [||X}L||2IG"] < o0.

IN

||X +1H IGn+1

IN

X0l I, = |1
(I — aB) X}, ||* — 2a (I — aB) X} g, Zula, ) + o | Zala, |* -

—aB)X}Ig, —

2

As the spectral norm || — aB|| = 1 — a), taking the conditional expectation with

respect to T;, yields a.s.

E[HX;HHzIGHJTn} < (1—aN?||X e, |* - 20 ((I —aB) X}Ig, , E

+a®E |1 Zula, I 1T -

Now:

||E [Zn‘Tn] IGn, H

| (£ [Bn|Th] —

- (E [Fn|Tn] -

IN

B)X}Ia, +(E[B,|T,] — B)0Ig,
F) g, |
5 || Xala, ||+ (6]l + 1)

E||Zule,IPIT,] < (14 E ||(B. - B) Xplo, | IT.]

1
+ (1 + 77) E [||(Bn ~ B)0Ig, — (F— F)Ig,|? ITn}

<
Therefore:
B[ X0 Toa|T] - <
+
+

As‘

IN

[H +1H IGn+1}

p

e = 2a(1—a)\)d(||0] +1)+ 2d? (1 + 77) (b||0H +d)

(L+n)b|| X} e, | +2<1+ )(b||9|| +d).

oE [|| X} e, "] +e
(1—aX)®+2a(1—aX)é(||0] +2) +a®(1+n)b,

((1 —a))’+2a(1—aX\)d+a*(1+n) b) | Xn1c, H2
2a (1 —aX)d(|0] +1) || Xnlc, ||

2% <1+n) (b||9|| +d>

. 2, taking mathematical expectation yields:

Asp:1+2a((1—a/\)(H9||+2)6 A= ()\2+b+nb))<1bythechoiceof5,

this implies g = sup,, & [HX}IH IGH} < 00.

Step 3b: conclusion.

E[|[(B - B) X}, |||

INIA

E

[E [H(Bn ~ B) X} g, | |TnH

E[E (1B, - BI? 1] | X2 e, ]

bg.
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B (B, - B) X}a, |
Then: Z 2 < 0. Therefore a.s.:
n=1

n

%Z ((Bj _B) X;IGJ' - LK [(Bj - B) X;IGj|Tj]) — 0.

j=1
Now:
> e e B.m) - <3 2E (BB - 1
n=1 n=1
< i% (B[12B.m-517)" (B [I1xi6.)7])"
n=1
< gt nil % (12 BT - B||2D% < o0 by HIb2.
Then:

=1
—|[(E[Bn|Ta) — B) X1, || < oo as.
2

n=1

This implies by the Kronecker lemma:
- Z [B;|T;] — B) X} I, — 0 as.
Therefore:

l’ﬂ

Z Bj—B)X!lg, — 0 as.
n

Jj=1

1 n
In G, I, =1 for all j, therefore — Z (B; — B) X; — 0 a.s. Then:
j=1

1
P|= Z(Bj - B) X; — 0| > P(G) > 1—¢. This is true for every € > 0. Thus:
n

1 n
— E (B; fB)X; — 0 as.
n

i=1

n

1
Therefore by step 2 and step 1, we conclude that — Z Z; — 0 and Yn1 —0a.s. N
n

Jj=1

4.3 Application to linear regression with online standardized

data

Define as in section 3:

1 _ _
B, = FMn_lmi Z (RJ - RMn—l) (Rj - RMn—l)/FMn—l’

" jel,

1 _ _
F, ]'—\Mn—lmi Z (Rj — RMn—l) (Sj — SMn_l)IF}VIn—l'

" jel,

PLOS

13/126

260

261

262

263

264

265

266

267

268

269

270



@PLOS | susmission

Denote U = (R — E[R]) (R — E[R])’, B=TE[U]T the correlation matrix of R, A and
Amaz Tespectively the smallest and the largest eigenvalue of B, by = E |||TUT — B||2
F=TE[(R-EI[R)(S—-E[S])]T.

Corollary 8 Suppose there is no affine relation between the components of R and the
moments of order 4 of (R,S) exist. Suppose H3b1 holds:
. 1 2\
(Hgb]) 0<a<min </\,rna$’ /\2—|—b1)
Then Y, converges to @ = B™'F a.s.

This process was tested on several datasets and some results are given in section 6
(process S21 for m,, = 1 and S22 for m,, = 10).

Proof of Corollary 8.

Step 1: introduction.

Using the decomposition of E [B,|T,] — B established in the proof of corollary 4, as
Ry, _, — E[R] and Ty, _, — T a.s., it is obvious that E [B,|T,,] — B — 0 a.s.
Likewise E [F},|T,,] — F — 0 a.s. Thus assumptions H1bl and H2bl1 are verified.

Suppose that Y,, does not converge to 6 almost surely.

Then there exists a set of probability e; > 0 in which Y,, does not converge to 6.

Denote 0/ = /Var [Ri], j =1, ...,p.

M, - ; .
As Ry, , — E[R] — 0, nl Vi, -0 —0,j=1,..,pand
Mn71 — 1 n—1
I'y,_, — I — 0 almost surely, there exists a set G of probability greater than 1 — 5 in

which these sequences of random variables converge uniformly to 6.
1
Step 2: prove that Z |I‘Mn L I‘H Ig])? < oc.

By step 2 of the proof of lemma 5, we have for n > N:

) 2 )
et (Vi) = (09)

p
VRS VPN DR LS S
j=1 :11VM,1 1‘7]( M, T —Vir,_, +(ﬂ)
. M, j . ; . .
Asin G, ﬁ‘/ _, converges uniformly to o/ for j =1,..., p, there exists
n—1 —

¢ > 0 such that

p
[Pa s~ < )

Then there exists d > 0 such that

B[P, ~ Tl Le] <

< .
\/Mn—l B \/TL—l

Therefore Z HFMn L FH Ig])% < 00.

Step 3: prove that assumption H1b2 is verified in G.
Using the decomposition of E [By,|T},] — B given in step 1 of the proof of corollary 4,
with R® = R — E'[R] and Ry, | = Ry, , — E[R] yields a.s.:

(E[Bn|Tn] - B)Ig = ((I“MW1 — F) E [RCRC’] 'y, . +TE [RCRC’] (I‘MW1 — F)

— _ !
+0, Ry, (Rfun,J Car,_i)lc.
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Asin G, Ty, _, — T and R, | converge uniformly to 0, E [B,|T},] — B converges

uniformly to 0. Moreover there exists ¢; > 0 such that
) a.s.

|E BT = Bllle < e (|[Day =Tl o + || 5

n—1
Var[R]\ ?
}S(ar[ ]> ; then
n—1

By the proof of lemma 5: E [HRM

> (e ) <

n=1

By step 2: Z

n—1

E[|[Tar,_, — || Ie])* < ox.

Then: Z E[|E[B,|T,] - Bl Ig])? < .
n= 1
As E [B,|T,] — B converges uniformly to 0 on G, we obtain:

1

S L(E[1Em.m) - B 1)) <.

n=1

Thus assumption H1b2 is verified in G.
Step 4: prove that assumption H1b3 is verified in G.

Denote R° = R — E[R], Rf = R; — E[R], R‘j? = R; — E[R] . Consider the
decomposition:
1 C 514 c nC !
Bu=B = Ta,,-— Y (Rj —RMn_l) (Rj - RMn_l> Tar .
" el
—I'E [R°RY|T
= an+ Bn
. 1 c pc/ c c/ c [ pc ! nC nC !
witha, = Tar,,—— Y (RSRS = RS, RS — R (RMH_l) RS, (RM”_l) N

n Jeln

—rf > RSRST

M jer,
= (Tap,, — Z RSRS' | Ty, +T Z RSRS | (T, —T)
]eIn JEI

_ 1 /

_F]\/[n—lR%/[n71 mi Z R;l]:‘Mn71 (Rc ) FMn,l

" jel, " jel,

_ _ I

0, Ry, (RMH) Uor, s,

B = Z RSRY — E [R°R”'] | T.
]Eln
Let n > 0.

BBy~ BIP 16T, = B|llow + Bul* I6| T

1
(1 + n) E {llanl® Ia|T, |

+ (1) E (I8 IeIT] as.

IN
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As random variables R5, j € I,, are independent of T),, as 'y, , and R?Wn,—l are

1
T,,-measurable and converge uniformly respectively to I' and 0 on G, E |||a,||? Ig|Tn:|
converges uniformly to 0. Then, for § > 0, there exists N7 such that for n > Ny,
E [||an||21G|Tn] <5 as.

Moreover, denoting U = R°R® and U; = R$RS', we have, as the random variables
U; form an i.i.d. sample of U:

2

EligPm] = B S rw - Eo)T| 17
n ]GI”
< E[Ir@w-EW)TI] = E [IrUr - E[LUT]?] = by as.
Then:

1
E[||Bn—B||21G|Tn} < <1+n)5+(1+n)b1:ba.s.

Thus assumption H1b3 is verified in G.
As Sy, , — E[S] — 0 and Ffl\/lnfl —TI'! — 0 almost surely, it can be proved

n—1

likewise that there exist a set H of probability greater than 1 — 6—21 and d > 0 such that

E [||Fn — F||2 IH\Tn} < d a.s. Thus assumption H2b2 is verified in H.
Step 5: conclusion.

1 2\ 22\
Asa<min< >,b1<a—/\2.

)\mam’)\2+b1

22 2 22 2

2 2 A= (1+n)b

Choose 0 < n < 2 —land0<d< 2 (1 ) b such that
bl 1+E
1 2A 2A

b=(1+-)0+(1 by < == —\? -

<+77> +(+77)1<a =a< 5

Thus assumption H3b is verified.

Applying theorem 7 implies that Y,, converges to # almost surely in H N G.
Therefore P (Y, — 0) > P(HNG) > 1 —¢;.

This is in contradiction with P (Y,, - 0) = £;. Thus Y,, converges to 6 a.s. B

5 Convergence of a process with a variable or
constant step-size and use of all observations until
the current step

In this section, the convergence of the process (X,,n > 1) in RP*? recursively defined by
Xn+1 - Xn — ap, (Ban - Fn)
and its application to sequential linear regression are studied.

5.1 Theorem

Make the following assumptions

(HIc) There exists a positive definite symmetrical matrix B such that B,, — B a.s.
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(H2c) There exists a matrix F' such that F,, — F a.s.
(H3c) Aaz denoting the largest eigenvalue of B,

1 o0
(ana< )\mw> or (an HO,Zanoo)

n=1

Theorem 9 Suppose Hic, H2c and H3c hold. Then X,, converges to B~'F a.s.

Proof of Theorem 9.
Denote § = B~'F, X! =X, — 0, Z,, = (B, — B)0 — (F,, — F). Then:

X} = —anBn) X, — anZn.

Let w be fixed belonging to the intersection of the convergence sets {B,, — B} and
{F, — F'}. The writing of w is omitted in the following.

Denote ||A|| the spectral norm of a matrix A and A the smallest eigenvalue of B.

In the case a,, depending on n, as a,, — 0, we can suppose without loss of

generality a, < for all n. Then all the eigenvalues of I — a,, B are positive and
I —a,B|| =1—apA.
Let 0 <e < A. As B, — B — 0, we obtain for n sufficiently large:

|11 —anByl < |1 —anB| +an|Bn,— B

IN

1 —anA+ ane , with a, <

A—¢€
(1—an (A=) | X0|| + an |1 Zall -

IN

1

As Z, — 0, applying lemma 6 yields || X} || — 0.
Therefore X,, — B~ 'F a.s. &

5.2 Application to linear regression with online standardized

data
Let (my,,n > 1) be a sequence of integers. Denote M,, = ka forn > 1, My =0 and
k=1
L, ={M,_1+1,...M,}.
Define
- _
By = Tu, | 5f > > RjRj - R, Ry, | T,
" i=1jel;
1 & _
Fo = Tu, |5 > R;S;— Rar, Sy, | T, -
=1 jeI,

As ((Rp, Sn),n > 1) is an i.i.d. sample of (R, S), assumptions Hlc and H2c are
obviously verified with B =TE [(R— E[R]) (R — E[R])'] T and
F=TE[(R—EIR])(S—E[S])|T*. Then:

Corollary 10 Suppose there is no affine relation between the components of R and the
moments of order 4 of (R, S) exist. Suppose H3c holds. Then X,, converges to B~1F
a.s.
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Remark 3 B is the correlation matriz of R of dimension p. Then

1
Amaz < Trace (B) = p. In the case of a constant step-size a, it suffices to take a < — to
p

verify H3c.

This process was tested on several datasets and some results are given in section 6
(with a variable step-size: process S13 for m,, = 1 and S14 for m,, = 10 ; with a
constant step-size: process S31 for m,, = 1 and S32 for m,, = 10).

6 Experiments

The three previously-defined processes of stochastic approximation with online
standardized data were compared with the classical stochastic approximation and
averaged stochastic approximation (or averaged stochastic gradient descent) processes
with constant step-size (denoted ASGD) studied in [5] and [6]. A description of the
methods along with abbreviations and parameters used is given in Table

Table 1. Description of the methods.

Number of | 11 0 ¢ a1l the
observations . Use of the
Method . e Type of observations .
Abbreviation used . Step-size | averaged
type data until the
at each step current ste process
of the process p
C1 1
. C2 10 No .
Classic variable No
C3 Raw data L Yes
Ci W 10
Al 1
ASGD 9 i No constant Yes
23 110 No
Standardization 1 SEi i variable No
Online Yes
S14 . 10
1 standardized i
Standardization 2 data No Yes
S22 10
937 T constant
Standardization 3 539 10 Yes No

With the variable S set at dimension 1, 11 datasets were considered, some of which
are available in free access on the Internet, while others were derived from the
EPHESUS study [13]: 6 in regression (continuous dependent variable) and 5 in linear
discriminant analysis (binary dependent variable). All datasets used in our experiments
are presented in detail in Table 2] along with their download links. An a priori selection
of variables was performed on each dataset using a stepwise procedure based on Fisher’s
test with p-to-enter and p-to-remove fixed at 5 percent.

Let D = {(r4,8;),i =1,2,..., N} be the set of data in R? x R and assuming that it
represents the set of realizations of a random vector (R,.S) uniformly distributed in D,

. 27 . . . 1 & , 2
then minimizing E[(S — 6’ R — n)”] is equivalent to minimizing N Z (s —0'r;—mn)".
i=1
One element of D (or several according to the process) is randomly drawn at each step
to iterate the process.
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Table 2. Datasets used in our experiments.

Type of Number
Dataset name N | p, | p | dependent T? of

variable outliers
CADATA 20640 | 8 8 | Continuous | 1.6x10° 122 www.dcc.fc.up.pt/~ltorgo/Regression/DataSets.html
AILERONS 7154 | 40 | 9 | Continuous 247.1 0 www.dcc.fc.up.pt/~ltorgo/Regression/DataSets.html
ELEVATORS | 8752 | 18 | 10 | Continuous | 7.7x10% 0 www.dce.fc.up.pt/~ltorgo/Regression/DataSets.html
POLY 5000 | 48 | 12 | Continuous | 4.1x10% 0 www.dce.fc.up.pt/~ltorgo/Regression/DataSets.html
eGFR 21382 | 31 | 15 | Continuous | 2.9x10% 0 derived from EPHESUS study [13]
HEMG 21382 | 31 | 17 | Continuous | 6.0x10* 0 derived from EPHESUS study [13]
QUANTUM 50000 | 78 | 14 Binary 22.5 1068 www.osmot.cs.cornell.edu/kddcup
ADULT 45222 | 97 | 95 Binary 4.7x10%° 20 www.cs.toronto.edu/~delve/data/datasets.html
RINGNORM | 7400 | 20 | 20 Binary 52.8 0 www.cs.toronto.edu/~delve/data/datasets.html
TWONORM 7400 | 20 | 20 Binary 24.9 0 www.cs.toronto.edu/~delve/data/datasets.html
HOSPHF30D | 21382 | 32 | 15 Binary 8.1x10° 0 derived from EPHESUS study [13]

N denotes the size of global sample, p, the number of parameters available, p the number of parameters selected and T2 the
trace of E[RR']. Outlier is defined as an observation whose the L2 norm is greater than five times the average norm.

To compare the methods, two different studies were performed: one by setting the
total number of observations used, the other by setting the computing time.

The choice of step-size, the initialization for each method and the convergence
criterion used are respectively presented and commented below.
Choice of step-size

In all methods of stochastic approximation, a suitable choice of step-size is often
crucial for obtaining good performance of the process. If the step-size is too small, the
convergence rate will be slower. Conversely, if the step-size is too large, a numerical
explosion phenomenon may occur during the first iterations.

For the processes with a variable step-size (processes C1 to C4 and S11 to S14), we
chose to use a,, of the following type:

_ &
(b+n)*

an =

2
The constant o = 3 was fixed, as suggested by Xu [14] in the case of stochastic
approximation in linear regression, and b = 1. The results obtained for the choice
1
¢y = — are presented although the latter does not correspond to the best choice for a

classical method.
For the ASGD method (A1, A2), two different constant step-sizes a as used in [6]

and a = —, T? denoting the trace of E [RR']. Note that this

choice of constant step-size assumes knowing a priori the dataset and is not suitable for
a data stream.
For the methods with standardization and a constant step-size a (521, S22, S31,

were tested: a = —

1
S32), a = — was chosen since the matrix F [RR'] is thus the correlation matrix of R,

whose trace is equal to p, such that this choice corresponds to that of [6].
Initialization of processes

All processes (X,,) were initialized by X7 = 0, the null vector. For the processes
with standardization, a small number of observations (n = 1000) were taken into
account in order to calculate an initial estimate of the means and standard deviations.
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Convergence criterion

The ”theoretical vector” 6, is assigned as that obtained by the least square method
in D such that 6] = (¢’ 7). Let ©}, be the estimator of #; obtained by stochastic
approximation after n iterations.

In the case of a process (X,,) with standardized data, which yields an estimation of
the vector denoted 6, in section 2 as § =T'0, (Fl)_l and n = E[S] — 0'E [R], we can
define:

9711+1I = (@’/ﬂ-‘rl H"+1)
with ©,41 = Tar, Xng1 (D) 7"
H,11 = Su, —6,1Rum,.

To judge the convergence of the method, the cosine of the angle formed by exact ' and
its estimation 6, , was used as criterion,

1/p1
0 9n+1

AR

Other criteria, such as ||§* — 971L+1H2 or f(0L.1) — f(0"), f being the loss function, were
also tested, although the results are not presented in this article.

coS (01, 071L+1)

6.1 Study for a fixed total number of observations used

For all N observations used by the algorithm (N being the size of D) up to a maximum
of 100N observations, the criterion value associated with each method and for each
dataset was recorded. The results obtained after using 10V observations are provided in
Table Bl

Table 3. Results after using 10N observations.

0 E b= E > g

< Z o = S &z & £

> Q > e : z S T g

< o § S - o 4 = 0 Z oy

S8 8|38 |8 | & 5 03|g|2|8]:

O < = & a I o < = 2 mo| =
C1 Expl. | -0.0385 | Expl. Expl. Expl. Expl. | 0.9252 | Expl. | 0.9998 | 1.0000 | Expl. 11.6
C2 Expl. 0.0680 | Expl. Expl. Expl. Expl. | 0.8551 Expl. 0.9976 | 0.9996 | Expl. 12.2
C3 Expl. 0.0223 | Expl Expl. Expl. | Expl. | 0.9262 | Expl. | 0.9999 | 1.0000 | Expl. 9.9
C4 Expl. | -0.0100 | Expl. Expl. Expl. Expl. | 0.8575 | Expl. 0.9981 | 0.9996 | Expl. 12.3
Al | -0.0013 | 0.4174 | 0.0005 | 0.3361 | 0.2786 | 0.2005 | Expl. | 0.0027 | 0.9998 | 1.0000 | 0.0264 || 9.2
A2 | 0.0039 | 0.2526 | 0.0004 | 0.1875 | 0.2375 | 0.1846 | 0.0000 | 0.0022 | 0.9999 | 1.0000 | 0.2047 || 8.8
S11 | 1.0000 | 0.9516 | 0.9298 | 1.0000 | 1.0000 | 0.9996 | 0.9999 | 0.7599 | 0.9999 | 1.0000 | 0.7723 5.2
S12 | 0.9999 | 0.9579 | 0.9311 | 1.0000 | 0.9999 | 0.9994 | 0.9991 | 0.6842 | 0.9999 | 1.0000 | 0.4566 || 6.1
S13 | 1.0000 | 0.9802 | 0.9306 | 1.0000 | 1.0000 | 0.9998 | 1.0000 | 0.7142 | 0.9999 | 1.0000 | 0.7754 || 3.7
S14 | 0.9999 | 0.9732 | 0.9303 | 1.0000 | 0.9999 | 0.9994 | 0.9991 | 0.6225 | 0.9998 | 1.0000 | 0.4551 6.9
S21 | 0.9993 | 0.6261 | 0.9935 | Expl. Expl. Expl. | Expl. Expl. | 0.9998 | 1.0000 | Expl. 10.5
S22 | 1.0000 | 0.9977 | 0.9900 | 1.0000 | 1.0000 | 0.9989 | 0.9999 | -0.0094 | 0.9999 | 1.0000 | 0.9454 || 4.1
S31 | 1.0000 | 0.9988 | 0.9999 | 1.0000 | 1.0000 | 0.9992 | 0.9999 | 0.9907 | 0.9999 | 1.0000 | 0.9788 2.3
S32 | 1.0000 | 0.9991 | 0.9998 | 1.0000 | 1.0000 | 0.9992 | 0.9999 | 0.9867 | 0.9999 | 1.0000 | 0.9806 2.2

Expl. means numerical explosion.
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As can be seen in Table [3] a numerical explosion occured in most datasets using the
classical methods with raw data and a variable step-size (C1 to C4). As noted in
Table [2| these datasets had a high 7% = Tr (E [RR']). Corresponding methods S11 to
S14 using the same variable step-size but with online standardized data quickly
converged in most cases. However classical methods with raw data can yield good
results for a suitable choice of step-size, as demonstrated by the results obtained for
POLY dataset in Figure[l] The numerical explosion can arise from a too high step-size
when n is small. This phenomenon can be avoided if the step-size is reduced, although
if the latter is too small, the convergence rate will be slowed. Hence, the right balance
must be found between step-size and convergence rate. Furthermore, the choice of this
step-size generally depends on the dataset which is not known a priori in the case of a
data stream. In conclusion, methods with standardized data appear to be more robust
to the choice of step-size.

1 1
The ASGD method (Al with constant step-size a = T2 and A2 with a = ﬁ) did

not yield good results except for the RINGNORM and TWONORM datasets which
were obtained by simulation (note that all methods functioned very well for these two
datasets). Of note, Al exploded for the QUANTUM dataset containing 1068
observations (2.1 %) whose L2 norm was fivefold greater than the average norm
(Table . The corresponding method S21 with online standardized data yielded several

numerical explosions with the a = — step-size, however these explosions disappeared
when using a smaller step-size (see Figure . Of note, it is assumed in corollary 8 that
1 2\
; in the case of a = —, only a <

)\mam ’ )\2 + bl p >\maz
Finally, for methods S31 and S32 with standardized data, the use of all observations

is certain.

0 < a < min

1
until the current step and the very simple choice of the constant step-size a = —
p

uniformly yielded good results.

Thereafter, for each fixed number of observations used and for each dataset, the 14
methods ranging from the best (the highest cosine) to the worst (the lowest cosine) were
ranked by assigning each of the latter a rank from 1 to 14 respectively, after which the
mean rank in all 11 datasets was calculated for each method. A total of 100 mean rank
values were calculated for a number of observations used varying from N to 100/N. The
graph depicting the change in mean rank based on the number of observations used and
the boxplot of the mean rank are shown in Figure 2]

Overall, for these 11 datasets, a method with standardized data, a constant step-size
and use of all observations until the current step (S31, S32) represented the best
method when the total number of observations used was fixed.

6.2 Study for a fixed processing time

For every second up to a maximum of 2 minutes, the criterion value associated to each
dataset was recorded. The results obtained after a processing time of 1 minute are
provided in Table

The same conclusions can be drawn as those described in section 6.1 for the classical
methods and the ASGD method. The methods with online standardized data typically
faired better.

As in the previous study in section 6.1, the 14 methods were ranked from the best to
the worst on the basis of the mean rank for a fixed processing time. The graph
depicting the change in mean rank based on the processing time varying from 1 second
to 2 minutes as well as the boxplot of the mean rank are shown in Figure

As can be seen, these methods with online standardized data using more than one
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Fig 1. Results obtained for dataset POLY using 10N and 100N observations:

1
A/ process C1 with variable step-size a, = —— by varying b,
(b+n)°
1
B/ process C1 with variable step-size a, = —%— by varying b,
(b+n)°
C/ process S21 by varying constant step-size a.
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Fig 2. Results for a fixed total number of observations used: A/ change in the mean rank based on the
number of observations used, B/ boxplot of the mean rank by method.

A B
™ )
~ B =
- ] - % L __ c4 —
£ o A £ o c3 %? 21
@ ] Al A2
§ ™~ g ~ . =
= = T S
Tol [To) -T H
T S12 g -
$t $13 -
@ 7 © §2 __ -+
-
- - $31 S32
T T T T
20 40 60 80 100
Number of observations used (N) Method
Table 4. Results obtained after a fixed time of 1 minute.
n
@ o S = | = | 8
Z @) =) s o » Y
< = o o) <3 =i
> Q > & E z T g
< = > > o g Z = U Z A o
A E & = [ = < = Z o % 3
< = = S v = - A = = o 3
$) < = & R e c < & H I =
C1 Expl. | -0.2486 | Expl. | Expl. | Expl. | Expl. | 0.9561 | Expl. | 1.0000 | 1.0000 | Expl. || 12.2
C2 Expl. 0.7719 | Expl Expl. Expl. Expl. | 0.9519 | Expl. 1.0000 | 1.0000 | Expl. 9.9
C3 Expl. 0.4206 | Expl. Expl. Expl. Expl. | 0.9547 | Expl. 1.0000 | 1.0000 | Expl. 10.6
C4 Expl. 0.0504 | Expl. | Expl. | Expl. | Expl. | 0.9439 | Expl. | 1.0000 | 1.0000 | Expl. || 10.1
A1l | -0.0067 | 0.8323 | 0.0022 | 0.9974 | 0.7049 | 0.2964 | Expl. | 0.0036 | 1.0000 | 1.0000 | Expl. 9.0
A2 | 0.0131 | 0.8269 | 0.0015 | 0.9893 | 0.5100 | 0.2648 | Expl. | 0.0027 | 1.0000 | 1.0000 | 0.2521 || 8.6
S11 | 1.0000 | 0.9858 | 0.9305 | 1.0000 | 1.0000 | 1.0000 | 1.0000 | 0.6786 | 1.0000 | 1.0000 | 0.9686 || 5.8
S12 | 1.0000 | 0.9767 | 0.9276 | 1.0000 | 1.0000 | 0.9999 | 1.0000 | 0.6644 | 1.0000 | 1.0000 | 0.9112 || 5.8
S13 | 1.0000 | 0.9814 | 0.9299 | 1.0000 | 1.0000 | 0.9999 | 1.0000 | 0.4538 | 1.0000 | 1.0000 | 0.9329 || 6.1
S14 | 1.0000 | 0.9760 | 0.9274 | 1.0000 | 1.0000 | 1.0000 | 0.9999 | 0.5932 | 1.0000 | 1.0000 | 0.8801 || 6.1
S21 | -0.9998 | 0.2424 | 0.6665 | Expl. Expl. Expl. Expl. 0.0000 | 1.0000 | 1.0000 | Expl. 11.5
S22 | 1.0000 | 0.9999 | 1.0000 | 1.0000 | 1.0000 | 1.0000 | 1.0000 | -0.0159 | 1.0000 | 1.0000 | 0.9995 || 3.1
S31 | 1.0000 | 0.9995 | 1.0000 | 1.0000 | 1.0000 | 0.9999 | 1.0000 | 0.9533 | 1.0000 | 1.0000 | 0.9997 || 4.5
S32 | 1.0000 | 0.9999 | 1.0000 | 1.0000 | 1.0000 | 1.0000 | 1.0000 | 0.9820 | 1.0000 | 1.0000 | 0.9999 || 1.5

Expl. means numerical explosion.

observation per step yielded the best results (S32, S22). One explanation may be that
the total number of observations used in a fixed processing time is higher when several
observations are used per step rather than one observation per step. This can be verified
in Table |5 in which the total number of observations used per second for each method
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Fig 3. Results for a fixed processing time: A/ change in the mean rank based on the processing time, B/
boxplot of the mean rank by method.
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and for each dataset during a processing time of 2 minutes is given. Of note, the number
of observations used per second in a process with standardized data and one observation
per step (S11, S13, S21, S31) was found to be generally lower than in a process with raw
data and one observation per step (C1, C3, Al, A2), since a method with
standardization requires the recursive estimation of means and variances at each step.
Of note, for the ADULT dataset with a large number of parameters selected (95),
the only method yielding sufficiently adequate results after a processing time of one
minute was S32, and methods S31 and S32 when 10N observations were used.

7 Conclusion

In the present study, three processes with online standardized data were defined and for

which their a.s. convergence was proven.

A stochastic approximation method with standardized data appears to be
advantageous compared to a method with raw data. First, it is easier to choose the
step-size. For processes S31 and S32 for example, the definition of a constant step-size
only requires knowing the number of parameters p. Secondly, the standardization
usually allows avoiding the phenomenon of numerical explosion often obtained in the

examples given with a classical method.

The use of all observations until the current step can reduce the influence of outliers
and increase the convergence rate of a process. Moreover, this approach is particularly

adapted to the case of a data stream.

Finally, among all processes tested on 11 different datasets (linear regression or
linear discriminant analysis), the best was a method using standardization, a constant

step-size equal to — and all observations until the current step, and the use of several

new observations at each step improved the convergence rate.
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Table 5. Number of observations used after 2 minutes (expressed in number of observations per second).

n g = E = g
zZ ® ) s )
g o = = @) @) =
> & < < Z = Z Z 5
= > e K p= < = g o %
A = = 3 5 = > a Z = 3
o 2 & g = T o < = & i
C1 | 19843 | 33170 | 17133 | 14300 | 10979 | 9243 | 33021 | 476 | 31843 | 31677 | 10922
C2 | 166473 | 291558 | 150134 | 134249 | 104152 | 80485 | 281384 | 4565 | 262847 | 261881 | 102563
C3 | 17206 | 28985 | 16036 | 13449 | 10383 | 8878 | 28707 | 462 | 28123 | 28472 | 10404
C4 | 132088 | 194031 | 125880 | 106259 | 87844 | 76128 | 184386 | 4252 | 171711 | 166878 | 86895
A1 | 33622 | 35388 | 36540 | 35800 | 35280 | 34494 | 11815 | 15390 | 34898 | 34216 | 14049
A2 | 33317 | 32807 | 36271 | 35628 | 35314 | 34454 | 15439 | 16349 | 34401 | 34205 | 34890
S11 | 17174 | 17133 | 17166 | 16783 | 15648 | 14764 | 16296 | 1122 | 14067 | 13836 | 14334
S12 | 45717 | 47200 | 45893 | 43470 | 39937 | 37376 | 40943 | 4554 | 34799 | 34507 | 36389
S13 | 12062 | 12731 | 11888 | 12057 | 11211 | 10369 | 11466 | 620 | 9687 | 9526 | 10137
S14 | 43674 | 46080 | 43068 | 42123 | 38350 | 35338 | 39170 | 4512 | 33594 | 31333 | 32701
S21 | 15396 | 17997 | 16772 | 10265 | 8404 | 7238 | 9166 | 996 | 13942 | 13274 | 7672
S22 | 47156 | 47865 | 46318 | 43899 | 40325 | 37467 | 41320 | 4577 | 34478 | 31758 | 37418
S31 | 12495 | 12859 | 12775 | 12350 | 11495 | 10619 | 11608 | 621 | 9890 | 9694 | 10863
S32 | 44827 | 47035 | 45123 | 42398 | 38932 | 36288 | 39362 | 4532 | 33435 | 33385 | 35556
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