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1. Introduction

Second-order cone programming (SOCP) formulations have recently been proposed as an alternative optimization scheme
for SVMs [1,2]. These formulations consider the worst-case setting for class-conditional densities with a given mean and covari-
ance matrix, avoiding making assumptions about the distribution of these class-conditional densities. The SOCP formulations
also provide a cost-sensitive framework for intuitively handling uneven misclassification costs in binary classification, since the
methods are designed to construct a maximum margin classifier such that the false positive and false negative error rates do
not exceed a predefined value [2]. SOCP problems are a special class of non-linear convex optimization problems which can be
solved efficiently by interior point methods [3,4].

While SOCP-SVM has been successfully applied for binary classification, it has not yet been formalized for multi-category
classification in this context, to the best of our knowledge. The only reference provided in the literature in the context of SOCP
for multi-class classification is Zhong and Fukushima [5]. The method presented was used to study the problem of classification
with noisy data (i.e. instances with measurement errors, see [6,7] for binary case), which is a completely different approach from
the one used in this paper.

This paper is structured as follows. Section 2 introduces multi-class SVMs for classification. The proposed SOCP-SVM ap-
proaches are presented in Section 3. Section 4 provides experimental results using real-world and artificially-generated datasets.
A summary of this paper can be found in Section 5, where we provide its main conclusions and address future developments.
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2. Multi-class support vector machines

In this section we briefly describe the mathematical derivation of SVMs for multi-class classification (OvO, OvA and MC-SVM),
which are closely related to our proposals and will be used as alternative methods in our experiments.

2.1. One-versus-All approach

This is the simplest and probably the earliest implementation for multi-class SVM [8]. This approach constructs K binary SVM
classifiers, each one of which aims at separating one class from the remaining ones. Formally, for m training tuples of the form
(X1,¥1), ---» (Xm,ym), where x; € %" represents the ith sample and y; € {1,2, ..., K} is the class label of x;, the kth SVM solves
the following quadratic problem:

. 1 m
min lwill> +C> " &f
i=1

w.by.&*
s.t. y,(WE -Xi + b,) >1-— l-k,
gh=0, i=1,....m, (1)

where J; = 1 means the object belongs to the target class (y; = k), while y; = —1 represents the opposite case (instance i belongs
to a class different from k). Once all K hyperplanes are constructed, the decision function is given by fi(x) = w; -X + by. Then,
a new sample X is classified in the class with the greatest value of fi(x), that is, x is assigned to the k*th class when f.(x) =
max{f,(x) : k=1,...,K}. Note that in the binary case (when K = 2), Problem (1) reduces to the classical SVM problem [9].

The OvA approach has proven to be successful and competitive compared with other multi-class approaches, according to
various papers in the literature [10,11], but in some cases may lead to poor performance when the class distribution is skewed
[12].

2.2. One-versus-One approach

A well-known classification approach is known as One-versus-One (OvO) SVM [13]. This method constructs K(K — 1) /2 binary
SVM classifiers, one for each pair of classes. Considering training points from the kth and the Ith classes (k < [), OvO SVM solves
the following quadratic formulation:

min, w2 +.C e
st Wy X +by =1 ify, =k,
— (W X +by) = 1-§M ify, =1,

gl >0, r=1.....m+my. o

Once all K(K — 1)/2 hyperplanes are constructed, the decision function for a new sample x is given by f;(x) = wljl -X+ by
Then, the Max-Wins voting strategy is used [14] in which each classifier assigns the data instances to one of the two classes,
increasing the vote by one for the assigned class. The class with the majority of votes determines the classification of each data
point.

2.3. MC-SVM approach

An “all-together” approach for multi-class SVMs by solving one single optimization problem was proposed in [15]. This ap-
proach constructs K binary classifiers simultaneously. The formulation of this approach is:

) 1 K n K
mn 5 dolwlr+c> ] > &
Wby k=1 i=1 k=T.key;
st. (W -X;+by) — (W -X;+by) =2 —&F,
gh>0, i=1,....m ke{l,....K}\y. (3)

The decision function is similar to that of the OvA SVM formulation, that is, a new sample x belongs to the class k* iff k* =
argmaxy_; _ x{w, - X+ by}. Different variations of this approach have been proposed in the literature. For instance, in [16] the
SMO decomposition algorithm based on the dual formulation of SVM is extended to multi-class classification, leading to a fast
and efficient kernel machine. An alternative multi-class formulation to MC-SVM can be found in [17].
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3. Novel SOCP-SVM formulations for multi-class classification

In this section we formalize the proposed multi-class formulations using second-order cones. We first present the One-
versus-All extension to multi-class SOCP-SVM classification. Second, the One-versus-One SOCP-SVM formulation is formalized.
Finally, an “all-together” approach for multi-class SVM by using second-order cones is presented.

3.1. The One-versus-All SOCP-SVM approach

An extension of the OvA-SVM described in Section 2.1 can be derived from the SOCP-SVM formulation for binary classification.
Let X, be a random variable that generates samples of class k, with mean and covariance matrix given by (g, X); and let Xj,
be a random variable that generates samples of the remaining classes, having (uj, ), where X, X € %"" are symmetric
positive semidefinite matrices. Let us denote a family of distributions which have a common mean and covariance by X ~ (u, X).
Subsequently, for each class k = 1, ..., K, we consider the following quadratic chance-constrained programming problem:

1 5
min = ||w,
min > w|

st. inf Prob{w," - X, > by + 1} = n,,
Xl 50 {wy k k } =i

inf  Prob{w," -X¢ < b, — 1} > 1S, 4
Xe~ (. 56) {wy r = Dk }_77k (4)

where n, n; € (0, 1) is a predefined parameter that controls the misclassification rates for each class [2]. Formulation (4) can
be rewritten as an SOCP problem thanks to the multivariate generalization of the Chebyshev-Cantelli inequality. This theorem
suggests that a probabilistic approach such as the one presented in Formulation 4 can be cast into a deterministic problem since
this inequality holds even for the distribution corresponding to the worst-case. The Chebyshev-Cantelli inequality follows:

Theorem 3.1. [18, Lemma 1] Let X be a n-dimensional random variable with mean and covariance (u, X), where X is a positive
semidefinite symmetric matrix. Given a € ", b € % and n € (0, 1), the condition

inf Prob{a"X-b >0} >n,
X~(p, %)
holds if and only if
a'm—b=kvaXa,
where k = %

Applying Theorem 3.1 to the chance-constrained programming problem presented in Formulation 4 results in the following
SOCP quadratic problem (OvA-SOCP):

1 ,
min = [|W
min 5w,

s.t. le My — by =1+ Kk”Sl;er”’

T

b —wy - g = 1+ klISy will, (5)

. nC
with £y = 5,5/, and « = /]f—’%k (resp. kf =/ 1_% ).
By introducing a new variable t; and a constraint ||wy|| < t;, Formulation (5) can be cast as the following problem:
min  f
Wi, b, by
st lwgll <t
Wy - e — b = 1+ ke [|Spwell,
T
b —wy - g = 1+ i [ISp Wil (6)

This new problem is a convex formulation with a linear objective function and second-order cone (SOC) constraints [3]. An
SOC constraint on the variable x € %" is of the form

|[Ax+b| <c" -x+d,

where d e i, c ¢ ", b € %™, A € W™ *" are given. Thus, Formulation (6) can be considered as a linear second-order cone pro-
gramming (SOCP) problem. This approach solves K linear SOCP problems with three SOC constraints.
The decision function is similar to the one used for the standard OvA-SVM formulation; that is, a new data point x belongs to
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Note that for the binary case (when K = 2), Problems (4) and (5) are equivalent to the formulations proposed in [2]. As
reported in [19], we used the OvA version for SOCP-SVM (Formulation (5)) to classify fish schools, although the method was not
formalized in the form of Formulations (4) and (5).

Since Formulation (5) solves K binary problems, we can deduce the corresponding dual formulation for each problem by
following the ideas presented in [1,2], as follows:

1 ,
min =||z; — z
min 2|| 1— 2]
s.t. zy € By(y, Sks ki), 22 € Ba(pg, S, k), (7)
where
By (i, Sk ki) = {Z 2= py — k4 Sy, [ || < 1},
By (1§, S5, ki) = {z: 2= p§ +kiSSus, lug|| < 1}

k>

3.2. The One-versus-One approach

Similar to the OvA-SOCP formulation, let X;, be a random variable that generates samples of class k, with mean and covariance
matrix given by (py, i) for k=1, ..., K, where £, € %" *" are symmetric positive semidefinite matrices. Based on the idea of
OvO-SVM described in Section 2.2, we can formulate an OvO version for SOCP-SVM. More precisely, for training examples from
the kth and the Ith classes (k < [), we solve the following quadratic chance-constrained programming problem:

1,
min = ||w
n 5 [lwig |l

WDy
s.t. inf Pl'Ob{Wkl-r -Xk > bkl + 1} > Nkl»
X~ (B i)
inf_ Prob{wy," - X; < by — 1} > ny. 8)
X~ (. 20)

where 1y, ny € (0, 1). Again, thanks to an appropriate application of the multivariate Chebyshev-Cantelli inequality (see
Theorem 3.1), Formulation (8) can be rewritten as the following quadratic SOCP problem (OvO-SOCP):

1,
min = ||w,
nin - 5 [lwig ||

St W -y — by > 1+ iy [|S] Wi,
bkl — Wle = 1+ Klk“Slkal”v (9)

with X, = S5,ST, and kp; = /24 (resp. ky, = ,/ 2k ). Similarly to OvO-SVM, this method constructs K(K — 1)/2 binary classi-
k = Ok kI T-ny Ik T=my

fiers by solving a linear SOCP problem (one for each pair of classes) with three SOC constraints.

The decision function is given by f;(x) = wkTI -X — by, and the prediction of a new point x is done by the Max-Wins voting
strategy (see Section 2.2).

Again, since Formulation (9) solves K(K — 1) /2 binary problems, we can deduce the corresponding dual formulation for each
problem by following the ideas presented in [1,2], as follows:

1 ,
min iz - 2|
s.t. zy € By(My, Sk ki) Z2 € Bo(y, Sy, ieyp), (10)
where

By (M. S ki) = {21 2= py — kS, [l || < 1},
By(iy, Sy ki) = 1{z 1 2= py + ey Sy, [Juy || < 1}

3.3. MC-SOCP, a novel k-class SOCP-SVM formulation

We present a novel multi-class SVM formulation using second-order cones, for which all classifiers are constructed via a
single optimization problem. For each training point i, let A’ be a set of points in the n-dimensional space 9" with cardinality
m;, fori=1,...,K. Let Al be an m; x n matrix whose rows are the points in .A’. Denote by e' the vector of ones of dimension m;.
For each i, let w; be a vector in %" and b; be a real number. We will assume that the sets Al i=1,... K, are piecewise-linearly
separable [17], that is, that there exist w; and b;,i =1, ..., K, such that

Alw; — biel > Aw; —bjel, i j=1,....K i#]

Let X; be random vector variables that generate the samples .A!, with a mean vector and a covariance matrix given by (i;,
Y;)fori=1,...,K, where ¥; € %" *" are symmetric positive semidefinite matrices. In order to construct a maximum margin
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o (Wi = wa, by — by)
W) Tx=b — ! T
(Wi —wa)Tx=by —by+1 (Wi —wo) x=b —by— 1

L] \’(WQ — W3, by — b3)

XK - A:i

Fig. 1. Piecewise-linear separator with margins and random variables for three classes.

of separation between the classes i and j, such that the probability that the random variable X; lies on the correct side of the

piecewise-linear separator is greater thann; (0, 1],i, j = 1,..., K, i # j, we suggest considering the following quadratic chance-
constrained programming problem:
1 Kot 1K
min o fw - w4 5 ) flwl?
w;,b; 2 4 . 24
i=1 j=1 i=1
s.t. Prob{(w; —w;)" - X; — (b; — b;) — 1 >0} > n;;,
iL,j=1,...,K i#]j. (11)

In this case, we want to be able to classify correctly, up to the rate 7y, the instances that have common mean and covariance
X; ~ (4, X;), even for the worst distribution of the data [20]. The worst distribution refers to the distribution corresponding to
the worst case regarding the Chebyshev inequality [18]. This inequality provides a bound that holds for a family of distributions
having the same second order moments, and the worst case occurs when equality is attained for this bound [21]. For this purpose,
the probabilistic constraints in (11) are replaced by their robust counterparts:

X,-~}E,-t:):,') Prob{(w; —w;)" - X; — (b; — bj) =1 = 0} = n;;

Again, thanks to an appropriate application of the multivariate Chebyshev-Cantelli inequality (see Theorem 3.1), this worst
distribution approach leads to the following deterministic problem:

1 K it 1K
min =3 fw w2+ 5 ) fwil|?
w;,b; 2 " n 2 n
i=1 j=1 i=1
st (W —wj) T p;— (b — bj) > 1+ kIS (w; —w))].
Lj=1,....K i#]. (12)
where %; = 5,-SiT (for instance, Cholesky factorization) and k;; = 1?—’,’]” fori,j=1,...,K, i# j. We named this formulation

Multi-class SOCP-SVM (MC-SOCP). Fig. 1 presents a graphic representation of MC-SOCP for three classes:

Remark 1. Supposing that each training pattern X; is normally distributed, i.e. X; ~ NV (i;, Z;), then «; can be redefined as
Kij = d-1 (1), where ® denotes the cumulative distribution function.
The decision rule follows: A new point x € %" belongs to the class i*, iff

i* = arg max f;(X) = arg max {x' -w; — b;}.
i=1,..K i=1,...K

In the next steps, we rewrite Formulation (12) in the form of a linear SOCP problem. Let us denote by:
w=[(wy)" (W)L (W) T]T e
b=[by, by, ..., bg]" €9k,
Q= (K+ Dy — T € RUExnK,
with
L, L, - I

I I e
7= [ " e KK

L L - I
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where I, and I, denote the identity matrix of size n and nk, respectively.
Note that the matrix Q is symmetric positive definite [see 22, Proposition 3.3]. Then, the objective function of problem (12)
can be expressed as:

1 1
Sw'Qw = - [|Q" w2, (13)
2 2
where
Q2 = /K + 1y — 7VK—’}<1_1\7‘

Let H be the n x nK matrix with all blocks being n x n zero matrices, except for the ith block being I,, and the jth block being
—Iy, that is,

HY=]0,...,0,1,,0,...,0,—I,,0,...,0], ij=1,....K i#].
Then
w; —w; = Hiw. (14)
Let rl be the K-dimensional vector with all components being zero, except for the ith component being 1 and the jth compo-
nent being —1, that is,
ri=[0,...,0,1,0,...,0,-1,0,...,0]".
Thus,
bi—bj= (/)" -b. (15)
By (13)-(15), Problem (12) can be rewritten as follows:
min Q" w]p?
st kqlISTHIW| < (HwW)T - gy — (e) T -b - 1,
Lj=1,....K i#]. (16)
By introducing a new variable t and a constraint ||Q'/2w]| < t, Formulation (16) can be cast as the following linear second-order
cone programming (SOCP) problem:

min ¢t
w.b.t
st [1Qw] <t
i l|STHIWI < (W) -y = ()T - b — 1,
=T K] (17)
It is important to note that our approaches have several differences compared with other SOCP methods in the literature.
Debnath et al. [23], for instance, solve the standard SVM formulation via a SOCP optimization scheme. Our proposals extend
the model proposed by Nath and Bhattacharyya [2] from binary classification to multi-class, which is a completely different
formulation compared with standard SVM. Trafalis and Alwazzi [7] propose a method that deals with the issue of measurements
errors, resulting in an SOCP model in which each data sample becomes an SOC constraint, contrary to our proposals. Our work is
based on a robust setting that results in formulations in which each class becomes an SOC constraint.

Dual formulation of MC-SOCP and geometric interpretation
In the following steps we construct the dual formulation of MC-SOCP and provide a geometric interpretation of the solution
obtained by this method. The Lagrangian function associated with problem (16) is given by:

1 K N y T
L(w, b, aj) = §||Q”2W||2 + Y ik |STH W] — (HIwW) T + 17 b+ 1).
ij=1

J#

Since the relationship [[ul|; = max;y) < u' - v holds for any u € %", we can modify the Lagrangian as follows:

K
Li(w, b, jj, ul) = %HQ”ZWH2 + Y aij (i (STH W) "ut — (HYw) " + /b +1). (18)
2
Then

L(w, b, o) = max{Ly(w, b, ijj,u) : [u|| < 1,0, j=1,....K, i# j}.
ui
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Thus, Problem (16) can be written equivalently as:

min max{L; (W, b,o;j, u’) : [u]| <1, o4; = 0,i,j=1,...,K, i # j}.
w,b o uli

Hence, the dual problem of (16) is given by:

max min{L; (W, b, o;;, u’) : [u|| <1, 045 >0, i, j=1,...,K, i#j}.
ajj,ull w,b

The above expression now enables us to eliminate the primal variables to obtain the dual formulation of the problem.
puting the gradient of L; with respect to w and b yields:

K
Vwli = QW+ ) "o (KinijTSillij —H 1y,

ij=1
j#i

K
VbL1 = ZO[UI'U.
ij=1

J#

Then, according to the Karush-Kuhn-Tucker conditions, we make the gradients of L; equals to zero, which gives:

K
,»T ss
Qw = a;HY (p; — kySiu),
ij=1

J#i

K
Z(aij_aji):Q i=1,....K
j=1
J#

Substituting the above expression in (18) subject to the relevant constraints yields the dual stated as follows:

K K
| ST -
max Zaij - §||Q 12 thin” (; — KijSuth) ||
i ij=1 ij=1
j]#i jjyﬁi
stlui| <1, i,j=1,....K i#]
K
Z(Olij—aji)=0, i=1,...,K

j=1

J#
®jj = 0.
Since Q12 = Jklﬁl,,,( + VK’f/J;(]T‘f 7 [see 22, Proposition 3.4] and 7Hi | = 0, one has:
. 1 ST
—1/2HUT — Hi'
Q VvK+1
Let
o = [0, 013, o OK L O s - O] € KK
and

E= [EI E; . E;(F]T e an(K*1)><K’

with
-1 ... 0 1 0o ... 0]
B T R 1
E= o .. 0 1 -1 ... ol €N :
0o . 01 0 - -1

Then, the equality constraint in Formulation (21) can be rewritten as
ETa=0.

Com-

(19)

(20)

(21)

(23)



Denote by

J. Lopez, S. Maldonado / Information Sciences 330 (2016) 328-341

O=[0] 0] ... 0] € K (K=1)xnK

where
B3 0 mu 0
0| O -now0
1 0 s
| O 0 '8 0
Then
ZOIU'H” ;,Li:@Ta.
ij=1
J#
Let us denote by
[u2 0
0
ulk
U=
ukl
| 0
and by
O =[D] D ... D} e pkE-DxnK
with
kST 0 KkiS;
P — 0 —Kii_1S] KiiaS]
: 0 0 Kiiz1S]
| 0 0 KigS;
Then

K

T .
Zai]-/qu” Sillu = GJTUoc,

ij=1

J#

o0 .-

T

_,l’i

ukKk-1

0
-
—Kiiy15;

c mK—lan.

c mnK(K—]) xK(K-1)

—KikS;

c mn(K—l)an_

Hence, by using (22)-(25), we can express the dual problem (21) more compactly as follows:

1
max eo— m”@ﬂx — dTUx|?
st.lud <1, i, j=1,....K i ]
ETa =0,
a >0,

where e denotes a vector of ones of dimension K(K — 1) and

u= [(u12)T7 .

. (ulK)T (uKl)T .

., (uKK—l)T]T c mnK(K—l).

335

(24)
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Remark 2. Let us denote by z;; = pt; — /c,-jS,-uU, fori,j=1,...,K, i#j. Then, taking (24) and (25) into account, Problem (26) can
be written as:

K K
1 T
max Qi — —————— aHY  Z: 12
max 22 = 50y 2ot 2l
J# J#
s.t. Zij € Bij(""is Si, Kij)v i, ] = l, P K, i #* j,
K
Z(aij*aji)=0, i=1,...,K
Jj=1
J#
a;j =0, (27)
where B(u, S, k) is given by:
B(p,S, k) ={zeR":z=p —«Su, |lul| <1}.

The set B(, S, k) denotes an ellipsoid centered at u whose shape is determined by S and size by «. This means that, for a fixed
z;;, Problem (26) maximizes a quadratic concave function, at variable o (see Proposition Appendix A.1), over the intersection of
an affine linear space with the nonnegative orthant, and, for a fixed &, Problem (26) maximizes a quadratic concave function, at
variable z;; (see Proposition Appendix A.1), over the Cartesian product of ellipsoids.

Remark 3. Taking K = 2, Formulation (27) is reduced to

o?
max 2o — — ||z; — 3|2
a.,z1,2) 3
stz e Bi(p, Si i), i=1,2,
o> 0.

Note that the objective function of this problem is maximized when o = and its maximum value is ——= . Then,

3
; ) lz1-2, 12" lz1-211%
the above formulation can be rewritten as:

1 5
min = |z, —z
min 51z - 2|
stz e Bi(), Sioki), i=1,2.
This formulation can be interpreted as finding the minimum distance between two ellipsoids (see [2]).

Remark 4. From (19), (22), (24) and (25), we obtain:

_ 1 T T _ 1 - ij T ij
w= m(@ —®"V)a = 1 ;aUH (i — ki;Siu').
J#
Then,

1 K y ) ]
Wi= 21: [(ijm; — ajipe;) — (aijheySin — ajcSul)], i=1,... K.
pm
J#

Hence, the decision functions are given by

1 K
fix) = K1 Z [(OlinT i — X )
Ji
— (OlininT -S,‘UU — Oljin,'XT -Sjllﬁ)] — bi, i=1,....K

4. Experimental results

We applied the proposed SOCP-SVM approaches (MC-SOCP, OvO-SOCP, and OvA-SOCP) to eight benchmark data sets for
multi-class classification. We also studied their original versions based on standard SVM (MC-SVM, OvO-SVM, and OvA-SVM) for
comparison purposes.

We provide a description of the data sets in Section 4.1, while Section 4.2 presents a summary of the performance obtained
for all the proposed and alternative approaches.
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Table 1
Number of examples, number of variables and number of classes for
all data sets.
Dataset #examples #variables #classes
IRIS 150 4 3
WINE 178 13 3
GLASS 214 13 6
FISH 762 12 3
SEGMENT 2310 19 7
WAVEFORM 5000 21 3
HAYES-ROTH 160 4 3
LED7DIGIT 500 7 10
Table 2
Performance summary for different classification approaches. All datasets.
Iris Wine Glass Fish Segm Wave Hayes Led7
MC-SVM 93.3** 98.6 53.1% 69.7+ 88.2+ 87.2 57.9 75.1
OVA-SVM 94.7 98.2 60.5** 74.4 92.7%* 87.0 61.5 721
0OVO-SVM 96.7 98.6 66.1* 80.0 95.5 87.0 64.9 74.3
MC-SOCP 96.7 99.0 73.4 76.1 94.4 86.6 71.6 75.4
OVA-SOCP 96.7 99.0 61.4* 67.3* 90.2* 86.6 66.5 75.7
OVO-SOCP 96.7 99.0 72.6 77.2 96.9 87.1 62.5* 75.0

4.1. Datasets and experimental settings

In this section we briefly describe the data sets used for benchmark and provide the classification results using different
feature selection methods. These sets have already been used for benchmarks in feature selection (see, for example [10]).

We studied five real-world datasets from the UCI Machine Learning Repository [24]: Iris, Wine, Glass, Segment, and Wave-
form; one dataset used in a previous research project for classification of fish schools (Fish, see [19] for more details); and two
artificially-generated datasets, Hayes-Roth and LED Display Domain (LED7digit), also available from the UCI Repository. Table 1
summarizes the relevant information for each benchmark data set:

For model evaluation we chose a nested cross-validation (CV) strategy (also referred as repeated double CV, see e.g. [25]):
training and test subsets are obtained using a 10-fold CV (outer loop), and the training subset is further split in training and
validation subsets in order to find the right hyperparameter setting (parameters C). The average of the 100 outcomes of the model
evaluations is used to select the best model configuration. The final classification is then performed with the full training subsets
from the outer loop and for the best configuration of parameters. The average of the 10 outcomes of the model evaluations is
used as predictor of the performance metric. The classification performance is computed by averaging the 10 test results, whose
samples remains unseen during the hyperparameter selection procedure. We limited ourselves to linear classifiers.

For this work we studied balanced accuracy as the main performance metric to assess predictive performance. The balanced
accuracy corresponds to the Recall for each class, averaged over the number of classes. The Recall for a given class k is computed
from the number of correct class k matches divided by the total number of actual class k cases.

A grid search was performed to study the influence of the parameters C for soft-margin models and n for SOCP ap-
proaches. We studied the following values of 1, € {0.2, 0.4, 0.6, 0.8} (MC-SOCP and One-versus-One SOCP-SVM), and ny, nj €
{0.2,0.4, 0.6, 0.8} (One-versus-All classification). For standard SVM approaches, we used the following set of values for parame-
ter C: {277,276, ...,20 ... 26 27}

For the above procedure, we used the Spider Toolbox for Matlab [26] for standard SVM approaches, and the SeDuMi Matlab
Toolbox for SOCP-based classifiers [27].

4.2. Classification performance summary

Table 2 summarizes the results obtained from the model selection procedure for each classification approach and for all data
sets. We select the best combination of parameter C for standard SVM approaches and parameter n for SOCP-SVM approaches
using balanced accuracy. The best performance among all methods in terms of this metric is highlighted in bold type. We also
indicate with one asterisk where the performance is significantly lower than the best method at a 10% significance level, and
with two asterisks at a 5% significance level. A t-test is used to make pairwise comparisons between the mean of each approach
and the best method for a given dataset.

In Table 2 it can be seen that no method outperformed others in all experiments, although MC-SOCP and OvO-SOCP achieve
notably better results on the Glass and Segment datasets, respectively, and their performance is never significantly lower than
the best method. For the other datasets the differences are not conclusive. We also observe that SOCP methods performed better
in general, achieving best results in six out of eight datasets.
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Fig. 2. Sum of accuracy ratios for all methods.

We used the robustness analysis procedure proposed in [28] to assess the overall performance of our approaches. The relative
performance of a given method on a dataset is represented by the ratio between its balanced accuracy and the highest among all
the compared strategies. Formally, the (balanced) accuracy ratio for method a and dataset i is:

bAcc(a)

AccRatio;(a) = max: bAcc()’
j

(28)
where bAcc(j) is the balanced accuracy for method j when trained over dataset i. The larger the value of AccRatio;(a), the better
the performance of a in dataset i. The best method a* will have AccRatio;(a*) = 1 for dataset i. The measure X;AccRatio;(a)
represents a good measure of robustness and overall performance for an algorithm a, and the larger its value, the better the
overall performance and robustness. Fig. 2 presents the distribution of AccRatio;(a) for all six methods and all datasets.

In Fig. 2 we observe that MC-SOCP has the best average performance, being very close to the optimal performance measure
of 8. Comparing the different types of classification strategies (MC, OvA and OvO), standard SVM approaches always have lower
overall performance than their robust counterparts. The most remarkable improvement is achieved for the “all-together” ap-
proaches, since MC-SVM has the lowest overall performance, while MC-SOCP has the best. We conclude that all three proposed
approaches contribute to improving the performance of SVM multi-class classifiers.

4.3. Complexity and running times

The proposed approaches are based on SOCP formulations, which are known to be more time-consuming than standard SVM
and therefore, in general, less suitable for machine learning. Table 3 provides a comparison for one run of each method (the
average running time for one fold using 10-fold cross-validation). The experiments were performed on an HP Envy dv6 with 16
GB RAM, 750 GB SSD, an i7-2620M processor with 2.70 GHz, and using Microsoft Windows 8.1 Operating System (64-bits). We
used the SeDuMI solver for Matlab 7.12 for the proposed SOCP approaches, and the spider toolbox [26] and LIBSVM [29] were
used for the multi-class SVM approaches to solve the quadratic optimization problem.

Table 3
Average running times, in seconds, for all datasets.
Iris Wine Glass Fish Segm Wave Hayes Led7
MC-SVM 0".48 0".56 6".33 14627713 6323".20 23".85 441773 07.48
OVA-SVM 0".37 07.43 1".16 59".77 14".78 0".58 0".82 0".38
0OVO-SVM 07.20 0".25 07.90 9”15 57.22 0".37 4”66 07.25
MC-SVM 0".41 0".42 0".99 6".76 1".85 0".84 0".997 0".28
OVA-SVM 0".73 0".76 1".57 3".36 17.94 1.04 1".85 0".63

OVO-SVM 0".27 0".66 3".02 5".63 1".64 0".98 7743 07.47
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It is important to notice that, for the proposed approaches, all running times are tractable and reasonable (all running times
less than 10 s). Our approaches are relatively similar to the alternative approaches OVA-SVM and OVO-SVM in terms of running
times. In contrast, MC-SVM has prohibitive running times under the implementation used in this work (Spider Toolbox).

Regarding complexity, the OvA approach solves K SOCP problems with three SOC constraints each; the OvO approach solves
K(K — 1) /2 SOCP problems with three SOC constraints each; and the proposed all-together approach solves a single SOCP prob-
lem with K(K — 1)/2 + 1 SOC constraints. In this context, the complexity of OvO-SOCP and MC-SOCP is similar, while the OvA
approach is the most efficient one (although it is the one with the worst performance among the three methods).

5. Conclusions

In this work, we present three multi-class SVM methods based on second-order cone programming formulations. Our work
extends the ideas of One-versus-One, One-versus-All, and MC-SVM to second-order cones, conferring robustness to the methods,
given the ability of SOCP-SVM to generalize the class patterns better by following a robust optimization approach. The SOCP-
SVM method also has a balanced design since each constraint corresponds to a particular training pattern that must be correctly
classified up to a rate of 7, assuring adequate classification performance for all available classes. Empirically, we observed that
the proposed approaches achieve better overall results on eight benchmark data sets. The gain is particularly important in the
two most overlapped datasets (Glass and Hayes-Roth), where MC-SOCP achieves an improvement of 7% compared with other
SVM methods.

Our main contribution is the development of the MC-SOCP approach for the simultaneous classification of all classes in one
single SOCP problem. The OvO-SOCP and OvA-SOCP methods are novel formulations with interesting advantages, such as more
accurate results than the traditional versions and greater simplicity than the “all-together” approach. Their derivation, however, is
relatively straightforward, given the state-of-the-art. For MC-SOCP, on the other hand, the construction of one single optimization
problem that includes all comparisons between training patterns, and the proof that this formulation can be written in a linear
SOCP problem, presented a more challenging task.

We identified the following research opportunities for future work:

There is a pressing need for more efficient implementations of second-order cone programming formulations. Faster SOCP
implementations that exploit the structure of the SVM problem are needed for them to become real alternatives to traditional
SVM for large scale datasets. Recently, a very fast multi-class SVM implementation based on parallel programming has been
proposed [30], and similar extensions can be made to our proposals.

o The extension of these approaches to kernel approaches may lead to better performance, thanks to their ability to construct
non-linear classifiers.

Second-order cone programming formulations have interesting properties for class-imbalanced classification. Since the pa-
rameter 7 controls Type I/l errors, a differentiated value of this parameter may help to construct better classification func-
tions that help to achieve accurate results in under-represented classes. This is particularly relevant in multi-class domains,
where it is relatively common to find skewed class distributions, and classifiers tend to favor the better-represented classes
and produce classifiers with poorly balanced performance [31]. Recently, we proposed a novel SOCP methodology to exploit
this virtue for binary classification [32], and we are currently working on its extension to multi-class SOCP.

o One-versus-One and the proposed “all-together” strategy required the construction of several classifiers (one for each pair of
classes), and therefore the running times and complexity grow quadratically with the number of classes. Although finding
applications with more than 10 classes is unlikely, reducing the complexity of such approaches is an interesting challenge.
Recently, the OvO-SVM method has been adapted to filter out non-competent classifiers [33]. Such extensions could make
the proposed approaches faster and scalable to multi-class problems with several categories.

Multi-class classification via SVM has strong potential in several domains. One example is credit scoring, where multi-class
SVM have been used to deal with two types of defaulters: those who cannot pay because of cash flow problems, and those
that lack of willingness to pay [34]. We strongly believe that practitioners can benefit from the performance of the proposed
SOCP-based methods, and we consider their application in different domains as future work.
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Appendix A. Concavity of the objective function of problem (26)

Proposition A.1. Let f : WKK=1 » wnKK=1) _, 9 be a function defined by f(ot, u) = e o — m |©To — ®TUe||2. Then, the func-
tions flet, -) and f{ -, w) are concave.
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Proof. On the one hand, the gradient and the Hessian of f{ -, u), with respect to «, are given by:
Vof—e— ﬁ(@ _UTH)(O - dTU)a
and
Vief =~ (@~ UT®)(© - UD)",

respectively. On the other hand, the gradient and the Hessian of fle, -), with respect to u, are given by

1
Vuf = K—H\I"I@(@T(x — ®TY,u)
and
1
Vlsz = _m\IJJCDCDT\IJa,
respectively, where
ozl 0 s 0
0
aikly
‘I/oz _ : - : c mnK(K—l)an(K—U.
akly
. 0 e aik-1ln

Clearly, both Hessian matrices are negative semi-definite symmetric. Therefore, functions f{e, -) and f{ -, u) are concave. [
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