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ABSTRACT The original RVM classification model uses the logistic link function to build the likelihood
function making the model hard to be conducted since the posterior of the weight parameter has no
closed-form solution. This article proposes the probit link function approach instead of the logistic one for
the likelihood function in the RVM classification model, namely PRVM (RVM with the probit link function).
We show that the posterior of the weight parameter in PRVM follows the Multivariate Normal distribution
and achieves a closed-form solution. A latent variable is needed in our algorithms to simplify the Bayesian
computation greatly, and its conditional posterior follows a truncated Normal distribution. Compared with
the original RVM classification model, our proposed one is a Fully Bayesian approach, and it has a more
efficient computation process. For the prior structure, we first consider the Normal-Gamma independent prior
to propose a Generic Bayesian PRVM algorithm. Furthermore, the Fully Bayesian PRVM algorithm with a
hierarchical hyperprior structure is proposed, which improves the classification performance, especially in

the imbalanced data problem.

INDEX TERMS Bayesian analysis, imbalanced data problem, probit link function, RVM classification.

I. INTRODUCTION

In statistics, Relevance Vector Machine (RVM), initially
proposed by [24], is an algorithm that uses the Bayesian
model to obtain the parsimonious solutions for regression
and probabilistic classification. RVM has obtained success-
ful applications in text image recognition (e.g., [20], [23]),
image classification (e.g., [6], [28]), time series analysis
(e.g., [14]), mechanical fault diagnosis (e.g., [7], [12]), and
electric demand forecasting (e.g., [21], [32]). As a general-
ized linear model, RVM has an identical functional form to
the Support Vector Machine (SVM) but obtains a comparable
performance with fewer kernel functions. Since the complex
formation of the likelihood function, the original RVM has to
use an Expectation Maximization (EM)-like learning method,
and it is therefore not a fully Bayesian model. [29] proposed
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the Bayesian RVM classification model to address this issue,
but it is not computationally efficient. This article proposed
a concise RVM with the probit link function (PRVM) model
to complete the RVM classification framework. PRVM clas-
sification model employs the probit link function to build the
likelihood function and achieves the closed-form solution for
the weight parameter’s conditional posterior. Compared with
the original RVM and the Bayesian RVM models, the PRVM
model is efficient and straightforward.

The imbalanced data problem is the most challenging one
in the classification field. Imbalanced datasets are common
in real practice where the small number of samples is our
research interest in a binary classification problem. In the
medical field, cancer patients only account for a minority of
the total samples. But if the minority samples are ignored or
misclassified, the losses and negative impact are unaccept-
able. Most traditional classifiers are developed by maximiz-
ing the overall classification accuracy rate, and they cannot
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bestow the minority class in the imbalanced data a convincing
classification result. A worse situation is that the minority
class is ignored by the classifiers, and all the samples are
classified as the majority class. A hierarchical prior structure
proposed by [9] is considered in this article to modify the
PRVM classification model for the imbalanced data problem.
This prior reduces the dimensions of parameter space and
builds the inner connection between hyperparameters. The
present paper’s numeric studies show that this hierarchical
prior structure improves the classification results for the
imbalanced data problem.

A. SUPPORT VECTOR MACHINE WITH KERNEL
FUNCTIONS

In binary classification, we are given a set of input data
Strain - _ {(xtlmm’ ytlmm)’ (xtzmm’ ytzmm)’ o .(xilram’ y;raln)}
along with the corresponding class label, y/*" € {—1,1}.
From the training data, we wish to learn a model of the depen-
dency of the class label on the inputs to make accurate predic-
tions for the unseen values of x. A very successful approach
to the classification is the Support Vector Machine (SVM).
For the linearly separable data, SVM constructs an optimal
separating hyperplane as the classification borderline obtain-
ing the maximum distance between two classes for a binary
dataset. When we do not have a linearly separable training
dataset, the Kernel trick comes in handy. The idea is mapping
the non-linear separable dataset into a higher-dimensional
space where we find a hyperplane that can separate the sam-
ples. If we use a mapping function that projects the data into
a higher-dimensional space, SVM’s decision rule will depend
on the dot products of the mapping function for different
samples. The kernel function is employed here to reduces
the complexity of finding the mapping function and defines
the inner product in the transformed space. [27] and [18]
proposed that the output of SVM for an arbitrary data point
xo can be expressed as a weighted summation of the form

n
Florw) = wik(xo, x{“") + wo, (1
i=1
where k(-,-) is the kernel function, wy and w; are weight
parameters, i = 1,2,...,n. Note that xo can be a train-
ing data point or a test data point. The Radial Basis Func-
tion (RBF) Gaussian Kernel, namely

2
_Ixi=xl )
2y2 ’
is used throughout this article. RBF Gaussian Kernel is the
most popular kernel function in Statistics and Machine Learn-
ing fields. The SVM output for the training data ™" can be
expressed as the matrix form

k(x;, X;) = exp (

f(xtrain; W) — Ktminw’ (2)
where w = (wg, wi, ..., wn)T is the weight parameter and
] i i in\T
Ktmm — (K]tram’ Kémm, e Krtlram) . (3)
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Note that given the training data S”“", the kernel matrix

K" is fixed. The classification goal is to obtain
sign(f (x"": w)) = y"@" where W is the proper estimate
of w, sign(z) = 1if z > 0, and sign(z) = —1if z < 0.
SVM’s target function attempts to minimize the number of
misclassified samples while simultaneously maximizing the
two classes’ margin distance. Plenty of convincing classifica-
tion results in SVM have been reported, but it still has several
significant disadvantages (see [24]):

(1) The classification output in SVM is not probabilistic;

(2) The number of the kernel functions and the parameters
grows linearly with the size of the training data;

(3) The trade-off parameter in SVM, C, is necessary to be
estimated by cross-validation procedure, which requires the
large size of data and high computational quantities;

(4) The kernel functions in SVM must satisfy Mercer’s
condition.

[24], [25], and [26] introduced and developed the RVM
model as a probabilistic sparse Kernel version of SVM to
solve its above shortcomings. The next section reviews the
original RVM classification model.

B. IMBALANCED DATA PROBLEM

We define S:r:ain — {(x;min’ y;rain) e Stmin Dy o= 1,i =
1, ..., n}is the positive or minority training class and $7%" =
{(xgram’ y;fram) c Sl‘}’am . yifralrl — —l, i = 1’ e l’l} is the

negative or majority training class. The class type, {minor-
ity, majority} and {positive, negative} are used to describe
{S{iainr Sl‘iain}‘

Definition 1: Let |A| denote the number of the elements in
a set A. Define the number of samples in the positive class and
the negative class as N[ﬁmi” = |ST"”| and N — |§train|
respectively. The imbalanced degree of data is defined as
b — Nrtlmm/le;ram' ' '

The condition of N/ > N " is called the imbalanced
data problem. Note that » > 1 in imbalanced data. b repre-
sents the imbalanced index of the sample dataset. The larger
value b is, the more severely imbalanced situation of the
sample dataset has.

The present article is organized as follows: the detailed
introduction of the original RVM classification algorithm is
stated in Section 2. Section 3 proposes two PRVM classifica-
tion algorithms. The numeric studies are posted in Section 4,
including the simulated and real data studies. The compar-
isons between the Bayesian RVM and PRVM are illustrated
in Section 5. Section 6 concludes this article with some future
research discussions.

1. RVM CLASSIFICATION

Relevance Vector Machine (RVM) is a Bayesian treatment
for the output of the Support Vector Machine (SVM). The
present article only focuses on the RVM classification, which
applies the Bernoulli distribution and the logistic link func-
tion to SVM’s output in (1) and constructs the probabil-
ity density function p(y|x) for the classification problems.
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The logistic link function is the cumulative distribution func-
tion of the logistic distribution, which is a continuous proba-

bility distribution. The logistic distribution is defined as

e~ (t=1)/s
8logis(t; 1, §) = ——————. )
ogLs s (1 4 e—(I—M)/S)z

The logistic distribution receives its name from its cumu-
lative distribution function, which is an instance of the family
of logistic functions. The cumulative distribution function
of the logistic distribution is also a scaled version of the
hyperbolic tangent, which is the CDF of the standard logistic

distribution:
1
Glogis(t§ nw=0s=1)= m (@)

The logistic sigmoid link function is used to map f(x; w)
into [0, 1]. The likelihood of the training dataset is

1+y tram
p(ytram |W) l_[ Glogzs (f(xlmzn ) 2
1—y [frain
. Vi
: [1 — Glogis (f(xﬁram; w))] :
1+,Vlt-mi”

n

2

<1+€Xp( Ktram ))

1—ytrain

i=1

exp(_K;rainw) 7
’ ( : train ’ ©)
1 + exp(—K;"""'w)

where Ki”“i” and w are defined in (2) and (3). The original
RVM classification model proposed by [24], [25] introduced
a zero-mean Gaussian prior distribution over w, namely

=[[Nw0,a7) =Nwl0, A, (@)

s=0

pw|a)

where & = (ag, a1, ...,0)7, A = diag(ag, a1, ..., o),
oy is the hyperparameter associated with weight w;, and
s=0,1,2,...,n This prior helps to obtain the sparsity con-
straint. Compared with SVM, RVM classification has fewer
relevant vectors because of the sparsity prior. The Bayesian
model provides a posterior distribution for w as

POy ) = PO \w)p(wle)
[ porainiw)p(wle)dw
s(w)
= train ’ (8)
p(y" ™ er)
where s(w) = p(y"®" |w)p(w|er), which implies that
pPWY™™ o) oc s(w). 9

The original RVM classification model obtains w, which is
the estimation of w, by maximizing s(w). The classification
function for the training data Sy, is

1 1
train = si n( i _ _) , 10
Vx § 1 + exp(—=K"™"y) 2 (19)
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where K" is defined in (3). A test data can be defined

as Stest {(xtcst ytest) (xtcst’ytest) (xizvt’yizvt)} where
test
]

€ X C R', X is in the same vector space as the training

data. The response y/"”’ € {—1, 1} indicates two classes,

j = 1,...,m. In the imbalanced data problem, we define

test __ test test test . (test __ s
o Z e o) st 1] 2 e
= 2 Yj y“==Lj=1....m}
class1flcat10n functlon for a test data Sy is

YISt — sion ; _ 1 (11
* 14+ @Cp(—K’e”ﬁi) 5 )

where Ktest (Ktest Kéest, e Ktest)T Ktevt —

(1’ k(x]t_est xtram) k(xtest train)’ e k(x]t_est tram)) J —
1,2,...,

The original RVM classification algorithm is stated as
follows:

Algorithm 1 The Original RVM Classification Algorithm
Input. The training data: (x1,y1), (¥2,¥2), ..., (Xn, Yn),
xieXCRandy e {-1,1},i=1,....n
0. Let r = 1 and initialize w and « to obtain the started
values w! and a1, calculate

h = Vy log g(w)
=@ (y—[o(@iw),...,a(gw)]) —Aw,
H = —VV,loggw) = ® B® +A, (12)
where Bis a (n+ 1) x (n+ 1) diagonal matrix with diagonal

elements b;; = a(d)iw)[l — a(q&,-w)];
1. Fix a and update w with

wH = w' + H) Ay (13)
2. Fix w and update « with
t
t+1 _ Vs
a = w_%’ (14)

where y! =1 —a'Hg,s=0,1,2,...,n

3. Repeat steps 1 and 2 until suitable convergence and
obtain wq, the mode of w;

Output. The final estimation of w is wyp =
H'®"By|,—y,.

Note that wyip, the maximum posterior of w, is obtained
by Laplace’s Method in [24], which approximates a Nor-
mal distribution with the mean value wq to the posterior
of w. [4], [15], [30] concluded that RVM is better than
SVM in the fields of classification and regression. They also
showed that the conduction speed of RVM is faster than
SVM. Nevertheless, [29] indicated several shortcomings of
the original RVM, mainly caused by the complex likelihood
function. [29] proposed a Bayesian RVM model, which ame-
liorated the original RVM classification model by directly
doing the Gibbs sampling process from the posterior based
on the log-concave property. Although the Bayesian RVM
model works, it is non-efficient and high-computational.
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1.0 — — logistic link function
—— probit link function

0.6
G(x)
0.4

0.0

FIGURE 1. Logistic and Probit Link Functions.

This article proposes the probit link function to form a new
likelihood function in the RVM classification model instead
of the logistic one in the original algorithm. Benefiting from
a latent variable, this new likelihood function can lead to a
more concise posterior, which follows a Multivariate Normal
distribution.

IIl. RVM CLASSIFICATION WITH PROBIT LINK FUNCTION
A. THE PROBIT LINK FUNCTIONS

A probit model is a type of regression where the dependent
variable has two values, and the independent variable is on
(—00, +00). The probit model aims to estimate the probabil-
ity that the observations with particular characteristics will
fall into a specific category, so it is famous for the binary
classification problem. The probit link function Gpopir(x) is
used to map f(x; w) into [0, 1]. Gpopir(x) is defined as

! 1 1
Gprovit(1) = ®(t) =/ EXP(—Ezz)dZ- (15)

—o0 V21
Figure 1 shows the logistic and probit link functions. The
logistic one has slightly flatter tails. The probit curve
approaches the axes more quickly than the logistic curve.
In the binary classification problems, they are the same in the
application.

B. GENERIC BAYESIAN PRVM CLASSIFICATION MODEL
The Bernoulli probability of every data point is

train i
1+y i 1—yfrain

pi=R T (1-R) =, (16)

where R; = Gpropis(K/™"w), K™ and w are defined in (2)
and (3). The likelihood function of the training dataset is

n
Po" ™ w) = [ pi
i=1

1 +),{rut)1 1—ytrain

n 1
=[[r > a-rR)
i=1
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n 1 ylrain
_ train, N —-5—
= | | Gprobit(Ki W) 2 .
i=1
|_‘,{rain

T, (17)

(1 = Gpropir (K}™"w))

Following [2], we bring in a latent variable u for the probit
link function:

o= (L1 i )
indep.
i ~ N(EKw,1). (18)
We can show

R; = Gprobit (Kiw)

Kiw 1 1 )
= - EMP(_EZ )dz
+00 1 1 )
= /0 EexP(_E(M — Kiw)")d
= P(u; > 0). (19)

Note that 1 —R; = P(u; < 0). Rewrite the likelihood function,
including the latent variable

. n 1 +y;rain lfyfmin
P(ytmm|w, W = 1_[ (1(Mi>0)) (1(/4,-50)) 2

i=1

(i — Kiw). 0)

Follow the original RVM classification model to introduce
a zero-mean Gaussian prior distribution over w, namely

pwler) = [ TN Ows10, o) = Nw[0,47H),

s=0

where @ = (ag, a1, ..., , A = diag(ao, o1, ..., ay),
oy is the hyperparameter associated with weight wg, and
s = 0,1,2,...,n. A Gamma hyperprior is called for each
o;. The Gamma hyperprior is

(agla, b) ~ Gamma(ag|a, b).

The full posterior is

train

pw, y"", a, p)
gl 1 I 7
= Q)" 2 |A|2exp(—§w Aw)
n 1 Jryzfmin 17".{rain

(Lu<0) : o — Kiw).

T (s0) 7

i=1
The conditional posterior of w is

. 1 n
pooly™™, e, p) o exp(—wT Aw) [ [ d(ui — Kow). - 21)
i=1

Theorem 1: The conditional posterior of w follows a Mul-
tivariate Normal distribution

powly"™" . p) o N, V), (22)
whereV=A+K'K,w=V~"KTp.
Proof: See Appendix Al. |
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-5 0 2 5 10

Ui

FIGURE 2. Sampling From a Truncated Normal Distribution.

The conditional posterior of «j is

1

1
plaglwy, a,b) o af exp( — Easwz) oy

¢ exp(—bay)
+1-1 1
= ot: 2 exp[ — b+ wa)ots]
1 1,
o« Gamma(a + 3 b+ Ews). (23)
The conditional posterior of w; is

plilw, y"™, o)

& (1(Mi>0)) (1(Mi§0)) T (i — Kiw)
— 8R; (ui) 1(u,->0) lf yvi=1 "
8R; (ul) 1(”1’50) lfy[ = —1’

where g, = ¢(u; — Kiw), i = 1,2, ..., n. This conditional
posterior is a truncated Normal distribution and the sampling
process may be inefficient. When K;w is far away from 0, one
sampling process of (24) for y; = 1 or y; = —1 would have
a low acceptable rate. Figure 2 shows a situation where we
sample some negative values from a Normal distribution with
a mean value of K;w = 2. Only the shaded area can satisfy
our requirement, and the acceptable sampling rate is low.

[16] proposed following Lemma 1 with a 100% acceptable
rate sampling method for this conditional posterior.

Lemma 1: [16] Let u be a uniform random variable
on (0, 1), the variable Z follows a normal distribution
Z ~N(b,1).

(1) D = b+ & Y(ud(—b)) and Z|Z < 0 have the same
distribution.

(2)D=b+ d 11 — udb)) and Z|Z > 0 have the same
distribution.

Proof: See Appendix A2. (]
Fori = 1,2,...,n, we can do the sampling of u; as
follows based on Lemma 1:
(1) Sample
u ~ uniform(0, 1); (25)

VOLUME 9, 2021

(2) If y; = 1, calculate
i = Kiw + &7 (1 — ud(K;w)); (26)
3) If y; = —1, calculate
ni = Kiw + @~ ud(—K;w)). (27)

®(-) is the cumulative distribution function (CDF) of the
standard Normal distribution. The following pseudo-code is
implemented to perform this Generic PRVM classification
model.

Algorithm 2 The Generic PRVM Classification Algorithm

Input. The training data: (x1,y1), (¥2,¥2), - .., (Xn, Yn),
xieXCR andye{-1,1},i=1,...,n

0. Let r = 1 and initialize w, &, and u to obtain the started
values w!, &’ and u!. Choose (a, b), the number of burn-in B,
and the number of iterations 7';

1. Fix &' and p, draw a new w'*! according to (22);

2. Fix w't! and p/, draw a new a’*! according to (23);

3. Fix «’T! and w'*!, draw a new u'*! according to
(25, 26, 27);

3. Repeat steps 1, 2 and 3 until suitable convergence is
obtained by T iterations;

Output. The final estimation of w is w = (T — B)™!

T

> owh

t=B+1

+

Algorithm 2 is more succinct and efficient compared with
the original RVM (see [24]) and the Bayesian RVM (see [29]).
The conditional posteriors all have closed-form solutions, and
the sampling process is simple. For the imbalanced data prob-
lem, we follow the Hierarchical Bayesian RVM classification
model in [29] to apply the hierarchical prior structure in [9]
to PRVM.

C. FULLY HIERARCHICAL BAYESIAN PRVM
CLASSIFICATION MODEL

This subsection follows the hierarchical prior structure in [9]
but is applied to the PRVM classification model instead of the
regression problem. As one of the main contributions of [9],
the hierarchical prior adds another layer random-coefficient
structure for prior of &, which reduces the parameter dimen-
sions. [9] shows that the estimation of parameters in the
Generic RVM regression is not consistent, and the dimensions
reduction by the hierarchical prior can solve this issue. This
Fully Bayesian method could relate «;’s with the coefficient
parameter and enhance the inner connection of parameters.
Compared with [9], our model makes some improvements.
Only n dimensions of the parameters were considered in [9].
The error term of the parameters, wg and ¢, were ignored.
This present work considers all n + 1 dimensions in the
parameters. In the numeric study part, [9] specified all the
hyperparameters and only sampled w and « in the Gibbs
sampling process. The numeric studies in this project run
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the full Gibbs sampling iterations, including all the param-
eters. Compared with the Hierarchical Bayesian RVM model
in [29], our Fully Hierarchical PRVM classification model is
more concise in the sampling process and more efficient in
the numeric studies.

Recall the prior for wy is

pwslas) = N(wsl0, ;1. (28)

Reparametrize o as g = o, N1, ..., nn), Wwhere
ns = log(ag), and s = 0,1,2,...,n. [9] defined the
hyperprior for » is

1~ N1 (g1, T2 p41), (29)

where X117 = (1 — p)L41 + p1n+11;'1—+1, I+ is an identity
matrix, and 1,4 is a vector with all values of 1. Note that
p should remain in the interval of (0, 1). The interpretation
of p is to maintain the trade-off between absolute freedom of
o’s when p is close to 0 and the total tightness of «g’s when
p is close to 1. 72 should be relatively large because sparsity
is still an important goal in RVM classification. The value
of p indicates the relative contribution of the joint effects
between all the «;’s, the value of 72 controls the magnitude of
information in «. Based on their expected effect, we propose
the constant priors for p and w, a conjugate prior for 2,
namely

p(p) = Uniform(0, 1),

p(n) = Uniform(0, 1),
p(t™%) = Gamma(c, d). (30)
Since we only add a new layer to the prior, the Fully con-
ditional posterior for w remains unchanged as (22). For the

joint posterior of &z, we can reach it through its reparametrized
version 11, n = log(a),

p(n| others) o< p(wla(n)p(nlu., p, %)

(Tl re’“”) o0 (35 em)

n+1

.exp{ 2T2(1 Z(m W’
0 n+l
220 = o)1 +np) [Z(”A ”)] }

(3D

It seems hard to draw samples for the posterior of y, but we
can show the posterior’s desired log-concave property.

Theorem 2: The conditional posterior of ns, p(ns|others)
is log-concave.

Proof: See Appendix A3. d

Based on the log-concavity, the Adaptive Rejection Sam-
pling (ARS) Method employed by the Bayesian RVM models
in [29] can be applied again. See Appendix Bl for more
details about the ARS sampling method.

77456

The prior for p allows us to write

p(p| others) o< p(p)p(yliL, p, T2)

. ’11 | exp{ B 2;
(1—=p)2(14+np)2 2t5(1 = p)
n+1 0

o .
Z("s W 21— o )

n+1
[Z(n, u)} } (32)

The method of Ratio of Uniforms is used to sample from this
conditional posterior. See Appendix B2 for more details about
the Ratio of Uniforms sampling method. The posterior of u
is

p(u others ) o p(w)p(elpe, p, r2)
n+1

7 2(1 Z(ns >

n+1 2
p PR—
+2r2<1—p><1+np>[§"’ g )} }

[ exp{

n+1 ( Zf+11 m)
xexp] — ———(u—
272(1 + np) n+1
o N Z?fll ns 21+ np) 33)
n+l1’ > n+1 ’

For 72, we have

p(r*2| others )
o p(rHp(lp, p. %)
o () exp(—dr (DT

1 -
cexp | — s =l ) ET 0 — plg)
2t

n+ 1 n+l1
o Gam(c+T —{ Z(ns w?

n+1
0
(1—p><1+np>[z(’“ “)} }) GY

The samples of i and 72 are easy to obtain from their special
closed-forms. Based on the above derivations of full condi-
tional posteriors, we have an alternative Algorithm 3.

IV. NUMERIC STUDIES

A. SIMULATION DATA STUDIES

To make the comparisons easier, we use the same simulated
datasets as [29] in this subsection. Five two-dimensional sim-
ulated Gaussian datasets are chosen and they are distributed
as:

X;
X;= < ’11) ~ Uniform,(a;, b;), (35)
XlJ2
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Algorithm 3 The Fully Hierarchical Bayesian PRVM
Classification Algorithm

TABLE 1. The Criteria for Classification Evaluation in RVM Studies.

Input. The training data: (x1, y1), (x2,¥2), ..., (Xn, Yn),
xieXCR andye{-1,1},i=1,...,n

0. Let 7 = 1 and initialize w, &, 1, m, p and 2 to obtain
the started values w;, a;, us, m;, p;, and r,z. Choose (a, b),
(c, d), the number of burn-in B, and the number of iterations
T;

1. Fix other parameters and draw a new w;| according
to (22);

2. Fix other parameters and draw a new &, according
to (31);

3. Fix other parameters and draw a new p,4 according
to (31);

4. Fix other parameters and draw a new my4 according
to (33);

5. Fix other parameters and draw a new p;4+1 according
to (32);

6. Fix other parameters and draw a new Tz2+1 according
to (34);

7. Repeat steps 1 — 5 until suitable convergence is obtained
by T iterations;

Output. The final estimation of w is w =

T

(T -B7" 3 w.

t=B+1

b
;

FIGURE 3. Simulated Gaussian Data for Numeric Studies.

wherei = —1,1landj=1,...,n;

1 10 4 6
(B (2) e

All the variables in X_; j and X ; have the class labels —1
(Majority) and 1 (Minority), respectively. We set five kinds
of sizes, (n,, n,) = (30, 30), (15, 30), (12, 30), (6, 30), and
(3, 30) to illustrate the performance of different algorithms in
different-sized data. b = 1, 2, 2.5, 5, 10 for these five cases
and a larger b indicates a more severely imbalanced dataset.
Following Figure 3 shows the training datasets.

Eight criteria listed in Table 1 are used to evaluate the
performance of algorithms in this article. The calculations

of ry" and ry*" use the same-sized test data as the training
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; [pirain_ytrain|
Training Data Global Accuracy Rate ptrain = ¥ Z9x ]

n
- —Frain_,frain g jfrain_]
Training Data Positive Class Accuracy Rate r;f‘“" _ v Y Yy ‘

n
D
[gtesT=ylesT]

Same Size Test Data Global Accuracy Rate rtest — —
Test —, fest g . test
Y =1 & =1
Same Size Test Data Positive Class Accuracy Rate ptest _ 1y Yo Yy !
P np
stest_, stest
Smaller Size Test Data Global Accuracy Rate ry test — Lﬁ:y*il
Stest_, stest g, stest
tes Y =1y & 4 =1
Smaller Size Test Data Positive Class Accuracy Rate r;teét _ly Y = Yy I
D
Ttest_, ltest
Larger Size Test Data Global Accuracy Rate pltest _ 1Y T Y ‘
= 1.
Ttest Ttest Ttest
N Y =1 & =1
Larger Size Test Data Positive Class Accuracy Rate r lpt“ t_ 1y Y ; y ‘
"p
d train __ test __ train __ test __ S 11 ized
ata, n =n =n,n =n = np. Smaller-size

and larger-sized test data are used for the calculations of
(rgte”, r;’”’) and (ré,’“’, r},’”’), which means n* < n < n,
n, <np < nf,. The simulation data studies use all these eight
criteria. The real data studies in next subsection only apply
plrain rI’,’ ain rées’ , and r[’f‘” because it is hard to create more
real test data. All the test datasets in this article keep the same

8
imbalance index b as the training data, namely

|St_est| B |Sl_rain| B
|S{ist | |Siain |

We run the Algorithm 2 and 3 with 7 = 5000,
B = 500, (a,b) = (1,1/999), and (c,d) = (1,1/999)
on the simulated datasets, and run the Algorithm 1 30000
iterations. Algorithm 2 and 3 recieve the significant conver-
gence after 500 itrerations but Algorithm 1 cannot obtain
the parameters’s convergence as we show before. The eval-
uation criteria come from Table 1. For all Algorithm 1, 2,
and 3, we repeat the experiments 100 times for every case
in Figure 3. Plus the simulation studies results in [29],
Tables 2-6 display the mean values and standard devia-
tion values (shown in the bracket) of 100 repeated results
for all the algorithms in the RVM classification frame-
work, including the original RVM classification model
([24]), the Generic Bayesian RVM classification model
([29]), the Fully Hierarchical Bayesian RVM classification
model ([29]), the Generic PRVM classification model, and
the Fully Hierarchical PRVM classification model. The larger
accuracy rate is indicated by boldface.

These simulation studies show that PRVM has a similar
performance as the original RVM and the Bayesian RVM
models for the moderately imbalanced datasets. For the seri-
ously imbalanced data as b = 5, 10. Two algorithms of
PRVM outperform the others. Especially for the case of
b = 10, the PRVM is significantly preferred.

B. REAL DATA STUDIES

We choose four real imbalanced datasets, “‘pima”, “seg-
ment0”’, “vowel0”, and “glass5” from the KEEL-dataset
repository (see [3]). Their imbalanced indexes are 1.87,
6.02, 9.98, and 22.78, respectively. “pima” dataset is orig-
inally from the Indian National Institute of Diabetes,
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TABLE 2. The Results of Simulated Data Study (b = 1).

aind testh e | ltestd — testh < Ttestd
rirain riest rateste | pltest? | ptrain® | test rateste | ltest
. 09848 | 09703 | 09848 | 09683 | 09922 | 0988 | 09814 | 09617
Original RVM
(0.0319) | (0.1777) | (0.2066) | (0.1623) | (0.0441) | (0.3882) | (0.2744) | (0.2371)
. ) 09823 | 09710 | 09780 | 09732 | 09993 | 09980 | 0.9980 | 0.999%
Generic Bayesian RVM

(0.0148) | (0.0254) | (0.0306) | (0.0209) | (0.0047) | (0.0080) | (0.0141) | (0.0022)
09770 | 09678 | 09705 | 09674 | 09993 | 1.0000 | 09990 | 0.9998
0.0170) | (0.0328) | (0.0390) | (0.0300) | (0.0067) | (0.0000) | (0.0100) | (0.0016)
09990 | 09770 | 09729 | 09792 | 09987 | 09907 | 0.9900 | 0.9987
(0.0071) | (0.0947) | (0.0833) | (0.0914) | (0.0094) | (0.0802) | (0.0735) | (0.0593)
09876 | 09717 | 09766 | 09778 | 09993 | 09967 | 09930 | 09911
(0.1701) | (0.0760) | (0.0568) | (0.0750) | (0.0067) | (0.1350) | (0.1060) | (0.1254)

a (ntrain — 30,ntrain — 30) b (ntest = 30, ntest — 30) c
(ngtest = 10, n;?est — 10)’ d (ni{n”" =90, nptest — 90)

Hierarchical Bayesian RVM

Generic PRVM

Hierarchical PRVM

TABLE 3. The Results of Simulated Data Study (b = 2).

train® testh -steste dtestd train® testh stestc ttestd
ry Y Ty ry T p p "p

09709 | 09660 | 09699 | 09777 | 09522 | 09588 | 09683 | 0.9631
(0.0411) | (0.0487) | (0.1821) | (0.1552) | (0.1041) | (0.1066) | (0.1188) | (0.2633)
09796 | 09791 | 09773 | 09757 | 09680 | 09693 | 09760 | 0.9698
(0.0257) | (0:0235) | (0.0418) | (0.0147) | (0.0690) | (0.0542) | (0.0870) | (0.0378)
09760 | 09822 | 09740 | 09808 | 09707 | 09767 | 09700 | 0.9798
(0.0236) | (0.0214) | (0.0443) | (0.0138) | (0.0616) | (0.0477) | (0.0823) | (0.0322)
09802 | 09724 | 09707 | 09719 | 09711 | 09640 | 0.9640 | 0.9636
(0.1507) | (0.0322) | (0.0408) | (0.0192) | (0.2340) | (0.0854) | (0.0875) | (0.0527)
09816 | 09874 | 09778 | 09843 | 09698 | 09667 | 09667 | 0.9781
(0.1251) | (0.0348) | (0.0328) | (0.0412) | (0.1456) | (0.0603) | (0.0778) | (0.0783)

a (n;:rmn — 30,”;””” — 15)’ b (nflest — 307 ntpest — 15)’ c
(nfltest — 107n;test — 5)’ d (nifest — 90,71?8“ — 45)

Original RVM

Generic Bayesian RVM

Hierarchical Bayesian RVM

Generic PRVM

Hierarchical PRVM

TABLE 4. The Results of Simulated Data Study (b = 2.5).

TABLE 6. The Results of Simulated Data Study (b = 10).

-train® -testh -steste dtestd train® -testb -stestC Itestd
g g ) "y p "p p p

09091 | 09091 | 09091 | 09091 | 0.0000 | 0.0000 | 0.0000 | 0.0000
(0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000)
09091 | 09091 | 09091 | 09091 | 0.0000 | 0.0000 | 0.0000 | 0.0000
(0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000) | (0.0000)
09503 | 09148 | 09118 | 09187 | 05233 | 0.1667 | 02200 | 0.1922
(0.0357) | (0.0417) | (0.0758) | (0.0332) | (0.3914) | (0.2485) | (0.4163) | (0.2118)
09771 | 09654 | 09691 | 09631 | 07333 | 07267 | 07600 | 0.7467
(0.1622) | (0.0274) | (0.0472) | (0.0000) | (0.0479) | (0.2988) | (0.4314) | (0.2480)
09802 | 09757 | 09818 | 09797 | 07434 | 0.8842 | 09113 | 0.8444
(0.0236) | (0.0395) | (0.0407) | (0.0124) | (0.2214) | (0.1856) | (0.1431) | (0.1685)

a (n;'ra,zn — 307 n;rtun — 3)’ b (nzast — 307 ntest — 3)’ c
(HZtESt — 107n;test — 1), d (nlrfest — 90,7’Lpt65t — 9)

Original RVM

Generic Bayesian RVM

Hierarchical Bayesian RVM

Generic PRVM

Hierarchical PRVM

TABLE 7. The Classification Results of Real Datasets.?

Dataset b Dimension | Total Data Size | rfrei | plest | plrain | plest

0.9331 | 09366 | 09132 | 0.9184
0.9155 | 0.9271 | 09155 | 0.9183
pima 1.87 8 768 0.9140 | 0.9229 | 0.9773 | 0.9588
0.9502 | 0.9411 | 0.9527 | 0.9344
0.9689 | 0.9331 | 0.9774 | 0.9551
0.9153 | 0.9201 | 0.9104 | 0.9006
0.9221 | 09133 | 0.8935 | 0.8994
segment( 6.02 19 2308 0.9066 | 0.9161 | 09122 | 0.9205
09182 | 09074 | 0.9072 | 0.9032
0.9077 | 0.9216 | 0.9103 | 0.9200
0.8662 | 0.8721 | 0.0000 | 0.0000
0.9012 | 09195 | 0.3012 | 0.3558
vowel0 9.98 13 988 0.9363 | 0.9388 | 0.8331 | 0.8733
09103 | 09131 | 0.3611 | 0.3210
0.9411 | 0.9416 | 0.8591 | 0.8825

train® testh steste | ltestd | L train® | | testb steste | ltestd
Ty Ty g Ty p "p p "p

09609 | 09687 | 09631 | 09688 | 09377 | 09283 | 09322 | 09400
(0.0355) | (0.1330) | (0.1163) | (0.1383) | (0.1952) | (0.1542) | (0.1622) | (0.2266)
09693 | 09745 | 09729 | 09732 | 09375 | 09403 | 09550 | 09433
(0.0296) | (0.0294) | (0.0416) | (0.0186) | (0.1015) | (0.0920) | (0.1088) | (0.0580)
09679 | 09710 | 09650 | 09731 | 09383 | 09325 | 09275 | 09414
(0.0376) | (0.0286) | (0.0482) | (0.0171) | (0.1212) | (0.0860) | (0.1390) | (0.0541)
09637 | 09700 | 09786 | 09737 | 09401 | 09400 | 0.9450 | 0.9467
(0.0091) | (0.0350) | (0.0542) | (0.0330) | (0.0905) | (0.1038) | (0.1667) | (0.0934)
09651 | 09719 | 09764 | 09619 | 09411 | 09458 | 09575 | 09431
(0.1967) | (0.0526) | (0.0512) | (0.0302) | (0.0975) | (0.0729) | (0.1111) | (0.0833)

a (nizﬂain — 30,71;0“”." — 12)’ b (n%est = 30, n;}est — 12)’ c
(n;test — lojn;test — 4)’ d (nf{.est — 907ngest — 36)

Original RVM

Generic Bayesian RVM

Hierarchical Bayesian RVM

Generic PRVM

Hierarchical PRVM

TABLE 5. The Results of Simulated Data Study (b = 5).

strain® ~testh nsteste ttestd train@ testb stestC Itestd
Ty ) ) Ty p "p p p

09233 | 09198 | 09140 | 0.8897 | 04332 | 03183 | 02884 | 03005
(0.0262) | (0.0822) | (0.1522) | (0.1422) | (04111) | (02211) | (0.2995) | (0.3011)
08956 | 08694 | 08733 | 0.8703 | 03833 | 02250 | 02250 | 0.2306
(0.0642) | (0.0465) | (0.0562) | (0.0421) | (0.3896) | (0.2807) | (0.3518) | (0.2600)
09419 | 08964 | 08883 | 0.8893 | 07100 | 0.5300 | 0.5850 | 0.5489
(0.0667) | (0.0674) | (0.0943) | (0.0711) | (0.4203) | (0.3846) | (0.4425) | (0.3689)
09700 | 09700 | 09167 | 09600 | 0.7805 | 0.8633 | 0.8500 | 0.8411
(0.1139) | (0.0317) | (0.0512) | (0.0241) | (0.1140) | (0.1639) | (0.2901) | (0.1406)
09700 | 09781 | 09750 | 09606 | 07997 | 0.8837 | 09000 | 0.8500
(0.0213) | (0.0316) | (0.0547) | (0.0223) | (0.1033) | (0.1631) | (0.2052) | (0.1362)

a (nzlrain = 30, nérain — 6), b (n%est = 30, n}tyest — 6), c
(n;test — lojn;test — 2), d (nifest — 907nétest — 18)

Original RVM

Generic Bayesian RVM

Hierarchical Bayesian RVM

Generic PRVM

Hierarchical PRVM

Digestive and Kidney Diseases. It consists of several med-
ical predictor variables and one target variable. Predictor
variables include the number of pregnancies the patient has
had, their BMI, insulin level, age, and so on. It is modi-
fied by [3]) to rename the output as “‘positive” and ‘“‘neg-
ative” to create an imbalanced dataset. The *“‘segment0”
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0.9579 | 0.9579 | 0.0000 | 0.0000
0.9579 | 0.9579 | 0.0000 | 0.0000
glassS | 22.78 9 214 0.9378 | 0.9641 | 0.7783 | 0.8739
0.9579 | 0.9579 | 0.0000 | 0.0000
0.9688 | 0.9772 | 0.8892 | 0.9103
@ Results in the table are listed by Original RVM, Generic Bayesian RVM,
Hierarchical Bayesian RVM, Generic PRVM, and Hierarchical PRVM from
top to bottom.

data comes from the Image Segmentation DataSet (see [8]),
whose instances were drawn randomly from a database of 7
outdoor images. The images were hand-segmented to create
a classification for every pixel, and each instance is a 3 x 3
regions. The ‘“vowel0” dataset is an imbalanced version
of the Connectionist Bench (Vowel Recognition-Deterding
Data) DataSet (see [8]), which consists of a three-dimensional
array: speaker, vowel, and input. The speakers are indexed by
integers 0 — 89, the vowels are indexed by integers 0 — 10.
For each utterance, there are ten floating-point input values,
with array indices 0 — 9. The “glass5” also originally comes
from the USA Forensic Science Service, including of 6 types
of glasses, which are defined in terms of their oxide content
(see [8]).

All the datasets are randomly divided into two parts: the
training data (80%) and the test data (20%). Four criteria
are chosen from Table 1, r[é‘" i ptest ptarin and plest The
classification results are listed in Table 7. In the weakly
imbalanced dataset, all five algorithms are similar. With the
increase of the imbalanced index b, the Hierarchical models
perform better.
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TABLE 8. Epalsed Programming Time ¢ of Bayesian RVM and PRVM
Models.?

TABLE 9. Maximum Likelihood Value of Bayesian RVM and PRVM Models.

Data Size 30-30 30-15 30-12 30-6 30-3

Data Size 30-30 30-15 30-12 30-6 30-3
X . 877582994 | 40447.4915 | 38074.4325 | 14604.5066 | 16167.2713
Generic Bayesian RVM
6419.9621 3565.7886 | (2127.4783) | (1049.5469) | (3893.8587)
X 236.5257 45.1316 42.4868 41.1134 40.6392
Generic PRVM ¢
(1.5314) (1.5714) (8.0555) (3.1998) (6.0307)

% Time is measured in seconds.
bR Programmings are conducted on Intel(R) Xeon(R) Silver 4110 CPU @
2.10GHz.
¢ AdapSamp::rARS is used for log-concave posterior sampling.

V. COMPARISON BETWEEN THE BAYESIAN

RVM AND PRVM

We can conclude from the numeric studies that the Bayesian
RVM and PRVM models are similar for classification accu-
racy results. The only theoretic difference between them is
the link functions for the likelihood. The Bayesian RVM uses
the logistic link function, but the PRVM employs the probit
one. It is still worth discussing more comparisons between
them.

A. ELAPSED PROGRAMMING TIME

The Bayesian RVM model needs the ARS method to conduct
the sampling process. The model has to conduct one sampling
iteration for every dimension of w. Also, we do not have a
strategy to determine the suitable support values for the ARS
sampling process, so the ARS method could be inefficient.
PRVM can sample the whole vector w directly from its
posterior since it follows a Multivariate Normal distribution.
Table 8 lists the elapsed programming time for these two
models. We conduct every experiment on the simulated Gaus-
sian datasets with 5000 iterations. Repeat every experiment
100 times and calculate the mean and standard deviation
values listed in Table 8. The PRVM is significantly more
efficient than the Bayesian RVM.

B. MODEL SELECTION

Many parameter estimation problems adopt the likelihood
function as the objective function. When enough training
data are available, the accuracy of models can be improved
continuously. However, as the cost of model complexity
increases, it also brings up a widespread problem in machine
learning, namely overfitting. Therefore, the problem of model
selection seeks an optimal balance between the complexity
of the model and the model’s ability to describe the dataset.
Many information criteria have been proposed to avoid the
overfitting problem by adding a penalty for model com-
plexity. We introduce two commonly used model selection
methods: Akaike Information Criterion (AIC) and Bayesian
Information Criterion (BIC).

AIC is a standard to measure the goodness of model fitting
(see [1]). It is based on entropy and provides a standard
to balance the complexity of the model estimation and the
goodness of model fitting. Generally, AIC is defined as:

AIC =2k —21In(L), (37)
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0.9999928 0.9999928 0.9999928 0.9999927 0.9999927
(1.0120 x 1079) | (1.0120 x 1075) | (1.0120 x 107%) | (1.8935 x 107%) | (1.0593 x 10~5)
0.9999986 0.9999986 0.9999986 0.9999985 0.9999986
(4.9653 x 1077) | (5.3061 x 1077) | (5.3061 x 10~7) | (4.1018 x 10~7) | (5.1192 x 10~ 7)

Bayesian RVM

PRVM

where k is the number of model parameters, and L is the
maximum value of the likelihood function. It is common to
choose the model with minimum AIC.

BIC is similar to AIC, and it is also used for model selection
(see [19]). The penalty term of BIC is larger than AIC since
BIC also considers the number of samples. When the sample
size is large, it can effectively prevent the model’s complexity
from being too high. The definition of BIC is:

BIC = k1In(n) — 21n(L), (38)

where k is the number of model parameters, n is the number
of samples, and L is the maximum value of the likelihood
function. Given the same data, the two RVM models in
this project, Bayesian RVM and PRVM, have the same &
and n. So we only need to focus on L to compare them
in the cases of AIC and BIC. Choose the Gaussian simu-
lated datasets defined in (35) and (36) and repeat the pro-
cess of seeking maximum-likelihood value 100 times for
every simulated dataset in the Bayesian RVM and PRVM.
Table 9 shows the mean and standard deviation results.
In the case of I:, the Bayesian RVM and PRVM are sim-
ilar. However, the PRVM seems a little preferred than the
Bayesian RVM.

VI. CONCLUSION COMMENTS

Two RVM with the probit link function (PRVM) classifica-
tion algorithms are proposed in this article. The posterior of
the weight parameter in the original RVM has no closed-form
solution, so it is hard to conduct. The intricate likelihood func-
tion is the reason for this. The original RVM uses the logistic
link function to construct the likelihood function, which leads
to all the difficulties in the algorithm. Benefiting from the
probit link function, the posterior of the weight parameter
in PRVM follows a Multivariate Normal distribution. PRVM
is a more compact algorithm, and its programming speed is
significantly faster than the Bayesia RVM, which is the algo-
rithm proposed in [29]. The Fully Hierarchical PRVM follows
the hyperprior structure in [9] to improve the classification
performance in the imbalanced data problem.

A study of the comparison between Bayesian RVM and
PRVM is conducted. The numeric studies show that these
two models have similar classification accuracy results. For
the severely imbalanced data, PRVM is significantly better
than the Bayesian RVM. Also, PRVM is more efficient than
the Bayesian RVM in the case of programming time. From
the perspective of model selection, PRVM is a little preferred
than the Bayesian RVM in AIC and BIC cases.
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APPENDIX A
Al. PROOF OF THEOREM 1

train

pwly"™™ o, n)

x exp(—%wTAw) l_[ (i — Kiw)

i=1

_ 1 n
= exp| — E(WTAW + ) (- Kiw)z):l
) i=1

o« exp [ %(WTAW + Z ((Kw)* — ZMiKiW)>]
L i=1

roo1
= exp| — E(WTAW +w/ KTKw — 2WTKT[L)]

1
= exp[ — E(w — MW — )]
X Nn+1(ﬁ’, M_l)v
where M =A+ K"K, w =M"'K" .
A2. PROOF OF LEMMA 1
It is obvious that

D = b+ & L (ud(—b))

)= 22D
YA

du(D)
= P(D) = 3D Lo<u<1) = (D — b) L(p<0).

It is a similar process to prove another statement.

A3. PROOF OF THEOREM 2
The conditional posterior of any 7 in 3 is

p(n | others )

_ m =’

Nk 1 >
X exp ? — 5 exp(nk)wk m

Pl —w) Y (s — )

Pk — 1) s=0r5k }
222(1 — p)(1 + np) 2(1 — p)(1 +np)
where k =0, 1, 2, ..., n. For a constant C, the log-posterior

of ny is

l,? = log p(nk| others )
l+@m—1p
2021 - p)(1 +np)
n
ol — ) Y (s —p)
s=0,s#k
2(1 — p)(1 +np)

1
= C+ 3 — 5 expmwn]

S — ) +

The second divergence is
82

an

1+(n—1)p
2(1 = p)(1 +np)’

1
L= ) exp(nk)Wi —

Because 1 + (n — 1)p > O forany p € (—1, 1), %l,? <0
always holds. ‘
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APPENDIX B

B1. ADAPTIVE REJECTION SAMPLING METHOD

Sampling plays an important role in statistics. Sampling from
the conventional distributions can be done directly by statis-
tics software like R, but it is hard to do the sampling from
the unconventional distributions. [5] proposed the Rejective
Sampling method to conduct the sampling of unconventional
distributions. It samples from a proposed conventional distri-
bution and sets a ratio to decide the acceptance or rejection
of this sampling value. But the Rejection Sampling method
needs an upper boundary to restrict the proposed conventional
distribution, and people do not have a specific approach to
determine this boundary. The original idea of the Adaptive
Rejection Sampling (ARS) method was proposed by [11].
It can determine the certain upper boundary of the uncon-
ventional distributions and has a high acceptance rate for
the sampling process. For distributions whose probability
density functions are log-concave, the Adaptive Rejection
Sampling (ARS) method is powerful and efficient.

REJECTION SAMPLING METHOD

The Rejection Sampling method is a typical Monte Carlo
Sampling method. When the aim distribution X ~ px(x)
is not suitable for direct sampling, the Rejection Sampling
method employs a proposal distribution ¥ ~ gy(y), which
can produce the sampling values quickly. The basic idea is
to sample a random value y' from the proposal distribution,
then accept y' as the sample of aim distribution py(x) with
the probability of px (y/)/(M gy(y')), where | < M < coisa
constant.

Algorithm 4 The Rejection Sampling Method
Input. The sample size N and the aim distribution px (x).
0. Determine the proposal distribution gy (y) and constant
M,leti =1,
while i < N do:
1. Sample u ~ U(0, 1), y; ~ gy ();
2. If u < px(vi)/(M gy(y;)) then x; = y;; else repeat
Steps 1 and 2;
3.i=i+1;
Output. x = {x1, x2, ..

., Xy} are the sample values.

Although the Rejection Sampling method works, it would
produce inaccurate results and the process is inefficient
sometimes. First, if the aim distribution px(x) has peak
value in some internals, the Rejection Sampling method may
include samples that should not have been accepted. When
the dimension of the aim distribution increases, the ratio of
px(yi)/ gy (yi) convergence to 0 with NV increasing. This would
result in that a useful sample is rejected before it is produced.
The most challenging thing is to find the proper proposal
distribution gy (y) and the bounded constant M.

ADAPTIVE REJECTION SAMPLING METHOD
For a better sampling performance in practice, we need a
proposal distribution closer to the aim one. [11] proposed
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FIGURE 4. The Tangential Function w (x) at s; in ARS Method.

the Adaptive Rejection Sampling method idea. It exercises a
series of envelope functions to do the sampling. If one sample
value is rejected and it will be included to construct a more
compact envelope function. First, we define the concavity and
convexity of functions.

Definition 2: Iff (x) is continuous on [a, b] and the second
derivative exists.

(1) When f"(x) > 0 on (a, b), f (x) is convex on [a, b];

(2) When " (x) < 0 on (a, b), f(x) is concave on [a, D).
A necessary assumption of the ARS method is that the aim
distribution is log-concave. If the aim distribution function
is px(x) defined on D < R, based on Definition 2, let
Vx(x) = —log(px(x)) and V)’(’((x) > ( always holds on D.
ARS method needs serial support points s1 < s < ... < S
to construct the envelope function. The more support points
there are, the higher acceptable rate the sampling process
will have at the efficiency cost. In Figure 4, let wy(x) be the
tangential function of Vy(x) at support point si:

Wi (x) = Vy(si)x — i) + Vx(se), (39)

where k = 1,2,...,m. We obtain m tangential functions
based on the support points.

W, (x) = max{wi(x), wa(x), ..., wyu(x)}. (40)

Because Vy(x) is the convex function on D, and wy(x)
are the tangential functions at sg, where k = 1,2,...,m.
So W, (x) < Vx(x). Figure 5 shows the W,,(x) based on two
support points. After transformation, we have an envelope
function

exp(=Wn(x)) = exp(=Vx (x)) = px (x). (41)

Then a piecewise proposal function is obtained based on
exp(—Wp(x)):

Tn(x) = cpexp(=Wy(x)), (42)

where ¢, = ( f]D) exp(—Wy(x))dx)~! is the regularization
constant. The basic idea of the ARS method is to first
sample the random values u from U(0, 1), x” from m,(x).
Ifu < exzzfj—L\;,:Lc’))’ we accept x” as the sample value from
px (x). Otherwise, we add x’ into the support points set S,
to obtain S,+1 = S, Jx’, which will construct a more

VOLUME 9, 2021

RS S, -
RIS NG B //,/’
BRI = /;’/’
S S e
wix) T~ N e
S
e w, (x)

FIGURE 5. wp(x) Based on Two Support Points in ARS Method.

Algorithm 5 The Adaptive Rejection Sampling Method

Input. The sample size N, the aim distribution px (x).

0. Let i = 1 and determine the support points set S;;

while i < N do:

1. Vx(x) = —log(px(x)) and construct the tangential
functions of Vx(x) based on the points in Sj;

2. Sample u ~ U(0, 1), x’ ~ m,(x) o exp(—W,,(x));
3.Ifu < W{:Lv%, x; = x and S;y; = S;; Else,
S; = S; | Jx' and return to Step 1.

Output. x = {x1, x2, ..., xy} are the sample values.

compact W,11(x). Repeat this step until we have enough
acceptable samples.

Thereafter, several improved ARS methods were pro-
posed. [10] proposed the MABS method, which combines
the Metropolis-Hastings and ARS methods. But this approach
produces a Markov chain, which makes the samples are
related to each other. [22] proposed a new ARS method that
can also solve log-convex distribution sampling. It divides
the distribution function into several sections based on the
concavity and convexity, then sampling every section. [31]
summarized all the existing ARS methods and published the
AdapSamp package in R. In this project, we use AdapSamp ::
rARS function in R to conduct the Adaptive Rejection
Sampling method.

B2. ADAPTIVE REJECTION SAMPLING METHOD

This subsection introduces the ratio of uniforms method,
which is a random number generation approach. This method
was original proposed by [13]. Then [17] further improved
this method. Suppose that a bivariate random variable
(U1, Uy) is uniformly distributed and satisfies the following
inequality:

0<U <=gW/Uy),

where g(x) is any nonnegative function. So X = U,/U; has a
density function f(x) = f;l’((;‘)) ;- The joint density of U; and
U,, denoted by fi2 (11, up) is

k, if0<u; <gu/up)

0, otherwise,

Si2 (uy, up) :{
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where k is a constant number. Conduct the following
transformation from (u1, up) to (x, y):

u
x ==,
ui

y=uj.

It is evident that u1 = y, up = xy. So the Jacobian for this
simple transformation is:

8u1 au1

T N I (U

J = 8“2 3u2 _‘y X =)
ax ay

Rewritten fyy(x, y) as:

Sox,y) = 120, x y) = ky,

where 0 < y < /g(x). The marginal density of X, denoted
by fi(x), is obtained as follows:

fix) = Soy(x, y)dy

NI
=/0 kydy

21v&()
(]

/«/@

_ k
= zg(x)
= f(x),

whe're k istaken as k = fg(ﬁ' Thus, it is shown that f,.(-) is
equivalent to f(-).

In practice, we need to choose the rectangle which encloses
the area 0 < U; < /g (U2/U)) on the domain of (Uy, Us).
The basic idea is to generate a uniform point in the rectangle,
and reject the point which does not satisfy 0 < wu; <
/g (uz/uy). So in this method, we generate two independent
uniform random draws u; and u» from U (0, b) and U(c, d),
respectively. The rectangle is given by:

0<u =b, c=<up=d,

where b, ¢ and d are given by:
b =sup/g(x), c¢=—supx/gx), d=supxy/gx).
X X X

The sampling process is as follows (see [17]):

(1) Generate u; and u, independently from U (0, b) and
Ulc, d);

() If u} < h(uz/uy), setx = up/uy. Else, return to (1).
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