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Parameter settings of support vector machine (SVM) have a great influence on its performance. Grid
search combining with cross-validation and numerical methods by minimizing some generalization
error bounds are two usually adopted methods to tune the multiple parameters in SVM. However, the
grid search is often time-consuming, especially when dealing with multiple parameters while the
numerical methods are very sensitive to the initial value of the parameters. In this paper, we present a
hybrid strategy to combine a comprehensive learning particle swarm optimizer (CLPSO) with Broyden-
Fletcher-Goldfarb-Shanno (BFGS) method for effectively tuning the SVM parameters based on the
generalization bounds. Rather than locating a single local optimum, the hybrid method can identify
multiple local optima of the generalization bounds, which can greatly improve the stability of the
parameter settings. The experimental results show that the proposed method can efficiently tune the
parameters of both L1-SVM and L2-SVM and achieve competitive performance compared with other

optimized classifiers.

© 2010 Elsevier B.V. All rights reserved.

1. Introduction

Support vector machine (SVM) is a newly developed classifica-
tion technique, which aims at solving the classification problem
by maximizing the margin between two opposite classes [1,2].
One of the important tricks of SVM is the introduction of kernels,
which enable SVM to have the ability of dealing with infinite or
nonlinear features in a high dimensional feature space. Besides
SVM, Kkernel trick has also been widely used in many other
machine learning algorithms, such as principal component
analysis (PCA), linear discriminant analysis (LDA) and marginal
fisher analysis (MFA) etc., resulting in many powerful
kernel-based learning machines [3-5]. With kernels, the linear
techniques can be easily extended to handle nonlinear problems,
which have shown great improvements compared with the linear
methods in many real world applications, such as image
recognition, information retrieval and manifold data analysis
[6-8]. However, the performance of kernel methods strictly
depends on their hyperparameters, especially the kernel para-
meters that directly control the nonlinear mapping of the
features. Therefore, the tuning of parameters, known also as the
model selection, plays an important role in kernel methods. In this
paper, we mainly concentrate on the model selection of SVM,
which has gained great attentions in the last several years. A
simple and direct way is to use the grid search on the log-scale of
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the parameters in combination with the cross-validation proce-
dure on each candidate parameter vector [9,10]. This is an usually
used parameter tuning method in other kernel methods [6,8].
However, the exhaustive grid search over the parameter space
may result in a large number of model trainings and unacceptably
long run time if there are multiple parameters. Another approach
is to minimize some generalization bounds, such as the leave-
one-out (LOO) error bounds, using numerical optimization
methods [11-14]. The numerical methods are generally more
efficient than grid search. However, owing to the non-convexity of
the generalization bounds, these methods may get stuck into local
optimum and cause instabilities [9,13]. In other words, the tuning
of parameters cannot be fully solved by the numerical optimiza-
tion methods, which are known for their fast convergence rate but
high sensitivity to the initial point. Recently, some global
stochastic optimization techniques, such as genetic algorithm
(GA), particle swarm optimization (PSO) and simulated annealing
(SA) algorithm have been adopted to tune the SVM parameters for
their better global search abilities [15-18]. These methods,
although can find the global solution in a high probability, are
limited by the facts that they usually suffer from the problem of
premature convergence, the slow convergence rate and the
convergence to a single point.

In this paper, we propose a CLPSO-BFGS method to adjust the
parameters of SVM based on two informed LOO bounds to address
the above problems. CLPSO is an improved version of PSO with
better global search abilities [19]. However, it still suffers from the
problem of slow convergence rate and the convergence to a single
solution, which makes it unreliable in real world applications if
the local optimum is not good enough. On the other hand,
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although sensitive to the starting point, the numerical optimiza-
tion methods usually possess very fast convergence rate to reach a
local optimum. Hence, in this paper we propose to combine the
global search ability of CLPSO and the local search ability of BFGS
to tune the SVM parameters. Different from the existing methods,
the hybrid method aims at effectively computing multiple global
optima of the multimodal functions and therefore can find a
group of candidate parameters for SVM. Finally, a better
parameter pair can be selected from these candidate parameters.
The remainder of this paper is organized into five sections.
Section 2 gives some preliminary studies about the informed LOO
bounds of SVM. The proposed method will be detailed in Section
3. The experiments are described in Section 4. The discussions and
conclusions of this paper are finally presented in Section 5.

2. Preliminary studies
2.1. SVM formulations

For a two-class classification problem, SVM finds a hyperplane
that maximizes the distance between the hyperplane and the
nearest sample of each class in the feature space [1]. There are
mainly two types of SVM for classification in practice, namely
L1-SVM and L2-SVM. Given | samples x;eR™, i=1, ...,l with labels
yie{ + 1}, the SVM formulation with 1-norm of the slack variables,
named as L1-SVM, is as follows:

. 1 2
min - |w|+C|g], )
st yiwdX)+b)y>1-&, & >0 vi

where ¢; denotes the slack variables, £é=[&;, &, ...,&] and C
adjusts the training errors and the term 1/2|w/|’. Its dual form is
to solve the following quadratic optimization problem:

max W(x) =eTa—%chch
st. 0<o<Ci=1,...1 @
yla=0,

where e is the vector of all ones, a represents the Lagrange
multipliers and Q is a I x | symmetric matrix with Q=y;y;K(x;, X;).
K(x;, X;) denotes the inner product of ®(x;) and ®(x;) and ® is a
nonlinear function that maps the input vector to a higher feature
space. In practice, K(x;, X;) is calculated through a kernel function
instead. Gaussian RBF kernel is one of the mostly used kernels and
defined as follows:

2
K(x;,x;) = exp <_ M) )
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where ¢ is the kernel width parameter.
In L2-SVM, it uses the 2-norm of the slack variables ¢&; in the
objective function. Thus it formulates as follows:

. 1 2 C 2
min o |w|’+5 &[5 @
st yiWwdX;)+b)>1-¢;, & >0 vi

By introducing the Lagrange multipliers o, one can obtain its
dual form as follows:

1 I
Toy_ 2 oy 1
max e‘a—oo <Q+C>a
st 0>0i=1,.1 )
yla=0.

where I is an identity matrix. Given a new test sample x to be
classified, for both types of SVM, its label can be predicted

according to the following decision function:

l
Fo0 =sgn( > yikx,x)+b) ®)

i=1

where b is a biased value.

2.2. Generalization error bounds of SVM

In the numerical model selection methods, the tuning of
parameters is usually done by minimizing an estimate of a
generalization error such as the leave-one-out (LOO) error or the
k-fold cross-validation error. In general, LOO procedure gives an
almost unbiased estimate of the expected generalization error of a
learning method [20]. However, it suffers from the disadvantage
of its high computational cost [20]. In LOO procedure, one
instance is left out in turn for testing, and the training and testing
will be repeated | times. Since a non-support vector can be
correctly classified by the remaining training samples when it is
omitted (i.e. non-support vector X; does not change the decision
function of [6] for its «;=0), a coarse estimate of the LOO
generalization error rate can be approximated as follows:

LOO Err < %nSV )
where nSV is the number of support vectors (SVs) and [ is the
number of training vectors [2]. This bound, although simple in
computation, is too loose to the real LOO generalization errors and
cannot be directly applied in SVM model selection. Some tighter
bounds have been proposed by researchers in recent years. For the
hard margin SVM with no bias b, Vapnik proposed that the LOO
error is bounded by the following equation [1]:

D> _R*|wl|’
LOO Err< W = I 8)

where p=2/|w| is the margin between the two decision
hyperplanes and D=2R is the diameter of the smallest ball
containing all training samples. The hard margin SVM is defined
as follows:

. 1 2
min > [w]

st yi(wd(x;)—b) =1,

®
i=1,..1

where R? is the objective value of the following one-class SVM
optimization problem:

max 3 BKx;,X;)— 3B BiK (X, X))
i ij

Bi=0i=1,..1 (10)
St eTp_1
By using the span idea, Vapnik and Chapelle further extended
the bound (8) to the general separable problems where the bias b
is given [21]. For separable case (hard margin SVM without
training errors) with bias, they proved that the LOO error rate on
training data is bounded by:

1SD _ SD|w|?

LOO Err< Tp = 4 an

where S is the span of all support vectors (see details about S in
[21]). From the lemma 2 in [21], we have S < Ds, < D, where Dy, is
the diameter of the smallest sphere containing the support
vectors of the first category (those with 0 < a; < C). Note that it
is very difficult to calculate S. Then for hard margin SVM, we can
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relax (11) and obtain a new LOO bound, shown as follows:

D?|w|®  R?|w]*

) l

Note that L2-SVM can be reduced to a hard margin classifier

simply by replacing w, the ith sample ®(x;) and the kernel function
w D(x;)

K(x;x;) with W= ( ¢ ﬁ) OX;) = 1 and
VCyie;

f((x,-,x]-) = (I( (Xi,Xj)+ "—C’f) where e; is the m-dimensional vector with

LOO Err < (12)

all zeros except that the ith component is equal to one, 6;=1 if i=j
and 6;=0 otherwise. Then the radius-margin LOO error bound of
(12) for hard margin SVM can be extended to the non-separable L2-
SVM. That is, for L2-SVM, the following bound holds [12]

<2
[

2
LOO Err< R H

w
I

(13)

where R° can be obtained by solving an alternative optimi-
zation problem of (10) by replacing the term K(x;X;) with
I?(xi,xj) = (K(x,-,xj)+ ‘)—CJ) Obviously, we can see that bound (8) and
bound (13) are very similar to each other. Bound (13) has been
proved to be very effective for choosing the parameters for L2-SVM
[11,12] but not so good for L1-SVM [22]. For L1-SVM, recently
several LOO bounds have been proposed. Based on the span idea,
Chuang et al. proposed a differentiable LOO error bound [6], referred
as the modified radius-margin bound:

A 1
(R2+C>(|W|Z+ZCZ€,-)} (14)

i=1

LOO Err< %

where 4 is a positive constant close to 1. The differentiability and
the usefulness of this bound were discussed in [13]. This bound
gives a better approximation to the LOO error rate of L1-SVM than
other existing bounds but very sensitive to the initial point [13]. If a
right starting point is given, from Chuang’s study, bound (14) can be
adopted to find near optimal parameters for L1-SVM. But if the
starting point is inappropriate, although a local optimum to the
bound can be identified, the generalization ability of SVM cannot be
guaranteed [13]. Therefore, the selection of the starting point
becomes very important. Unfortunately, it is still an open problem
to find a tight differentiable LOO error bound for L1-SVM.

2.3. BFGS method for SVM parameter tuning

In SVM model selection, we need to find an optimum (global or
local optimum) regarding the generalization bounds. BFGS
method is the commonly used method [11-14,22] and the RBF
kernel is the mostly used kernel for its many good properties and
simplicity in computation. If RBF kernel is used, there are only two
parameters, C and ¢2, need to be tuned. As suggested by Chapelle
et al. [11], a variable transformation is often adopted in parameter
tuning. That is, the optimization is done in a logarithmic space
(InC, In ¢?) rather than directly searching in the (C, ¢2) space, and
(0, 0) is often adopted as the starting point. The experiments of
Keerthi et al. shows the usefulness of the LOO bound criteria and
the associated implementations [13,14]. However, considering
that there is no guarantee of the convexity of the LOO bounds, the
BFGS based parameter tuning methods may collapse if an
inappropriate starting point is chosen. Simply, this problem can
be addressed by a grid search strategy. That is to say, we can
choose a series of starting points in the parameter space and then
implement BFGS method from each starting point. Obviously, the
computation cost of this strategy will increase exponentially as
the number of parameters increases.

3. CLPSO-BFGS for tuning SVM parameters

As discussed previously, one drawback of the gradient-based
optimization methods is their sensitivity to the starting point
when dealing with non-convex problems and thus only can
ensure to converge to a local optimum. Considering that there is
no guarantee of the convexity of the LOO bounds, if an
inappropriate initial point is adopted, the gradient-based methods
may converge to a local optimum, which cannot give a right
approximation to the good parameters. In other words, the
numerical methods may occupy high computation efficiency but
lack of stabilities. Therefore, it is valuable to use some global
optimization methods to find the global (or near global) optimum.
In addition, if there are multiple local solutions to the LOO bounds,
it is also valuable to identify these multiple optima to provide
more choices for the final parameter selection. However, finding
multiple optima of a function is much more challenging and is
practically impossible by using deterministic optimization meth-
ods so far. Recently, the stochastic global optimization techniques,
such as GA, PSO and SA have been adopted to tackle with the non-
convex problems. Among them, the PSO is a relatively new
technique and has gained rapid popularity in many communities.

PSO is first proposed by Kennedy et al by modeling the social
behaviors of birds flocking [23,24]. As a population based method,
PSO has considered a lot about the cooperation and competition
among particles. but little about the particles’ individual search
ability. In the last several years, many improved variants have
been proposed. Among these new variants, the comprehensive
learning particle swarm optimizer (CLPSO) showed state-of-art
global search ability on many complex problems [19]. Different
from the standard PSO, the CLPSO uses all other particles’
historical best information to update a particle’s velocity and
thus explores a larger search space than other PSO optimizers. The
basic evolution mechanism of a single particle in CLPSO is
described as follows:

Via=wVig+c rlm);_xid) (15)

Xig = Xia +Vig (16)

where V4 and x;4 represents the velocity and position of particle i
in d dimension, respectively, w is the inertia weight, c; is the
accelerate constant, rq is a random number in ranges of [0, 1], and
fi defines which particles’ pbest the particle i should follow. pﬁi can
be the corresponding dimension of any particle’s pbest including
its own in d dimension. Although CLPSO has greatly improved the
global search ability, it still cannot satisfactorily solve the two
bottlenecks simultaneously, namely the premature convergence
and the slow convergence rate [25,26]. Another drawback of
CLPSO as well as most PSOs is that it is difficult for them to find
multiple optima of the multimodal problems, due to an intrinsic
restriction that all particles must converge to only one point at the
final step [27]. In our research, we address these problems by
supposing that the global and local searches in PSO can be treated
separately. The basic idea is, once a particle enters an optimality
region, it will quickly reach the local optimum (candidate of the
global optimum). In this sense, the only role of PSO is to guide the
particles to find the optimality region while the local search is
implemented through numerical optimization methods, such as
BFGS method. Because the parameter space in SVM is usually a
box-constrained space, a modified box-constrained BFGS method
is dynamically interleaved into the main iterations of PSO
algorithms (named as the context PSO) to implement the local
search process. Since the local search of PSO is performed by BFGS
method, the local convergence rate of the context PSO is no longer
so important while better global search ability is preferred. Taking
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all things into consideration, the CLPSO is adopted as the context
PSO in our research for its good global search ability [19].

Note that the local search is only effective when at least one of
the particles enters the optimality region that contains the global
optimum. Hence in this paper, we define a local diversity index
(LDI) to indicate whether or not the population enters into an
optimality region in a high probability. Suppose X, is the particle
with the best fitness value, xg; and xg, are the two nearest
particles to xp, LDI is measured by L(S) as follows:

2
> [*%oi—%o||
L§=—"="— (17)

Dim
2,/ 3 (ubk—Ibk)?
k=1

where S denotes the population, ub* and Ib¥, respectively, denote
the upper and lower bounds, Dim is the dimensionality of the
problem. Obviously, L(S) <1 holds. We suppose that the popula-
tion is in an optimality region with high probability if L(S) is
smaller than a predefined value Ly and the local search will be
performed using the particle with the best fitness value as the
initial solution.

The schematic of the proposed method is shown in Fig. 1. Here,
a particle P; is a row vector constructed by the parameter C and
the kernel width parameter ¢2. The modified BFGS method is
interleaved into the main iterations of CLPSO algorithm and will
be started when L <Ly is satisfied. The CLPSO iterations of the
proposed method will be stopped if a maximum number mFvals of
fitness evaluations are reached. Consider that the condition
L(S) < Lp may not satisfy in the main iterations of CLPSO, the
local search will be performed after all PSO iterations if no local
search has ever been performed. The whole optimization process
can be also terminated after one local search is performed. In this
case, only one local solution will be determined. Finally, once a
particle is chosen to perform the local search, it will be randomly
repulsed to an arbitrary location for a new global search.
Therefore, the particles in the hybrid strategy will never gather
to a single point and the premature convergence can be avoided.

For L2-SVM, bound (13) is tight enough to approximate the
LOO errors and good enough for finding the optimal parameters.

Therefore, we directly use this bound for the objective function of
the CLPSO algorithm for L2-SVM. However, for L1-SVM, the
looseness of the modified LOO error bound (14) may cause bias to
the true generalization ability of L1-SVM. In order to find the right
optimality region with high generalization ability, we use an
alternative metric, named as the sum of the error rate (SER), as the
fitness function to guide the particles to find the optimality region
instead of directly using the LOO error bound. As (7) suggested,
the number of support vectors can be a rough bound to the LOO
errors. Then in the SER metric, we consider both values of the
modified radius-margin bound (14) and the number of support
vectors. Considering that the LOO error bound value may be larger
than 1, we scale it by tan h function and the sum of the error rate
can be simply defined as follows:

SER =tan h(f)+tanh(g> (18)
where nSV represents the corresponding number of SVs and [
stands for the number of training samples. SER makes a balance
between the bound value and the number of SVs and can provide
a better guidance to the particles to find the optimality region. An
optimal SVM classifier will be trained using the obtained
parameters and then adopted to predict the testing dataset. As
mentioned previously, the hybrid method can find multiple local
optima for the objective function. When each local search is
completed, a local solution will be stored. Considering that the
LOO errors are also bounded by the number of support vectors, in
the BFGS course, the parameter vector with the minimum number
of support vectors is also recorded.

4. Experimental results and discussions
4.1. Parameter settings

LIBSVM is to implement the SVMs [28]. Parameter settings of
the hybrid method are listed in Table 1. In the experiments, the
swarm size ps is set to 5. ¢ denotes the termination tolerances of
BFGS method discussed in Section 3 and Ly is the predefined value

Step 1: Initialize the population.

Stochastically assignS =[A,..., P 1", velocities V =[V,,....V. 1", solution set T=¢, and

ps

step index k=0.
Step 2: Evaluate the fitness of all particles.

>Ups

If L(S ) is greater than the predefined value L,, directly evaluate the fitness of all

particles and go to step 4.

Step 3: Do local search.

Choose the particle with the best fitness value as the starting point and implement the local
search using BFGS method. For those particles without local search, directly calculate their

fitness values.

Step 4: Update the status of the particles.

Update the p,,, and p,. Update the particles’ velocities and locations through the

dynamic equations of CLPSO. Set k=k+1.

Step 5: Check termination conditions.

If the number of the fitness evaluations larger than mFvals, go to step 6. Or else go to step
2. Here, mFvals is the predefined maximum number of fitness evaluations.

Step 6: Final parameter selection.

If no local search is performed in the iterations of CLPSO, do local search with P Choose

the best parameters for SVM and train an optimal classifier using the selected parameters.

Fig. 1. Schematic of the CLPSO-BFGS for SVM parameter tuning.
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Table 1
Parameter settings for CLPSO-BFGS method.

Table 2
General information of the 13 datasets.

& ps Lo mFvals # Training data # Test data # Attributes

1.00e —4 5 0.05 150 Thyroid 140 75 5
Titanic 150 2051 3

Heart 170 100 13

of L(S). The maximum number of fitness evaluations mFvals is set g“ncer igg 93(7) g

. dNana

to 150. Othgr parameters of CLPSO are kept defa.ult in [19]. Among R — 400 7000 20
the newly introduced parameters, Lo plays an important role for TR 400 7000 20
the performance of the proposed method. We suppose that L(S) Waveform 400 4600 21
should be smaller than 0.1, which can ensure an enough evolution Diabetis 468 300 8
of the population. On the other hand, if Ly is too small and g‘z:;lan ggg ggg zg
L(S) < Lo cannot reach, the local search .will be started. after. all the splice 1000 2175 60
PSO iterations and only one local optimum can be identified in Image 1300 1010 18

this case.

4.2. Derivative calculation of the LOO bounds

In BFGS method, the gradients of the LOO bounds should be
calculated. Here, only the final results are presented. The details of
derivative calculation of these two bounds can be seen in [12,13].
Denote bound (14) for L1-SVM and bound (13) for L2-SVM as f;
and f5, respectively, the derivatives can be calculated as follows:

ofi 1 5> A ' A
a_l [2(12 +2) 2005 (19)
i 1| (2. A\, K g K
PP i | l:(R +E izjaz“]}’zy]ﬁ‘f‘z‘)b]izjﬁxﬁjm (20)
Lo
o 1 231 oG . 2;/31‘(] =B
oaCcT 1 _Cz R _HWH C2 } 1)
of 1 K .2 oK
507~ 1 {WZWWW + I Zﬁ"ﬁjao—z} @2)
ij Ly
2
oK oK(x;.x)) — Keu) [ xi—x; ]

(23)

002~ 502 204

where obj in (19) and (20) denote the objective value of problem

(1)

4.3. Benchmark datasets

Thirteen benchmark datasets were adopted to illustrate the
performance of the proposed method [29]. These benchmark have
been widely used to verify variant classifiers including RBF neural
networks, Kernel Fisher Discriminant (KFD), and variants of
Adaboost based on RBF neural networks [30,31]. General
information of these datasets is listed in Table 2. Organization
of the experiments is as follows: firstly, 4 of the 13 datasets,
Splice, Image, Banana and Waveform, were chosen to show the
performance of the proposed method as case study. Then, the
performance of the proposed method was compared with GA, SA
and CLPSO on the above four datasets. Finally, the optimal SVM
classifiers obtained by the proposed method were also compared
with other optimized classifiers reported in literature [30] on the
13 benchmark datasets.

4.4. Experimental results

Combined with BFGS method, the hybrid method can find
multiple local optima for the LOO bounds. In the first experiment,
4 benchmark datasets, Splice, Image, Banana and Waveform, were
adopted to do case studies. Here, only the top five parameter pairs
with the minimum test errors were recorded. The LOO error bound
values f, the number of SVs and the SER values were also recorded.
As suggested by Chapelle et al. [11], we also did the parameter
settings in the logarithmic space (InC and Ing?). In our experi-
ments, the search scope is set to [ —10,10] x [ - 10,10]. Table 3 and 4
respectively, shows the results on the four benchmark datasets
using bound (14) for L1-SVM and bound (13) for L2-SVM. The last
rows of each dataset in Table 3 and 4 are the results obtained by
BFGS method from initial point (0, 0). We scaled the attribute values
to [—1, 1] for each dataset, as suggested by [10]. Here, for L1-SVM,
only the top five parameter pairs with the least SER values were
recorded while for L2-SVM, the five parameter pairs with the least
LOO bound values were recorded.

From Table 3, the minimum error rate on Splice dataset is
0.0961 at point (6.157, 2.468) and the parameter pair with the
least SER value also produces competitive results. Note that the
error rate obtained by BFGS method from point (0, 0) is 0.3747,
which implies that BFGS method may fail to find the optimal (or
near optimal) parameters for L1-SVM from an inappropriate
initial point. For Image dataset, the minimum error rate is 0.0218
with the least SER value. As to Banana dataset, the best result is
obtained with least bound value and the parameter pair with the
least SER value can also produce competitive results. In contrast,
BFGS method from (0, 0) fails to find the near optimal parameters
with error rate 0.5594 on the testing dataset. Without data
scaling, as reported in [13], bound (14) shows competitive results
on the above four datasets from initial solution (0, 0) compared
with L2-SVM. However, if we scale the data to [ -1, 1], a common
data preprocessing step in data classification, bound (14) does not
show the same stable performance from (0, 0). Therefore, the
gradient method from a single starting point may be feasible and
efficient for some problems but not stable, making it unsafe to
use.

Table 4 presents the results obtained by CLPSO-BFGS using
bound (13) for L2-SVM. On all four datasets, the parameters with
the least LOO bound values can provide competitive test error
rates on the test datasets. Generally speaking, bound (13) for L2-
SVM is much tighter than bound (14) for L1-SVM. From Table 4,
there are also multiple optima for bound (13). Taking Splice
dataset for example, there are three different parameter pairs
with the same LOO bound values. However, we prefer to choose
the parameter pair with the least number of SVs as the final
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Results of L1-SVM (%).
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Table 4

Results of L2-SVM on four datasets (%).

Datasets InC Ing? f nSV  SER Err Datasets InC Ino? f nSV  SER Error for L2-SVM
Splice Splice
CLPSO-BFGS 6.162 2.233 0.6026 860 1.2352 0.1021 CLPSO-BFGS 5.634 2.248 0.6011 871 1.2397 0.1016
6.157 2.468 0.6196 783 1.2053 0.0961 0.802 2584 0.6117 854 1.2314 0.0993
5.882 2.216 0.6035 866 1.2389 0.1011 4,993 2269 0.6011 863 1.2356 0.1011
5.874 2.597 0.6479 740 1.1994 0.0966 4.993 2253 0.6011 869 1.2387 0.1016
- - - - - - 3.724 2283 0.6013 862 1.2353 0.1007
BFGS 10.000 0.824 0.9501 979 1.4925 0.3747 BFGS 5.717 3.070 0.6011 868 1.2382 0.1016
Image Image
CLPSO-BFGS 9.313 —2.957 0.3950 779 0.9122 0.0337 CLPSO-BFGS 0.152 —-1.753 0.3136 858 0.8821 0.0238
0.355 —0.854 0.6474 348 0.8314 0.0337 0.097 -1.681 0.3135 853 0.8794 0.0238
8.530 —2.954 0.3950 782 0.9138 0.0337 0394 -1.866 0.3147 829 0.8681 0.0208
0.666 —1.702 0.5314 415 0.7953 0.0218 0.272 —-1.686 0.3142 819 0.8623 0.0228
9.236 —2.939 0.3950 784 0.9149 0.0337 0.286 —1.677 03143 813 0.8592 0.0218
BFGS 6.489 —2.963 0.3955 781 0.9137 0.0337 BFGS 0.155 —-1.731 03135 850 0.8779 0.0238
Banana Banana
CLPSO-BFGS —0.644 —3.906 0.8479 166 1.0827 0.1133 CLPSO-BFGS —-0917 -3.668 0.4546 325 1.0966 0.1137
—0.433 —3.419 0.8763 148 1.0586 0.1108 —0.841 -3.778 0.4546 322 1.0925 0.1141
—0.818 —3.851 0.8447 167 1.0831 0.1118 —0.863 —3.759 04545 323 1.0938 0.1145
—0.605 —3.587 0.8543 158 1.0690 0.1100 —-1.106 -3.669 04567 338 1.1159 0.1141
—0.296 —3.437 0.8925 145 1.0600 0.1114 —0.850 —3.685 0.4547 321 1.0912 0.1137
BFGS —4.968 —0.043 1.8320 366 1.6735 0.5594 BFGS —1.042 -3.763 04556 335 1.1110 0.1149
Waveform Waveform
CLPSO-BFGS 6.337 —0.587 0.5045 183 0.8937 0.1085 CLPSO-BFGS -0.235 -0.139 0.3959 231 0.8973 0.1007
6.342 —1.006 0.4439 261 0.9902 0.1126 —0.461 —0.048 0.3946 234 0.9016 0.0983
7.727 —0.551 0.5151 175 0.8855 0.1087 —0.689 0.209 0.3966 229 0.9691 0.0985
7.728 —1.000 0.4433 266 0.9981 0.1120 —0.553 -0.032 0.3948 238 0.9898 0.0983
= - = — = - —0.467 -0.141 0.3951 241 0.9146 0.0993
BFGS 4,708 —1.228 0.4657 311 1.0860 0.1148 BFGS —0.532 2404 0.3995 228 0.8949 0.1015
Table 5

optimal parameters. From Table 4, we can see that with SER
criterion, except for Image dataset, the CLPSO-BFGS can produce
better results than BFGS method.

To show the complexity of the proposed method, we make
a comparison between BFGS and CLPSO-BFGS on L2-SVM by
counting the number of their fitness function evaluations, as
shown in Table 5. In general, CLPSO-BFGS needs more
computations than BFGS method (two or more times than BFGS
method). However, if a wrong starting point is chosen, BFGS
will also cost a lot of calculations to achieve to the local optimum.
For example, as to Splice dataset, BFGS needs 139 fitness
evaluations to find the local optimum from initial solution
(0, 0), while CLPSO-BFGS can search for several local solutions
within 150 fitness evaluations, namely 300 SVM trainings
including the training of one-class SVM. Hence, CLPSO-BFGS
holds a relatively high efficiency per each candidate optimal
parameter in computation. The proposed method also needs
fewer computations than grid search method. Specifically, if
5-cross-validation is adopted, then only 60 candidate para-
meter pairs can be tested using grid search method within
300 SVM trainings. Apparently, 60 candidate parameter pairs
are usually not enough for real applications. For example, if
we uniformly sample 20 x 20 points from the search space
[-10,10] x [ -10,10], it should need 2000 SVM trainings in total.
What’s more, the number of SVM trainings will increase
exponentially as the number of parameters increases. However,
the proposed method can be very effective when dealing with
multiple parameters because of the introduction of local search. In
addition, if only one parameter pair is needed, the optimization
process can be terminated once a local search is finished, which can
save a lot of computations but less stable. In conclusion, on the time
complexities, the proposed method is a little higher than the pure
gradient method but much less than the grid search method.

Number of function evaluations on four datasets (only for L2-SVM).

Method Splice Image Banana Waveform
BFGS 139 25 31 29
CLPSO-BFGS 150 150 150 150

As mentioned in the introduction section, the stochastic
optimization techniques can be directly adopted to optimize the
LOO bounds. In the following experiment, the results obtained by
CLPSO-BFGS were compared with those obtained by GA, PSO and
SA methods. Here, only L2-SVM was studied. All experiments
were run 30 times. The mean values and standard deviation of the
error rates on different datasets are presented. In this paper,
CLPSO was used to implement the PSO algorithm [32]. The
adaptive simulated annealing (ASA) algorithm was adopted to
implement the SA algorithm [33], and the GA toolbox developed
Houck et al. was employed to implement the GA algorithm [34].
For convenience of comparison, all the algorithms mentioned
above were completed when a total of 150 fitness evaluations
were reached. The number of particles in CLPSO and the
population size of GA are both set to 5. Other parameters of the
aforementioned algorithms were kept default. The results were
reported in Table 6. We can conclude from this table that CLPSO-
BFGS method can achieve the best performance among the listed
algorithms. The underlying reason is that, by adopting the BFGS
method as the local search, the CLPSO-BFGS can achieve more
accurate results than the traditional stochastic methods. What's
more, the CLPSO-BFGS can find multiple local optima to the
bounds, which can provide better results than a single local
optimum.
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Table 6
Error rates for L2-SVM (%).

CLPSO GA ASA CLPSO-BFGS
Splice 10.16 +0.00 10.16 + 0.00 10.16 + 0.00 9.98 +0.14
Image 544 +6.19 9.41 £+ 0.00 3.34+0.00 2.41+0.35
Banana 17.87 +£2.12 16.12 + 0.00 11.61 £ 0.61 11.21 + 0.25
Waveform 11.16 + 0.00 11.46 + 0.00 11.19 + 0.00 9.84 + 0.06

To further verify the proposed method, in the second
experiment, the results obtained by the proposed method were
compared with those published in literature [31] on 13 bench-
mark datasets that have been preprocessed by Radtsch. In Rdtsch’s
preprocessing, the benchmark datasets were regenerated into 100
partitions (20 for image and splice datasets) with testing and
training set (about 60:40%) [3,29]. An optimal classifier was
obtained using the proposed method and tested on each of the
datasets. The average testing error rates and the standard
deviations were recorded, as shown in Table 6. In order to
compare the algorithms, the best errors for every classification
problem were bolded. The parameter v in v-SVM is estimated by
Bayes risk p and the kernel parameter is estimated by running
n-fold cross-validation [30].

From Table 7, we can see that, the CLPSO-BFGS shows
improved performance compared with single BFGS method on
two types of SVM. At first, as also mentioned in Table 3, BFGS
method using bound (14) on Banana and Splice dataset may fail to
find the optimal parameters for L1-SVM from starting point (0, 0).
Maybe we can improve the performance of the BFGS by providing
a suitable starting point, about which, however, we usually have
little knowledge in advance, making it hard to implement.
Secondly, generally speaking, bound (13) for L2-SVM shows
better performance than bound (14) for L1-SVM, as shown in
Table 7, which lies in that bound (13) is much tighter than bound
(14) on approximating the LOO errors. Although BFGS method
with bound (13) for L2-SVM shows good enough results on most
of the benchmark dataset, we still argue its stability. For example,
for Banana dataset, the BFGS method obtains an error rate of
41.16 + 11.28 (%) from the starting point (0, 0). It indicates that
bound (13) may be also not stable if an inappropriate initial
solution is provided. By contrast, CLPSO-BFGS can achieve an
error rate of 10.44 + 0.46 (%), the best results among the listed
optimized classifiers. Again, L2-SVM with parameters selected by
CLPSO-BFGS also produces the best results on Thyroid and
Waveform datasets. Finally, one can conclude from Table 7 that
there is no classifier that can outperforms others on every dataset
while the proposed method shows competitive performance
compared with other optimized classifiers.

5. Conclusions

The task of tuning SVM parameters is important for the SVM
applications and can be fulfilled by minimizing a generalization
error bound by using the gradient optimization methods, which
are known for their fast local convergence speed but very
sensitive to the initial point. In view of the non-convexity of the
existing generalization bounds, a hybrid CLPSO-BFGS algorithm is
proposed to perform SVM model selection based on two existing
generalization error bounds. The CLPSO-BFGS maintains both the
global search ability of CLPSO algorithm and the fast local
convergence rate. The proposed strategy can also find multiple
solutions to the non-convex LOO error bound, which provides
more choices for the final parameter selection and makes the
model selection more stable and reliable. The experimental

Table 7

Test errors of the classifiers (%).

L1-SVMCLPSO-BFGS  L2-SVMBFGS L2-SVMCLPSO-BFGS

v-SVM L1-SVMBFGS

LP-AdaB QP-AdaB AdaB-Reg SVM Cross-val. KFD

Ada-Boost

RBF-Net

4.20 +2.03
22.89+1.15

4.61+2.29
23.82 +4.03

4.55+2.10
23.51+2.92

4.79+2.33
23.65 +3.03

4.71+1.88
24.62 +6.83

4.20 +2.07
23.25+2.05

4.80+2.19
2242 +1.02

4.55+2.19
22.64+1.20

4.35+2.18
22.71+1.05

4.52 +2.12 4.40+2.18 4.59 +2.22
2258 +1.18 23.98 +4.38

23.26+1.34

Thyroid

Titanic
Heart

16.02 +3.26

16.49 + 4.0

16.94 + 3.71

20.36 + 6.42

15.87 +3.13

16.14 4 3.39

15.95 + 3.26

16.47 + 3.51

17.17 + 3.4

n 17.49 1 3.53

20.29 +3.44

1755+ 3.25

26.03 + 4.60
10.44 + 0.46

27.60 + 4.71

28.75 + 4.61
11.65 + 5.90

n 28.81 + 456

26.75 +4.03

2477 + 4.63

26.04 + 4.74

n 2679+ 6.08 2591+461 2651 +4.47

30.36 +4.73

27.64+ 4.71

Cancer

4116 +11.28

4491 + 4.06

10.48 + 047

10.75 + 0.45

11.53 1 0.66

n 10.73+043 1090+ 046 10.85+ 0.42

12.26 + 0.67

10.76 + 0.42

Banana

1.68 +0.12
2644020

1.69 +0.22
2724035

1.68 +0.13
2.90+0.27

1.69+0.13
3174033

1.68 +0.12
2744021

1.49 1+ 0.12
2.61+0.15

1.66 +0.12
2.96+0.23

1.58 +0.12
270+ 0.24

1.86+0.22
2.97+026

224+ 0.46
3174043

1.93 1024
3034028

1.70 + 021
2.85+0.28

Ringnorm
Twonorm

9.58 +0.37
2350+ 1.66

9.76 + 0.47

2543 +3.57

9.78 + 0.48
2536 +2.95

n 10.70 + 0.74

10.26 + 0.40

9.86 + 0.44

9.88 +0.43

n 1053+1.02 10074051 979+ 081

10.84 +0.58

10.66 + 1.08

Waveform
Diabetis
Solar

25.69 + 4.10

2321+ 1.57

2321+ 1.63

2553+ 1.73

23.79 + 1.80

2539 +2.20

24.11 + 1.90

26.47 +2.29

2429+ 1.88

3333+ 1.79

32.75+ 3.76

33.15 + 1.83

3341+ 1.94

32331 1.81

3316+ 1.72

3243+ 1.82

3421218

36.22 + 1.80

3474+ 2.00

35.7+1.79

3437+ 1.95

24.41+2.13

29274376
12.46 + 6.77

29.26 + 2.88

29.64+2.04
33.70 £ 10.16

23.64+2.19

23714220
1052+ 0.64
476+ 0.58

23.61 +2.07
10.88 + 0.66
2.96 1 0.60

2434 +2.08

25251214

2479 +2.22

27.45 +2.50
1014+ 051
2.73 1 0.66

24.71+238

10.84 + 0.74
2.97+0.45

10.99 + 0.74
3344071

1112 +0.72
313+ 0.63

9.50 + 0.65
2,67+ 0.61

10.11 4 0.52

1022+ 159
2.76 + 0.61

German
Splice

9.95+0.78
3.32+0.65

3.33+0.62

3.87+£0.64

2.67 + 0.61

Image

2095



2096 S. Li, M. Tan / Neurocomputing 73 (2010) 2089-2096

results on benchmark datasets demonstrate that the proposed
strategy can obtain competitive results compared with other
optimized classifiers, and more stable performance than the
gradient methods and less computationally expensive than the
grid search method.
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