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KYBERNETIKA — VOLUME 53 (2017), NUMBER 4, PAGES 595-611

DISTRIBUTED CLASSIFICATION LEARNING BASED
ON NONLINEAR VECTOR SUPPORT MACHINES
FOR SWITCHING NETWORKS

YINGHUI WANG, PENG LIN AND HUASHU QIN

In this paper, we discuss the distributed design for binary classification based on the nonlin-
ear support vector machine in a time-varying multi-agent network when the training data sets
are distributedly located and unavailable to all agents. In particular, the aim is to find a global
large margin classifier and then enable each agent to classify any new input data into one of
the two labels in the binary classification without sharing its all local data with other agents.
We formulate the support vector machine problem into a distributed optimization problem in
approximation and employ a distributed algorithm in a time-varying network to solve it. Our
algorithm is a stochastic one with the high convergence rate and the low communication cost.
With the jointly-connected connectivity condition, we analyze the consensus rate and the con-
vergence rate of the given algorithm. Then some experimental results on various classification
training data sets are also provided to illustrate the effectiveness of the given algorithm.

Keywords: nonlinear support vector machine, multi-agent system, distributed optimiza-
tion, connectivity

Classification: 68M15, 93A14

1. INTRODUCTION

In recent years, classification problems have attracted more and more research attention
in machine learning, pattern recognition, and data mining [2, @]. The binary classifi-
cation setting is of great importance to classification problems because any multi-class
classification problem can be transformed into binary classification problems [23]. Sup-
port vector machine, intended to both maximize the margin and minimize the training
error over labeled training sets, is one of the most famous binary classification settings.
Over the past two decades, researchers have made great efforts to derive, implement
and analyze the effectiveness of different SVM solutions. These efforts include the de-
composition training based on dual SVMs [4, 21], the cutting-plane training based on
primal SVM with violated constraints [I4, 26] and the sub-gradient training based on
the primal SVMs [15] 25].

Distributed SVM training becomes necessary due to the rapid growth of data and the
infeasibility of a centralized system for the reason of geographical factors and limited
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computational capabilities. The parallel design of centralized SVM training is the sim-
plest distributed SVM training. In the parallel setting [I7, [I8], agents learn from small
sub-data sets and send partial SVM information to the central unit. Then the central
unit combines and processes the information it gets. Parallel SVM training can handle
massive data sets if the central unit is available. However, if the central unit fails for
some physical or computational reasons, parallel SVM training is infeasible. Therefore,
the designs of the fully distributed [13} 27] SVM training without requiring any central
unit are urgent to binary classification learning.

Due to the limited communication capabilities and time-varying factors of the multi-
agent network, switching topologies between agents bring about great challenges in the
distributed design. Many distributed optimization algorithms have been proposed with
time-varying topologies [16], 20, [30]. Because the (distributed) binary classification prob-
lem can be converted to a distributed optimization problem [5] 1], some of distributed
SVM training has been constructed using distributed optimization approaches. For
example, [I1] proposed a consensus-based distributed SVM algorithm, which adopted
the idea of alternating direction method of multipliers (ADMoM) [3] and distributed
decomposition training. The ADMoM method [I1] , whose performance was almost
the same as that of centralized SVM training, employed neighborhood information ex-
change. Nevertheless, the communication cost was large since the algorithm should
maintain the network connectivity between the agents until it converged to centralized
SVM training. Furthermore, in nonlinear SVM training, the exchanged information was
very large, and [I0] provided a distributed gossip algorithm based on directly rare sup-
port vectors exchange. This convenient method betrayed data privacy, where the goal
was to minimize the global structural error [7] with training data sets from different
agents without exchanging the training data information explicitly among them. [19]
was based on an improved distributed gossip convex hull algorithm in feature space,
where the computational limitations of each agent was fully considered.

This paper is motivated to study efficient distributed nonlinear SVM algorithms in
a time-varying multi-agent network. To this end, a distributed stochastic sub-gradient-
based SVM algorithm is proposed and analyzed. Agents in the network can only get
training subsets and have neighborhood information exchange. The technical contribu-
tions of the paper include:

e Distributed stochastic design for switching networks based on kernel
approximation: Different from the existing distributed algorithms, we propose
a distributed stochastic sub-gradient nonlinear support vector machines algorithm
based on kernel approximation in time-varying networks. We construct our dis-
tributed algorithm based on soft kernel SVM designs, whose corresponding feature
mapping may be infinity and need dimensional reduction. The feature mapping
approximation method is given to construct our algorithm in a low-dimensional
feature space. Similar to [II], the distributed sub-gradient iteration should hold
until it approaches to centralized SVM performances. However, our algorithm,
which uses stochastic sub-gradient for each agent in iteration and is constructed
in time-varying networks, is of relatively low communication cost compared with
[11]. Different from [7] and [19] based on random gossip network protocol, our
algorithm is based on another class of time-varying network, the jointly-connected
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network [16], [30].

e Convergence and performance analysis: We strictly give the convergence
rate and consensus rate of our algorithm. Different from the existing distributed
SVM algorithms [11] and [19], we adopt stochastic sub-gradient-based distributed
algorithm, which can help to take advantage of the high convergence rate. Nu-
merical simulations are given to show that our algorithm can get the same result
as the centralized ones.

The rest of the paper is organized as follows. Section [2| introduces the traditional
SVM model and some necessary preliminaries to the distributed nonlinear SVM problem.
Then, in Section 3] we formulate a distributed nonlinear SVM learning formulation in a
low-dimensional feature space and give a method to reduce the dimension of the feature
space. Next, in Section {4 the distributed stochastic sub-gradient-based SVM algorithm
and its performance analysis are given. Then, Section |5 details the experimental results.
Finally, conclusions are presented in Section [6]

2. PRELIMINARIES AND SVM FORMULATION

In this section, we first formulate a standard nonlinear SVM problem. Then we present
some preliminary knowledge related to the distributed nonlinear SVM problem.

Consider the standard semi-supervised binary classification problem. The training
set for agent i consists of n; labeled samples {(z;, yi;)};2; with ;; € R?, y;; € {—1,1}.
Given a feature mapping ¢ : R? — R??, a convex loss function C(-) : R — R U {0},
coefficients A > 0 and the local variables wj, b;, the primal nonlinear support vector
machines problem [5] can be stated as follows:

. A , 1 &
et gl - ; Cyij, hi(¢(w45)), cij), (1)
where h;(z) = wZT 2 + b; is the maximum-margin linear discriminant function; c;; are
the slack variables which contribute to the nonlinear separable training data sets. We
choose hinge loss function as the loss function, given by

C(Z/» h(l’), Z) = max{O, 1- yh((E) - Z}cv (2)

where ¢ is a positive integer. Different from [6] [24], we choose ¢ = 1 for the second term
in for accuracy.

Here, the training data set is not available on the central unit, but each agent ¢ in
the M-agent network has access to a stream of n; labeled samples with Zf\il n; = N.

As usual, the network with M agents is modeled by a graph G(t) = (M, E(t)),
t=0,1,2,... with vertex set M := {1,..., M} representing the agent/node set, and
edges £(t) describing (time-varying) communication links among the agents at time ¢.
The one-hop neighborhood of agent ¢ at time ¢ is defined by N;(t) = {q|(¢,%) € E(t)}.
Define the weights af(t) of the adjacency matrix A(t) € RM*M matching G(2), i.e.
al(t) > 0if (¢,i) € E(t) or ¢ = i; al(t) = 0 otherwise. Moreover, we make the following

assumptions on the network model:
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Assumption 2.1. The graph G(t) = (M, E(t)) and the adjacency matrix A(t) satisfy:
(a) A(t) is doubly stochastic, i.e. A(t)1 =1and 1TA(t)=1"T.
(b) For all i € M, al(t) > v if (¢,7) € E(t) or ¢ = i, where v is a positive scalar.

(¢) The graph ULB71G(m) = (M, EF) UEE+ 1) U---UE(t+ B — 1)) is strongly

m=t
connected for all t > 0 and some positive integer B.

Assumption c¢) provides a widely used connectivity condition [20] for the dis-
tributed optimization. In addition, Assumption c¢) guarantees that each agent ¢ can
collect information from its one-hop neighbors at least once during each period of B,
though the network topology is time-varying.

The following concepts are about convex function. A differentiable function f is
convex over a convex set {2, whose sub-gradient at a point x is denoted by V f(z), if

f(@) = fly) +(Vfy),z —y), Vo,yeQ. (3)

Moreover, the differentiable, convex function f is o-strongly convex over the convex set
Qif

@) > f@) + (Vi) —y) + Sl —yl%, voyeo ()

3. DISTRIBUTED NONLINEAR SVM LEARNING

In this section, we first formulate a distributed nonlinear SVM problem in a low-
dimensional feature space in Section [3.1} Then, a feature mapping approximation of
¢; for finding the low-dimensional feature space is introduced in Section [3.2

3.1. Distributed nonlinear SVM in a low-dimensional feature space

In distributed binary classification learning, the goal is to find a global h(z), and then
enable each agent to classify any new input vector z € R? to one of {—1,1} without
communicating its samples to other agents g # i. In a network consisting of M agents,
the proposed distributed reformulation of becomes:

w; ER24,b;€R 2

A M M 1 ng
min ZHwi”Q+Z;ZC(yij,hi(d)(mij))acij)
i=1 i=1 " =1
s.t.w; =wq, by =by, 1 € M, g€ M. (5)

Problem can be solved in the distributed system because each agent i can optimize
and also meet w; = wgq, b; = by, by communicating with its one-hop neighbors.
Moreover, Assumption [2.1] ensures the network-wide consensus.

Define, for notational brevity:

fi = [w;7bi}—r,
{¢>’<XU> =[¢7 (24),1]7 (6)
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It follows from (6)) that w; = (Iag+1 — Ilag41)&, where Haqyq is a (2d + 1) x (2d + 1)
matrix with zeros except for [Ilz441](24+1)(2441) = 1. Therefore, problem can be
rewritten as

min Zg I2d+1 H2d+1 fl + Z ZC yzpf QI) (‘TZJ) cl])

GieR 2 4 =1 j=1
s.t.& =&, 1eM, ge M. (7)

Substitute &; in (7)) according to the Karush-Kuhn-Tucker condition [22]:
N
&= aiyd (zi)), (8)
j=1
and set o; = [av1, a2, ;] | and (b; = [qb/ (1), d),(l‘ig), o d (Zin;)]. Then we transform

to the following form:

M

1
anelgl" e Za 12d+1 H2d+1 ¢ a; + Z g ZC yz]7¢) alvc’L])
=1
s. t. a;rgbi:a:;qﬁq, 1eEM, ge M, (9)
where ®; € R™*" is defined by
®I' = ¢ (i) "¢ (wir), Gt = 1,2,y (10)

and <I>g stands for the jth row of matrix ®;.

Proposition 3.1. «; € R™ is the solution of @ Then, with w; defined by ,
(wi,b;) € R x Ris a solutlon of (5] .

Suppose the original feature mapping is ¢° : R? — H, where H is a Hilbert space.
There exists a kernel k° : RP x R? — R satisfying the conditions of Mercer Theorem
[2], and the Hilbert space H is induced by the given kernel k°. Suppose there exists a
low-dimensional feature approximation ¢ : R? — R2¢ of the original feature mapping
@9 for agent i, where

kf(xijvxit) ~ ¢(zij)T¢(zit)7j7t = 1a 2... 5, T (11)

Construct a matrix Q; € R"*2? and K; € R™*(24+1) for agent 4’s training data set by
defining the jth rows of QQ; and K, respectively, as

Q) = ¢(ziy) " K] = ¢ (z5)", j=1,2,...m, (12)
Therefore,

O = KK ~ 0 = [0 (v57)" ¢ (2it)jt=1.2....m:- (13)
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®; is a positive semidefinite rank-(2d 4 1) kernel approximation to ®9. Substitute &, =
KK, in @ and we get:

s

1
argglnfza Ki(Iag+1 — ag41) K az+z ZC vij, K] K ai, cij)

im1 M
s.t. Koy =K]ag, i€ M, g€ M. (14)

The variable substitution
=Ko (15)

leads to
Mo
WEleZI}HIQZ% (I2g+1 — Haa41 %-F; 1;:10 vij, K7 %,c”)

s.t.yi="7g 1 €M, gE M. (16)

According to @ and , K!T = ¢(z;;) € R holds. The Problem can
be regarded as a distributed nonlinear SVM optimization with ¢; or ¢; € R24H! j =
1,2,..., M, whose solution can be obtained by algomthms discussed in Sectlon [ The
feature mapping approximation technique to find d) is given in Section

The following result can be easily obtained.

Proposition 3.2. v; € R?4*! is the solution of @ Then, with «; defined in (15)) and
w; defined in , (w;, b;) € R x R is a solution of .

3.2. Feature Mapping Approximation of ¢;

In this section, a method to find matrix Q; satisfying is discussed, which needs to
construct approximate mappings ¢ based on random projections.

Use feature mapping method to define Q;. Find a mapping ¢ : R? — R2?¢ that
satisfies

<¢O(1'ij)a °(zit)) = E[(@(2is), d(wit))]- (17)

The feature mapping ¢; for agent ¢ can be explicitly approximated by random projection
method in [I],

¢(x) = y/55lcos(v] z), cos(v] x), ..., cos(v] ),sin(v] z),sin(v] z),. .., sin(v] )]
¢ (x) = \/ 55[cos(v] z), cos(vg @), ..., cos(v] @), sin(v] z),sin(v] z),...,sin(v, ), vV2d] "
(18)
where vy,vs...,vq4 € RP are i.i.d. sampled from a distribution whose density function

is p(v). The kernels we use can determine the density function p(v). For the Gaussian
kernel for agent ¢,

kS (is, xit) = exp (—o||zis — zit[3) . (19)



Distributed classification on nonlinear vector support machines 601

we get

p(U) = (47T0’)d/2 exp(_ ||Z(!2 )’

(20)

where p(v) is from the Fourier transformation of k9.

According to [I5], we can assume that sampling of each v;; € RP for agent ¢ takes
O(p) time. The feature mapping approximation method requires O(pd) operations for
each training point. However, for a fixed d, the feature mapping approximation method
gives lower prediction accuracy than the previous one. Next, we describe how to predict
a new data point without recovering the «; in @D, when we are given the solution v in

(16). By the definitions (g, and (15, we obtain

/

N

hi(@()) = wl Gi(@) +bi = ;(2)" D" aidi(wis) = i) Kl i = pi(2) i (21)
j=1
Therefore, the time complexity is O(nd).

4. DISTRIBUTED STOCHASTIC SUB-GRADIENT-BASED SVM ALGORITHM

In order to solve the nonlinear SVM formulation , we discuss a distributed stochas-
tic sub-gradient-based SVM Algorithm. In general, we transfer problem into the
following optimization problem:

M M 1 ;
min F(v) = ZFl(’Y) = Z(fz('y) + " Zgij('Y))

€N
v i=1

A )
where  fi(vy) = §7T(I2d+1 —aq41)7, 9i5(7) = C(yij, K77, cij) (22)

where Q = {||y]|2 < R} is a bounded closed convex set in R24+1,

Remark 4.1. [25] requires F; to be strongly convex in all w; and b;, thus modifies F;
to be strongly convex in all ;. We also follow this assumption in this paper. Therefore,
we have that for all v € Q, where Q = {||7||]2 < R} is a bounded closed convex set,
IV fi()|] < My and ||Vg,;(7)|| < M, . Still, for function g;;(7y), we assume that there
exists a ¢ > 0 such that ming, ()0 ||Vgi;(z)]| = ¢.

Note that each F; is available to agent ¢ only. Define VF;;(7y) as the sub-gradient of
fi(¥)+gi;(A). The distributed stochastic sub-gradient-based SVM algorithm (Algorithm
is proposed to solve problem . The property of F; and Lemma help us to
construct Algorithm [I] and analyze its convergence performance.

Lemma 4.2. (Yuan et al. [30]) Under Assumption[2.1} denote A(¢ : s) as the transition
matrix with A(t : s) = A(t)--- A(s) and A(t : t) = A(t). For all i, g and all t > s, we
have

1 o 4o
A s 9)lig — ] < 725,

where ¢ =1 — 2>, and n = ¢V/B.
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Algorithm 1 Distributed Stochastic Sub-gradient-based SVM Algorithm
Input: X; = {(zi1,%i1),---» (Tin, Yin, ) }, PV, positive integer T', Bounded convex set (2,
1: Set v;(0) = 0,u(t) = §.

2: fort=20,1,...7T do
3: fort:=1,2,...,M do

4: Choose r;(t) € {1,2...n;} at random.
5: K] = (;5/(33”) in .

6: 2i(t) = () - - 1)V Fig, ) (i (t))-

£ Vit 1) =32y af ()2 (1).

8: ~i(t +1) = Po(3:(t + 1)).

9: end for

10: end for

Output: v,;(T)

Denote

LM
= ;%(t)- (23)

and 7;(T) = Po(%:(T)) where 4;(T) = % Z;l ~i(t). We need to analyze the convergence
performance of F;(-) at 4;(T) for every i € M and the convergence rate of Algorithm
Theorem shows that the consensus rate among the agents in the time-varying
network is at an expected rate O(InT/T).

1

Theorem 4.3. Let the step-size sequence be u(t) = ot t=1,2,...,T. With Assump-
g

tion 2.3] and Remark [£.1} for all ¢ € M and any iteration T > 3, we have

= InT
};;m o0l < ot

+4)(My + M,).

2M(

where C7 = =2 (1 )

Proof. p(t) evolves as follows:

1 Y 1 Y
p(t) = 57 Zzi(t -+ Zpi(t), (24)

where p;(t) = Po(%:(t)) —7%i(t). Summing up equation over s =1,2,...,t, we obtain

p(t) = p(1) = > uls) ZVFW()% +Z szw (25)
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Analogously, 7;(t) evolves as follows:

M t—1 M
’Yi(t) = Z[A(t —-1: 1)]zq7q ZM Z t_ 1: 5 VF qrq(s) (ryl](s))
q=1 s=1 q=1
t—2 M
+ At —1: 54 1)]iqpg(s + 1) + pi(2). (26)
Combining and (26]), we get
[7i(t) IIZ (t =1 Dligrg(1) — p(WI + [ps (1)1
+Zu(s) [[A(t =1 8)lig — |||V Fary(Ya(9)l
s=1 qg=1
t—2 M 1 1 XM
+ D A =15+ 1)) — a7 11Pa(s + DI+l 57 Zpi(t)H' (27)

For all ¢ € M, ~74(1) = 0 and p(1) = 0 holds. Therefore,

M
1D A = 1= D]igrg (1) = p(D)] = 0. (28)

The second term ||p;(t)|| is bounded as follows:

i (B[] < ||Palyi(t) Za (t — 1)yt — 1)

M:

+ut=1) ) ai(t = DIVEF, 1) (7t = D)

1

=]
Il

WE

<2u(t—1) ) af(t=1). (29)

Il
_

q

According to Remark the following inequality holds:

IV Fire; (i (O] < IV i i O]+ AV i, (ra(0))]] < My + M. (30)

Hence,

M
s (DI < 2p(t = 1) Y af (¢ = 1|V Ey, (vq(t = D)1 < 2(My + My)u(t —1).  (31)



604 YINGHUI WANG, PENG LIN AND HUASHU QIN

Therefore, according to and Lemma we have

t—2
17i(t) = p(O)I < M (M + My)s~> Zu S 4 2M (M + AM)s Y sy
+A(M; + My)u(t — 1). ( (32)

Since ¢ < 1,

¢ T
ZH%(t) — p(t)] 3M(Mf+M QZ

t—

[ V)

T
p(s)n' >t A(My + My) Yt — 1).
t=2

(33)

Note that 337, S7022 p(s)nt=1 < 2(1 ) Et (), and, for all T > 3, 327 u(t) <
gln T. Thus, the conclusion follows. g

Il
—

S

The following lemma analyzes the convergence performance of the Distributed Stochas-
tic Sub-gradient-based SVM Algorithm (Algorithm .

Lemma 4.4. With Assumptions [2.1] and Remark [4.] for all i € M and any iteration
t > 1, we have

1 M M
F(’Yq(t))—F(W)Szut) (1—ou(k ;rl ;7‘1754-1))

M

= (M + M) u(t) + Mf+MgZ||% @l

where r;(t) = ||y:(t) — ||, for all y € Q and t > 1

Proof. Clearly, the following inequality holds

i(t+1) Za M|zg(t+1) =~ (34)

Therefore,
[l2q(t + 1) = A11* = 74(t) + 1> OV F ey 0y (Ya OI* + 20(8) (v = 74 (£)s Ve (1) (74 (1)) -
(35)

Substitute into (34). Summing over all i € M gives

M
Yot +1) < Z (OIV Fgrey 0y (Va1 + 208) (7 = %g(2), Vi, (1) (74 (1))

i=1 q=1

(36)
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According to Remark the term [[VF,,. ) (74(t))||? satisfies the following inequality:
IV Fgrey ) (g (E)I1P < (Myp + Mg)?. (37)

Combining and yields

M M M
Z<’Yz( ) v VFZR,(t (72 7( Zrz Zrl(t + 1)) + T(Mf + MQ)Q'
=1 =1

(38)

Due to Fi(v) < Fi(7i(t)) + (v = %), VF, 1y (i (8)) + 5|17 (t) — ~][?), the following
inequality holds:

M
o
D (Fi(y(t) — Fi(v) + S 1it) =)
i=1
M
2 F(y,(t) - Zm — (M + M) Y [[i(t) = v4(@)l, (39)
1=1
Combining with yields the conclusion. O

Theorem [£.5] shows that the convergence of the Distributed Stochastic Sub-gradient-
based SVM Algorithm (Algorithm [1)) is also at an expected rate O(InT'/T).

1
Theorem 4.5. Let u(t) = —, t = 1,2,...,T. Denote £ = argmineco f(§) and set
0,

InT
K= HT With Assumption [2.1]and Remark for all ¢ € M and any iteration T > 3,
we have
- lnT
F(34(T)) = F(v*) < Ca =~
where Cy = %(gzl(zljffn) +17) (M + My)>.
Proof. Summing the inequality in Lemma [f.4 over t = 1,...,T, we have
T
> F(yy(t) — F(y) < Iy + Iy + 1117, (40)
t=1
where
T M M
I =D i1 #(t)((l —op(k) Yoimy rit) = X2y ma(t 4+ 1)),
Ly =4 (My+ M) S0, p(h), (41)
T M
Iy = (M4 Mg) 32—y 3 iy [i(t) = g ()]]-
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Since p(t) = é , the terms Iy, I and 1117 are bounded:

M
Ir = *ﬁ > iz (T +1) <0,
1t = %(Mf + /\Mq)2 Z:l i < %(Mf + Mq)2 InT, (42)

HIp < 2(Mp+AMy)CiInT < (3 +4) (Mg + My)* InT.
Combining with yields

(FO(T) = PO < i + 1Dy + M P (49)
We complete the proof by F(9,4(T)) < 2,_, F(4(t)). 0

Remark 4.6. If we choose pu(t) = _t with & < o, the convergence rate of the Dis-
tributed Stochastic Sub-gradient-based SVM Algorithm (Algorithm ' is also at an ex-
pected rate O(%%L). In fact, although we consider a class of deterministic time-varying
multi-agent networks, the analysis idea can be simplified to some stochastic time-varying
networks, for example, random sleeping networks (referring to [29]).

5. SIMULATION

In this section, two simulations are given to evaluate the performance of the distributed
stochastic sub-gradient-based SVM algorithm on open data sets from |[UCI data set. Sim-
ulation [5.1]is on Iris data set to illustrate the feature mapping performance of Algorithm
on a two-agent network, the test accuracy rate is given for different choices of d and
iterations 7. Simulation is on DSPS data set, which reveals that Algorithm [1| can
get the same test accuracy rate as the centralized algorithms.

Simulation 5.1. We choose three different species of a well-known plant, Iris, (that
is, Iris-setosa, Iris-versicolor and Iris-virginica) for the classification. Each species data
set for the classification consists of 50 four-dimensional entities. Consider a two-agent
network; each agent can get all these 150 data points and the labels Y;

Name ¢ (:czj) A Cij hi(zx)
setosa vs versicolor o(z;) in 0.005 0.01 [ hy(x) =w]z+ b
versicolor vs virginica | ¢(x;;) = [x”, 1T [ 7x1077 [ 0.001 | hey(2) = w) x4 by,
setosa vs virginica | ¢(wi;) = [i;,1]7 | 7x 1077 | 0.001 [ hy,(x) = w;l x + b,

Tab. 1. Iris data set and training parameters.

Transform the Iris multivariate classification into three SVM problems using one-
versus-one method [28]. Table [1] illustrates the three Iris SVM tasks and the different
training parameters we choose. Denote y;, ; as the output of h;,. Take the super majority
voting principle to get the final classifier as follows:

. 3
reject, otherwise.
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Fig. 1. The test accuracy rate for Iris data set.

Figure shows that the testing performance keeps improved as iterations 1" increases
for a given dimension d = 50. Figure shows that the testing performance improves
as dimension d increases for T'= 3000. In practice, we can give a large dimension d for
our algorithm to solve the SVM classification problem.

Fig. 2. Topology of the 4-agent network.

Simulation 5.2. We choose|USPS(binary codes training sets)|as the training sets. Con-
sider a four-agent network. The topology of the network is connected as shown in Fig-
ure Agent 1,2,3 all have access to 1823 training points and agent 4 has access to
1822 training points. We need to classify these 7291 training points into 10 different
groups through one-versus-rest method. Use [USPS(binary codes validation set) (There
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are total 2007 samples in the validation set.) to test the test accuracy performance of
Algorithm [I] for these 4 agents.

09 o.

AR ° N a

08 08 T A7
0.7 0.7

o o

©06 0.6

oy

g 04

go 04

203 203

& &

0.2 0.2

o o

0 500

0 500 1000 1500 2000 2500 1000 1500 2000 2500
Iterations. Iterations

t accuracy rate

s
jent 3

Yy v : o o 7
08 Ll T Age 08 e ——Agent4
07 o7

o

T 06

>

Sos

5

804

8

o3

e

1500 2000 2500 0 500 1000 1500
Iterations. Iterations

Test accuracy rate
S &8 &4
°

°

°
°

°
g
8

2000 2500

Fig. 3. The test accuracy rate for different iterations 7.

Figureshows the test accuracy rate for different iterations T', with ¢;; = 0, ¢(x;5) =
[2:5,1]T and A = 7 x 1077, The testing performance keeps improved as iterations T
increases. Figure shows the test accuracy rate for different A, with ¢;; = 0, ¢(z;;) =
[@ij, 1]7 and T = 2500. The testing performance keeps improved as A decreases. The
test accuracy rates of our algorithm are 0.8864, 0.8834, 0.8839 and 0.8839 which are the
same as centralized stochastic SVM algorithm.
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6. CONCLUSION

In this paper, we discussed the support vector machines formulation for binary clas-
sification and a distributed SVM algorithm, for the cases with decentralized training
data unavailable to all agents. We proposed a distributed stochastic sub-gradient-based
SVM problem, and solved the binary classification problem by making agents achieve
global consensus only through one-hop neighborhood communication with time-varying
topologies. Moreover, we analyzed the convergence rate and consensus rate of the given
algorithm. Finally, We did simulations using various real classification training sets, and
compared its performance to a centralized SVM training to demonstrate the effectiveness
our algorithm.
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