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Abstract

The Set Covering Machine (SCM) was introduced by Marchand &
Shawe—Taylor [6, 7] in which a minimum set cover of a class of examples
was approximated to find a compact conjunction/disjunction of features
for classification. Their approach was to solve the set cover problem
using thegreedyalgorithm. In this paper we introduce an alternative
method of solving the SCM by formulating it as a Linear Programme
(LP). In this setting we can apply an LP solver to give us our set of
data-dependent features and use a convex combination of these features
in order to classify unseen data for both the conjunction and disjunction
case. Our hope is to approximate better solutions to the set cover prob-
lem using an LP as opposed to the greedy method approach evaluated
in [6, 7]. The LP formulation is motivated by the LPBoost algorithm and
so we also apply boosting algorithms, LPBoost and AdaBoost, to our set
of features in order to compare our results with the original SCM and
Support Vector Machine(SVM) classifiers.

1 Introduction

The Set Covering Machine (SCM) evolved from work carried out by Valiant [9] and Haus-
sler [5] during the 1980’s. The former introduced a class of boolean valued functions
called monomials. Within this class of functions he developed a learning algorithm known
as The Standard Monomial Learning algorithm. Several years later David Haussler rede-
fined Valiant's algorithm by showing that it could be reduced to the Minimum Set Cover
problem famous in Combinatorial Optimisation. Although the problem is known to be NP—
Complete their exists greedy algorithmwith a very good worst—case lower bound [2].
The idea involves creating a small conjunction/disjunction of monomials in order to clas-
sify unseen data. However, both algorithms suffer in two major areas: (1) they can only be



defined within the set of boolean valued functions (for example monomials) and so suffer
from impracticality; (2) They are not immune to noisey data sets which make them unlikely
candidategvenfor binary valued machine learning tasks.

Marchand & Shawe-Taylor [6, 7] improved upon Haussler’s algorithm by applying a tech-
nigue known as data-dependent features in order to allow the algorithm to be used with
real world data sets. They also overcame the problem of dealing with noisey data sets
by introducing the idea of a penalty terpnwhich would punish an example being mis-
classified (from the set not being covered). The algorithm also included a soft stopping
criteria s which allowed the classifiers to be stopped early for better generalisation pur-
poses (Occam’s Razor ). The results given in the original set covering machine paper were
incouraging and showed good competitiveness against the SVM algorithm and the Nearest
Neighbour Classifier (NNC).

In this paper we will reformulate the SCM problem into a Linear Programme (LP) using
ideas from LP boosting techniques given in [3]. We will show that our formulation is a soft
set covering machine where the contraints of the set cover problem are loosened somewhat
by the use of slack variables. Section 2 will describe the SCM algorithm, followed by a
brief description of boosting using data—dependent balls as its set of weak learners in sec-
tion 3. Next we will formulate the SCM problem into LP problems in section 4. Section 5
will describe the experimental results and we shall then conclude with section 6.

2 The Set Covering Machine

The Set Covering Machine (SCM) aims to produce a compact conjunction/disjunction of
features in order to classify unseen data. This is very different to the idea behind Support
Vector Machines (SVM) which tries to maximise the margin of the decision function. How-
ever it can be shown that many learning tasks are of a nature whereby it is more important
to create a small number of relevant features to represent them, as opposed to a maximum
margin approach. We will now give a brief explanation of the SCM algorithm that uses
data—dependent balbss its set of features.

Given a samplés' = {(x1,v1),. .., (Tm,ym)} Wherex; € X andy; € {-1,1}, and a
training setX = P U N whereP is the set opostivetraining examples and/” the set of
negativetraining examples such that

Y= -1 if oy eN

and a set of functions{ = {h;|h; : X — {0,1}, j=1,....n, n = [H|} whereH is
closed under its complement such that

if hjEH then 7121—}7/]‘67‘[;

then our SCM classifier (hypothesis) will return a small sulbset H of features, defined
as a functionf(x) such that

_ | Ajer hj(z) for conjunction SCM
) = Ver hj(x) for disjunction SCM

For the remainder of this paper we will use the following definition.

Definition 2.1 LetP be the set of positive (negative) training examples for the SCM con-
structing a conjunction (disjunction) of features frdtn Also, let\ be the set of negative
(postive) training examples used for the SCM constructing a conjunction (disjunction) of
features froniRk.



The SCM will try to cover as many negative (positive) training examples as is possible
from the set\/. However a misclasssification #f examples must be accounted for. More
formally let|C| be the number alV training examples covered by some featirand let

| M| be the number oP examples misclassified by The Utility (Usefulness) function is

U =0 —px|M|

where thegpenaltyparametep € R ™. This definition allows us to find the feature that gives

us the highestusefulnessvalue rather then the highest coverage of a feature. Instead of
picking a feature that covers the maximal numbeinoéxamples we will now choose fea-
tures that give us maximal value for. This utility function now allows for errors occuring

in the training set to be observed more accurately. Furthermore the SCM contziof$ a “
stopping parameters that stops the SCM early, so that a smaller conjunction/disjunction
of features is produced, in the hope that it will generalise better then a more complex SCM.

Initially The SCM algorithm will take an empty hypothesis and look for features that cover
the maximal number af\V" examples by choosing features that yield maximal utility

This greedy step will be repeated until there are no mérexamples left to cover or when

s features have been chosen. In this way we are able to control the accuracy and complexity
(size) of our classsifiers generated by the SCM.

The set of features that we shall use for the SCM will be the set of data—dependent balls
introduced in [6]. A formal definition follows.

Definition 2.2 For a training example:; with labely, € {—1, 1} and (real-valued) radius
p, we define featurg; , to be the followinglata—dependent balentred onc;:

hip(x) = { g; otherwise

whereg; is the complement of, andd(z, z;) is the distance betweenandz;.

We will allow ball centrese; to be defined by every example in our training set however a
ball borderz; will only be defined from the set ® examples. The radius

_f d(zi,zy) +e iz eP
P= d(fl]i,l’j)—é ifCCZ‘EN

wheree is a small positive real number.

3 Boosting of “weak” data—dependent balls

In recent years the idea of boosting has been researched in great detail and a number of
algorithms have been developed. Boosting is a general purpose method of taking some
“weak learners” and boosting their performance on the training data. The idea stems from
the question of whether or not a classifier that performs slightly better then random guessing
can be boosted into a strong learning rule. Let. . . | h,, be the set of “weak” hypotheses
such that a combination of them can be created

f(x):Zajhj(x), where Zajzl, a; >0,5=1,...,n
j=1

Jj=1

and saa; is the weight of “importance” put on hypothesgis when classifying example.

Hence in boosting we would like to take a linear combination (ensemble) of weak learners
(hypotheses) and boost their performance. In general these boosted algorithms can perform
very well on real world data sets and are the focus of research in many machine learning



tasks. Our interest in these algorithms is that they can be defined in a game theoretic
framework which in turn can exploit Linear Programming techniques. This is where our
interest lies for this paper and so we shall now give a brief description of the set of weak
learners used by both the AdaBoost and LPBoost algorithms in order to compare the results
of our LP solution of the SCM using data—dependent balls as its set of features.

3.1 AdaBoost

The AdaBoost algorithm (Freund & Schapire [4] ) was one of the first boosting algorithms
to be develpoed. It calls a weak (base) learning algorithm for a number of rduads

at each iteration calculates the new weighfor weak learnef; using a gradient descent
method. The set of weak learners we will use with AdaBoost will be the set of data—
dependent balls described in definition 2.2.

3.2 LPBoost

Here is a formulation of the boosting problem in a linear programming framework from [3]
and [8]:

miny, a ¢ p+CY &

subject to y; Y., hijaj +& > p, i=1,...,m,
w 1)
Zj:l a; =1,

£>0,a;>0, j=1,....n

whereC' > 0. The dual LP can be expressed in the form

maxg,y I6] .
subject to Z%ﬁl wiyihij < B, ji=1,....n @
Do i =1,

0<u; <C,i=1,...,m,

4 Linear Programming Formulation

In this section we will derive the LP formulation of the SCM, firstly, by setting up a hard
case problem where the contraints will restrict us to an Integer Programming (IP) solution.
By way of loosening these constraints, using slack, we will show the soft set covering
machine formulation that can be solved using an LP. However, as mentioned earlier the
set covering machine estimates a maximal set covering of a class of examples and so to
motivate our soft SCM we will now give a standard IP formulation of the set cover problem.

4.1 The set cover problem

Given a set of point = {z1, ..., 2}, afinite set of subsels = {V;,...,V,,} satisfy-
ing the following conditions

VinX #0 and X CUJV; where j=1,...,n

and a matrixd = {h;;} where

b — 1 if z; €V
Y1 0 otherwise

then theset cover problens defined as the minimum cardinality subggof V' such that
all points of X are covered.



The Integer Programming (IP) formulation of the set cover problem is
min ZZ 2;
subject to > hyzp > 1, i=1,...,m 3)
z; €1{0,1}, j=1,....n
wherez; indicates whether or not the sgf occurs in the minimum cardinality subsit

The objective function minimises the number of subset® ivhile the constraint ensures
a subsel/; covers at least one point iX.

4.2 The Integer Programming SCM

From earlier let our samplé = {(z1,v1),..., (Zm,Ym)}. Also leth;(z;) = h;; where

h; € {0,1} is our feature (ball) ana; our example. Now that we have the building block
for our IP we can now redefine the constraints from 4.1 to include the SCM in our problem
as follows.

For theSCM using a disjunction of featurege have

min Sz

subject to Zizl hijzj >1, i =1, @)
Zj:l hiij = 07 1=1_
z; € {0,1}, j=1,...,n

wherez; indicates whether or not featukg is included in our hypohesiR C H andZ,
andZ_ are the set of indices from the sBtand \, respectively. The objective function
minimises the number of features T subject to at least onP example being covered
and zeroV examples being misclassified.

The SCM using a conjunction of featurgaes:

. n
min >z
subject to Z;‘:1 hijzj > 1, i =1_
Y1 hijzi =0, i=1I,
2 € {0,1}, j=1,...,n

again the objective function minimises the number of featureR isubject to at least
one N example being covered and zefoexamples being misclassified. Note that the
disjunction and conjunction IP’s are equivalent but with the indifeswithched taZ_
from the first inequalities and indic&s. switched tdZ, from the second.

®)

We can make our IP formulations more compact by takiig = {h;;|¢ € Z,} and

H_ = {h;|i € Z_} which are the matrices containing the positive and negative examples
respectively. Let = {z,...,z,} be the vector containing the selection variables of a
particular featuréx; and lete = (1,...,1) be a column vector of size.

The SCM using a disjunction of featurean be reformulated as follows:

T

min, etz

subject to Hiz > 1,
H_z=0, ©)
z €{0,1}",

and theSCM using a conjunction of featurean also be reformualted as:

T

min, etz
subject to H_z > 1,
H+Z = 07 (7)

z €{0,1}",



However both these formulations are IP problems which are known to be NP—hard and so
we would like to somehow relax the constraints in order to form a Linear Programming
formulation of the SCM.

4.3 The Linear Programming SCM

In this soft case we allow the constraints of the SCM to be fathomed somewhat but include
penalty parameteb to account for the margin of error. As above we will state first the
disjunction case followed by the conjunction case.

Thesoft SCM using a disjunction of featurgises:

min, ¢ elz + DeT¢ + DeTy

subject to Hiz>1-¢, ®)
H_z<0+n,
z€{0,1}", £=0,n=0

thesoft SCM using a conjunction of featurgises:

min, ¢y, eTz 4 DeT¢ 4 Den

subject to H_z>1-—¢, )
H+Z S 0 + ;s
2 e {01}, €20, >0

Where¢ andn are our slack variables that allow classification in a non-separable case.
To avoid the integer optimisation problem we relax the constraiat {0,1}" to z > 0
instead. We will now use substitutions

1
elz== a=pz
P

in order to derive an LP formulation similar to that given in LPBoost in section 3.2.
The LP solution for theoft SCM using a disjunction of featuresn now be given as:

max, ¢ n p— DeT¢ — DeTy

subject to Hia > p—E&,
H_a <0+, (10)
ela=1,
a>0,£>0,1n>0,

from symmetry we have the LP of teft SCM using a conjunction of features

max, ¢ .y p— DeT¢ — Del'n

subject to H_a > p—¢,
H+CL < 0+7], (11)
ela=1,
a>0,6>0,n>0.

Finally we have our LP SCM which is our SCM formulated as a Linear Programming
problem and so we can now apply a Linear Programme solver in order to generate our
subset of data—dependent balls which will now be used as a convex combination in order
to classify unseen data. So now the LP SCM classffie?) will classify data like so:

1 if Ha >t
fla) = { —1 otherwise

whereH = ( g+ ),t > 0 and learned on training S&f.



5 Experimental results

Experiments were conducted on the same data sets used by Marchand and Shawe—Taylor
in [6, 7] where all examples with contradictory labels were removed as well as features
containing unknown values. These modifications were also carried out by Marchand and
Shawe—Taylor using the original data sets taken from the UCI repository [1].

We conducted 10—fold cross validation on all data sets using the SCM, AdaBoost, LPBoost
and LP SCM algorithms. The NNC and SVM results reported in table 1 are those given
in [7]. The SVM was equipped with a radial basis kerndbr which the values have not
been reported here. The valuesébhave also not been reported for the SVM as the reader

is referred to [7] for both these values. We have only reported the size of the classifiers
(the number of support vectors) on average for the 10—fold cross validation procedure. The
error reported is the sum of errors from each test set within 10—fold cross validation.

The results of the SCM in Table 1 were those that gave the smallest empirical error on the
data from arexhaustive scan of many values for penalty paramet@ihg type column is

the type of machine that gave the smallest error where @onjunctionmachine and d

= disjunctionmachine. Thes column refers to the soft stopping parameter and so is the
size of the classifier returned by the SCM. The error is again the empirical error on all test
sets during 10—fold cross validation.

Table 2 shows the results of AdaBoost, LPBoost and LP SCM. The results of the boosting
algorithms, AdaBoost and LPBoost, are those for which the base learner was the set of
data—dependent balls described in section 2.2. For AdaBoo#$t tméumn is the number

of rounds that the base learning algorithm was called upon and so corresponds to the size
of the classifier which gave the smallest generalisation error from 10—fold cross validation.
The size columns for LPBoost and LP SCM refer to the average size given over the cross
validation process and so these are not always integers as these algorithms do not have an
explicit stopping criterion defined.

The results of the AdaBoost algorithm show good competitiveness with both the SCM and
SVM algorithms and actually give smaller generalisation error for the Votes, Haberman and
Credit data sets. The most significant result is that of Haberman where we achieve nearly a
20% improvement on the error in comparison to the SVM and SCM. AdaBoost also shows
very good sparsity where most data sets can be classified by boosting just 1 data—dependent
ball.

LPBoost shows good competitive behaviour with the NNC, SVM and SCM and has smaller
generalisation error for the Credit data set. The LP SCM is also competitive and gives
approximately a 40% reduction in overall error for the Credit data set against the SVM
and SCM algorithms. It can also be seen that the size of the clasifiers are quite large
(complex) for the LPBoost and LP SCM classifers in comparison to the SCM algorithm
which generates smaller (simple) classifers.

6 Conclusions

We have formulated a linear programming problem of the set covering machine (LP SCM)
that can be used with the set of data—dependent balls in order to classify new data. The
results for the LP SCM, AdaBoost and LPBoost using data—dependent balls as features are
promising and show good competitive behaviour against more famous algorithms such as
NNC and SVM’s. Clearly the LP SCM is a good alternative to the greedy method approach
of the original SCM and so should be the subject of further research.



Data Set || no. ofex || NNC || SVM (finite C) || SCM (finite s,p)
pos | neg || error || size error || type s error

BreastW || 239 | 444 || 29 57.7 19 c 2 15
Votes 18 | 34 7 18.2 3 c 1 6
Pima 269 | 499 || 247 | 526.2 203 C 3 189

Haberman|| 219 | 75 107 || 146.4 71 d 11 72
Bupa 145 | 200|| 124 | 265.9 107 d 9 108
Glass 87 | 76 36 91.8 34 c 5 31
Credit 296 | 357 || 214 | 423.2 190 d 4 194

Table 1: NNC, SVM and SCM results for 10—fold cross validation

Data Set || AdaBoost LPBoost LP SCM
error || size error|| size error

T
BreastW || 1 17 2.8 17 || 36.8 21
\Votes 2 2 1 8 2 5
Pima 1 217 || 385 219 67.6 208
Haberman|| 1 59 14.2 79 24.8 81
Bupa 1 116 || 20.2 136|| 2.6 130
Glass 1 32 7 51 19 39
Credit 2 189 58 152 || 70.2 116

Table 2: AdaBoost, LPBoost and LP SCM results for 10—fold cross validation
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