STATISTICAL MACHINE LEARNING: EXAM ASSIGNMENT EXAMPLES

Assignment 1 (6p). Assume you are going to learn a two-class classifier h: X —
{+1, -1} from examples with the goal to minimize the expected classification error.
The classifier is selected from a hypothesis space H based on the minimal training error
defined as the number of misclassified examples. Consider the following three cases of
hypothesis space:

(1) Hy = {h(x) =sign(x — 0) | 6 € R}.
(2) Ha = {h(z) =sign(|lx — | — [z — p2|) | 11 € R, pp € R}
(3) Hs = {h(x) = sign((w, ) +b) | w € R%, b € R}.

a) What is the Vapnik-Chervonenkis dimension of H;, H and Hs ?

b) Assume that in all three cases your algorithm can find a classifier with the minimal
training error. In which cases is the algorithm statistically consistent?

si
si

Solution:

a)VCO(H,) =1, VC(Hs) =2, VC(Hs) = d+ 1 (lecture 4, slide 5-6).

b) If the VC dimension of a hypothesis space is finite then ULLN applies, and in turn the
ERM is statistically consistent (lecture 4, slide 13). Hence the algorithm is statistically
consistent in all three cases.

Assignment 2. (6p) We are givenaset H = {h;: X — {1,...,100} |i=1,...,1000}
containing 1000 strategies each predicting the human age y € {1,...,100} from a facial
image * € X. The quality of a single strategy is measured by the expected absolute
deviation between the predicted age and the true age

RMAE(h) = E(x,y)~p(|y - h(l‘)D >

where the expectation is computed w.r.t. an unknown distribution p(x, y). The empirical
estimate of RMAE(h) reads

1 o= ,
Rrn(h) = — > Iy’ = b))
j=1

where 7™ = {(27,47) € (X x V) | j = 1,...,m} is a set of examples drawn from
i.i.d. random variables with the distribution p(z,y). What is the minimal number of
the training examples m which guarantees that RMAF(h) is in the interval (Ryw(h) —
1, Rym(h) + 1) for every h € H with probability at least 95%?

Solution:
The question can be restated as: what is the minimal number of examples m such that

P(TE% | Ry (h) — RME(h)| < g> > 5 (1)



holds, where € = 1 and v = 0.95? Using probability of a complementary event we get

p( w(h) = RMB() <2 ) =1-P( w(h) = RM(R) > ). @
max | Ry (h) — RMYE(h)| < ¢ max | R (h) = RME(h)| > € ) (2)

Hoeffding inequality generalized for finite hypothesis space (lecture 3, slide 9) states that

2

_ 2m e
P(max | Ry (k) = R(b)| > ) < 2[H| e Tres-ini (3)
Combining (2) and (3) yields
2m62
P(rileaff | Ry (h) — RMAE(h)] < 5) >1—2|H|e Gnoatmid® =y (4)

Solving (4) for m when everything else is fixed yields

log(2[H]) — log(1 — )
m Z 252 (gmaz - gmm>2 .

In case of Y = {1,...,100} and the MAE loss ¢(y,y’) = |y — ¢/| we have ¢,,;,, = 0 and
limaz = 99. We further have v = 0.95, € = 1 and || = 1000. Hence,
. log(2 - 1000) — log(1 — 0.95)
- 212
That is, the minimal number of training examples we need is m = 51 929.

(99 — 0)* ~ 51928.8.

Assignment 3 (6p). A non-negative random variable X > 0 has exponential distribution
p(x) = be~", where b is an unknown parameter.

a) Explain how to estimate this parameter from an i.i.d. training set 7" = {z; € R, |
j =1,...,m} by using the maximum likelihood estimator .

b) The random variable Y is a mixture
Y=XMX1+(1-XNX;
of two exponentially distributed variables with unknown parameters b;, b, and unknown
mixture weight 0 < A < 1. Explain how to estimate all mixture parameters from an
i.i.d. training set 7™ = {y; € R | j = 1,...,m} by using the EM-algorithm.
Solution:
a) The maximum likelihood estimator is
1
ey (T™) = argmax — Z log py ().
b m xeTm
Substituting the model, we get the task

b
—— E x + logb — max.
m b
xeT™

Setting the derivative of the objective function w.r.t. b to zero, we get the solution b = 1/z,
where T denotes the average of the training examples.
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b) The EM algorithm starts with some initialisation O b(o), bg) of the model and iterates
the following steps.

E-step: For each example y € 7™, compute the posterior probability of the first
component, i.e.

. — )\pbl (‘1' )
Y Ape () + (1= Mpey ()
by using the current estimate of the model parameters. The posterior probability
of the second component is 1 — a,,.
M-step: We have to solve the task

1
— Z [ovy log Ape, (y) + (1 — o) log(1 — A)py, (y)] — max
m yerm A,b1,b2

This task decomposes into independent optimisation tasks for A\, b; and b,. We
obtain
A+ i Z ay, b§t+1) _ M

bgtﬂ)

and a similar expression for , where o, is replaced by 1 — .

The algorithm is stopped if the change in the a-s becomes smaller than some predefined
threshold.

Assignment 4 (4p). Consider a homogeneous Markov model for sequences s = (s1, ..., sp)

with elements from a finite set K. Its joint distribution is given by
n
p(s) = p(s1) [ [ p(sil si),
=2
where p(s; = k) is the marginal distribution for the first element of the sequence and
p(s; = k|s;—1 = k') is the matrix of transition probabilities. Given a state k* € K, we
want to know its expected number of occurrences in a sequence generated by the model.
Give an algorithm for computing this expectation.
Hint: Use the fact that the expected value of a sum of random variables is equal to the
sum of their expected values.

Solution:
The expected number of occurrences can be written as

Egups)n (k) = Esups) Z[[Si = k] = Zp(si = k)
i=1 i=1

For this we need to compute the marginal probabilities of the state £* in all positions
¢ =1,...,n. We can compute all marginal probabilities by dynamic matrix-vector mul-
tiplication from left to right with run-time complexity O(nK?), then pick the needed
ones and sum them.



Assignment 5 (6p). Consider the following simple neural network having n inputs:

J(x,w) =0 (sz $z> )
i=1
where o is the logistic sigmoid function:
1

o(s) = =

The network is trained using Stochastic Gradient Descent where the training set can be
described as 7™ = {(z',y") € (R" x {0,1}) | ¢ = 1,...,m}. The loss function is the
binary cross-entropy:

U(y,9) = —ylogy — (1 —y)log(l — 7).

(1) Use the back-propagation algorithm and derive the gradient for a single sample:
ot ol ol
Vi(w) = ( ) :

Oow; Ows’ 7 Ow,
(2) Reuse the neuron activity computed during the forward pass and simplify the
result.

Solution:

(1) Describe messages for all layers (including loss):
(a) cross entropy backward message:

oy 1—y

o 9 1-9
(b) sigmoid backward message:

I

oo e®

s (1+e)2
(c) linear layer parameter message:
Js
D, = ;.
Define Js passing errors in backward direction:

or
51055 - a_g 9

oo

5si moid — 5]0ss .
£ 0s

The elements of the gradient of loss w.r.t. the parameters of the linear layer
are then defined as:

ov 0s

= Osigmoid .
awi & 8w1



(2) The sigmoid backward message can be expressed using the sigmoid itself:
do 14+e7° 1 9 . .
= = — = — =gy(1—7).
We can now simplify:
y 1—y\ . N X S
Jsigmoid = <—7+ ) 9l =9) ==yl -9)+1-yi=9-v
y l1-yg
Finally we get:

ol

3wi
Assignment 6 (4p). Consider a regression problem with multiple training datasets 7™ =
{(zs,y;) | i =1,...,m} of size m generated by using

y=f(z) +e (5)

where ¢ is noise with E(¢) = 0 and Var(e) = 2. Derive the bias-variance decomposition
for the 1-nearest-neighbor regression. The response of the 1-NN regressor is defined as:

b () = Yn(z) = f(xn(x)) + €,

where n(x) gives the index of the nearest neighbor of x in 7. For simplicity assume that
all x; are the same for all training datasets 7" in consideration, hence, the randomness
arises from the noise ¢, only.

Give the squared bias:

E, |(9n(2) ~ /()] =1Ex[(ETm[mn@0}-f@ﬂ>1

= (§ — y)m;.

and variance:

Solution: The squared bias is:
E, [(ETm [hm ()] — f(-’f))Q] =E, [(ET’”7€ [f(Zn@) +€] — f(ﬂf)ﬂ =
B, | (Ern [f(2ne)] +Ecld = £(2)"] = Ba | (f (@) = F@)°]

where the first expected value vanished due to the fixed x; assumption.
The variance is similarly:

Var, 7m (hm(x)) = Varx,Tmye(f(xn(m)) + 6) = Var, (e) =0

Assignment 7 (7p). Consider a linear classifier h: X x X — ) x ) predicting a pair of
labels (y1,y2) € YV x Y from a pair of inputs (z1,z2) € X x X based on the rule

h(z1, 205 0) = arg max ((@(21), wy,) + (d(22), wy,) + g(y1,y2)) (6)
y1€Y,y2€Y
where ¢: X — R" is a feature map, w, € R", y € ), are vectors and g: ) x V — R

is a function. The vector 8 € R+ encapsulates all parameters of the classifier,
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that is, the vectors {w, € R" | y € YV} and the function values {g(y, y) eER|yce€
Y,y € Y} LetTm_{(x17x27y17y2) €EXxXxYxY)|j=1,...,m}and
S =, eyl ) e (X xXxYxY)|j=1,...1}beaset of training and
testing examples, respectively, both being drawn from i.i.d. random variables with the
distribution p(x1, T2, Y1, Y2)-

a) Describe a variant of the Perceptron algorithm which finds the parameters @ such
that the classifier (6) predicts all examples from 7™ correctly provided such parameters
exists.

b) Assume that ) = {0,...,9} and that we want to measure the prediction accuracy of
h by computing the absolute deviation between the sum of the correct and the predicted
labels. To this end, we define a loss function £(y1, Y2, U1, U2) = |y1 + Y2 — U1 — Yo| and
its expected value

R(h) = E(I1,mg,y1,y2)~p |:£(y17 Y2, hl(ﬂUl), h2(332))

As the distribution p(x1, 2, y1, y2) is unknown we estimate R(h) by the test error

)i
1
Rsl - 7

!
Z 91: ?/za ha( x1) ha(23)) -

What is the minimal number of the test examples [ which we need to collect in order to
guarantee with probability 7 that Rei(h) deviates from R(h) by € at most ? Write [ as a
function of € and .

Solution:

a)

I wy < 0,y € YVand g(y,y') < 0, (y,y) € Y?
2: Find ([f’l, T1,Y1, ?jQ) € T™ such that

(1,92) # (. 92) € arg max({B(zn), wy,) + ($(72), wya) + 951, 12))

If such (Z1,%1,71,72) does not exist then stop and return 6 = (w,,y €

Yand g(y,y), (y,y) € V*).
3: Update solution

T

Ho)

Wy, < Wy, — 9?"
971, 92) < 9(Y1, 72) +
g(Z)l?gQ) < 9(2}1, y2)

(71)

(72)

Wy, < Wy, — (1>
¢(72)

1

1

4: Go to 2.




b) From the Hoeffding inequality we can derive (lecture 2, slide 10) that

_ log(2) —log(1 =) 2
l = 9 82 (émax - Emln)

WhereAfmin A: min(yl 2,81 ,02) EVA |’y1 +y2 —391 —g2| = (0 and gmax = mil’l(yhy%gl’gﬂe)ﬂ |y1 +
Y2 — 91 — a| = 18.

Assignment 8 (4p). A discrete random variable x € N is Poisson distributed with
A=A
T

plx =Fk)
where ) is a positive parameter.

a) Show that Poisson distributions form an exponential family. Express the natural pa-
rameter as a function of \.

b) Deduce the maximum likelihood estimate for the natural parameter of a Poisson dis-
tribution, given an i.i.d. trainingset 7™ = {k; e N| i =1...,m}.

Solution:
a) We can write

1
plw = k) = - explklog A = \] = h(k) explky — A(n)]
with 7 = log A and A(n) = €.
b) Substituting this into the log-likelihood of the training set, we get the task

nk — A(n) — max,
n

where k denotes the average over the training set. The solution is 1 = log k.

Assignment 9 (3p). Consider a homogeneous Markov chain model with three states k =
1,2, 3 and the transition probability matrix

1 0
1 0
01 2

It starts in state £ = 1. Compute the marginal probabilities for its state after three transi-
tions.

0
Pow=05[1 1

Solution: We need to compute 3 = P*m with7{ = (1,0, 0) and obtain 75 = £(1,3,4).

Assignment 10 (3p). A convolutional layer transforms an input volume W, x H;, x C
into an output volume W, X Hqy X D, where Wy, and H;, define spatial dimensions of
the input and C' is the number of input channels. Similarly W, and H, denote spatial
dimensions of the output and D the number of filters. Consider stride .5, zero padding P
and filters having receptive field of /' x F' units.

a) Give the types and the total number of parameters of the layer.
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b) Consider padding P preserving the size of the output in the W dimension, i.e., W}, =
Wouw. Give P as a function of F, S and Wj,.

Solution:

a) There are F'2C'D weights and D biases.

b) The padding have to be setto P = w

input.

to preserve spatial dimensions of the

Assignment 11 (5p). Consider the squared logarithmic loss:

((y, h(z)) = [10g (1+y) —log (14 h(:z:))]2,

where y is the target and h(x) the output of the regressor for input x. Give the pseudo
code for the corresponding Gradient Boosting Machine using this loss (including the

gradient) and discuss differences to the squared loss GBM.
Solution: We need the following derivative:
ol
= —2|log (1 +y) — log (1 + h()) |
o) og (1+y) —log (1 + h(z))

Then the GBM is defined as follows:

1
14 h(z)

(1) Initialize fo(z) = 0 or fo(x) = argmin, > 1", £(y;,7)
(2) Fork=1to K:
(a) Compute:

gr = [May}’k{i_(;gi))}; - [—2[10?5 (14 ) ~log (14 fia () | m} :1

(b) Fit a regression model b(-; 0) to —gy, using squared loss:

m

0, = argeminz [(—gk)i — b(ws; 9)]2

(c) Choose a fixed step size S = [ > 0 or use line search:

By = argmin » ( (yz', So-1(wi) + Bb(x3; 9k)>
i=1

B>0

(d) Set fx(z) = fr-1(z) + Brb(x; Ok)
(3) Return h,(z) = fx(z)



