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ABSTRACT

We present in this communication a procedure to extend ICA mixture models (ICAMM)
to the case of having sequential dependence in the feature observation record. We call it
sequential ICAMM (SICAMM). We present the algorithm, essentially a sequential Bayes
processor, which can be used to sequentially classify the input feature vector among a
given set of possible classes. Estimates of the class-transition probabilities are used in
conjunction with the classical ICAMM parameters: mixture matrices, centroids and
source probability densities. Some simulations are presented to verify the improvement
of SICAMM with respect to ICAMM. Moreover a real data case is considered: the
computation of hypnograms to help in the diagnosis of sleep disorders. Both simulated
and real data analysis suggest the potential interest of including sequential dependence

Hypnograms

in the implementation of an ICAMM classifier.

© 2010 Elsevier B.V. All rights reserved.

1. Introduction

Mixtures of independent components analyzers are
progressively recognized as powerful tools for versatile
modeling of arbitrary data densities [1-7]. In most cases
the final goal is to classify the observed data vector x
(feature) in a given class from a finite set of possible
classes. To this aim, the probability of every class given
the observed data vector p[C,/X] is to be determined. Then
the class having maximum probability is selected. Bayes
theorem is claimed for the practical computation of the
required probabilities, as it allows expressing p[C,/X] in
terms of the vector observation mass density. Considering
K classes we may write

pix/GdplGd _ pIx/CIp[Gi]

(1)
PIX] & _ 1 PIX/Cie IP[Ci]

plCk/X]=

where the mixture model of p[x] is evident in the
denominator of (1). ICA mixture model (ICAMM)
considers that the observations corresponding to a given
class k are obtained by linear transformation of vectors
having independent components plus a bias term:
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X = Ays,+by. Equivalently, this implies that the observa-
tion vector in a given class can be expanded around a
centroid vector by, in a basis formed by the columns of A,.
It is assumed that the basis components are independent
so that matrix Ay is non-singular. When this assumption is
becoming invalid, due for example to high dimension of
the observation vector, some dimension reduction tech-
niques like classical principal component analysis (PCA)
are routinely used. The transforming matrix, the centroid
and the marginal probability density functions (which can
be arbitrary) of the independent components of s, (called
sources) define a particular class.

Using standard results from probability theory, we
have that p[x/C.]=|detA; [p[s,]. On the other hand,
algorithms for learning the ICAMM parameters
(A, b, p[sik] k=1...K) in supervised or unsupervised
frameworks can be found in the given Refs. [1-7].
Therefore, if the classifier has been trained, we can
compute the required probabilities using

sc=A; (x-by. (2

detA; ! p[siIpIC
PICe/X] = Kl k llz[] k1P[Ce]
i =1 |detAyp[s P[Ce]

However, very often, the classes and observations do not
appear in a totally random manner, but they exhibit some
degree of sequential dependence in time or space
domains. This means that the computation of the class
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probabilities should consider the whole history of
observations. Thus, if we define the indexed matrix of
observations X(n) = [x(0) x(1)...x(n)] we should compute
pIC(m)/X(m)].

We present in this communication (Section 2) a
procedure to extend ICAMM to the case of sequential
dependence. We call it sequential ICAMM (SICAMM). In
Section 3 some experiments are included with simulated
and real data, showing that the classification error
percentage can be reduced by SICAMM, in comparison
with ICAMM.

2. Sequential ICAMM

To compute p[Ci(n)/X(n)] we start from (1). We assume
that, conditional on C,(m), the observed vectors
x(m)m=0...n are independent. This is a key assumption
in the classical Hidden Markov Model (HMM) [8] structure
which is described in Fig. 1. Statistical dependences between
two successive instants are defined by the arrows connecting
the successive classes. However, successive observed vectors
are not directly connected, i.e., the distribution of every x(m)
is totally defined if we know the corresponding class C,(m).
In particular, this implies that p[X(n)/C(n)] = p[x(n)/C(1)]
-p[X(n—1)/Cr(n)]. Using this property and the Bayes’s rule,
we may write

PIX(n)/Ce(mIp[C()]

Sk _ 1 PIX(1)/Cie (MP[Cie ()]

_ X/ CUmpX(n—1)/C(mIp[Ci(m)]
Sk 1 PIX()/Ce (M]P[X(n—1)/Cie (M]P[Cie ()]

_ PIX®)/GmIP[Ce(n)/X(n—D)]pX(n—1)]
Sk _ 1 PIX()/Ce (MP[Cie (M) /X(n—1)]p[X(n—1)]
detA; ' [plsy(MIp[Ci(n)/X(n—1)]

& _ 1 detAg" [plsi (MIp[Ce (n)/X(n—1)]

pIC(n)/X(m)] =

3
where, considering the implicit HMM

K
PIC(m)/X(n—1)] = Y p[Ci(n)/Cio(n—1)] - p[Cre (n—1)/X(n—1)].

k=1
“4)

Notice that, although rather artificially, (4) holds even for the
case of sequential class independence, in which case we may
write p[C,(n)/C (n—1)] = p[Ck(n)] and then

K
PIC()/X(n—1)]= > p[Ce(n)]

K=1
- PG (n—=1)/X(n—1)] = p[Ci(n)].

x(m) x(m+1)

Fig. 1. HMM description of the class-conditionally independence
between successive observation vectors.

Thus, using (3) and (4), p[Cy(n)/X(n)] can be computed from
the class transition probabilities p[Cy(n)/C, (n—1)] and from
the last estimates available of the class probabilities
pICk(n—1)/X(n—1)].

Therefore a sequential algorithm is proposed to be
called SICAMM. Let us describe the algorithm in a more
specific form. We assume that the parameters
A, by, plsi] k=1...K have been previously estimated by
means of an ICAMM learning algorithm among the several
available in the literature and that the class-transition
probabilities are also known or estimated. The following
describes the algorithm:

Initialization n=0

X(0)=[x(0)]

s (0)=A;'x(0)—by) k=1...K;

|detA; ' |p[s(0)]
PIC(0)/X(0)] =
Ko/ K _ 1 detAy " [p[sy (0)]

Forn=1to N
X(n) = [x(0) x(1)...x(m)]

s =A; ' x(m—by) k=1...K

K
pICm/X(n=1)]= > plCe(n)/Cee(n—1)] - p[Cre(n—1)/X(n—1)]
k=1
detA; ' |plsi(m)Ip[C(n)/X(n—1)]
Sk _ 1 |detAg |pls (MIp[Ci (1) /X(n—1)]

Notice that the SICAMM algorithm can be expressed in the
form of a sequential Bayesian processor [8]

pIG(m)/X(m)] = W)

- PIG(m)/X(n—=1)] Wy (n)=

pIC(n)/X(m)] =

px()/Cr(n)]
px(n)/X(n-1)7’

where p[C,(n)/X(n—1)] is a “prediction” of the current
class given the pass history of observations and W,(n)
is an “updating weight” which measures the significance
of the current class relative to the significance of the
pass history of observations in generating the current
observation.

o)

3. Experiments
3.1. Simulations

We have considered a simple scenario similar to the
first example included in the classical ICAMM Ref. [1].
Observations are vectors of dimension 2, and the number
of classes is also 2. In class 1 the observation vectors are
obtained by linearly transforming independent compo-
nent vectors where both components are obtained from
uniform distributions having zero mean and unit variance.
The same in class 2, but the distributions are zero mean
and unit variance Laplacian. The centroids were selected
relatively close, thus b;=[1 1]" and b,=[1.5 1.5]". We
have compared the error percentages in classifying an
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