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Abstract

In this paper we propose a feature selection method identifying important features in
the semivarying coefficient model. One important issue in semivarying coefficient model
is how to estimate the parametric and nonparametric components. Another issue is how
to identify important features in the varying and the constant effects. We propose a
feature selection method able to address this issue using generalized cross validation
functions of the varying coefficient least squares support vector regression (LS-SVR)
and the linear LS-SVR. Numerical studies indicate that the proposed method is quite
effective in identifying important features in the varying and the constant effects in the
semivarying coefficient model.

Keywords: Feature selection, generalized cross validation function, least squares support
vector regression, semivarying coefficient model, varying coefficient model.

1. Introduction

Hastie and Tibshirani (1993) introduced the varying coefficient model, which is known
as powerful and flexible for modeling the dynamic changes of regression coefficients. The
varying coefficient model is a useful extension of the classical linear regression model. In
the varying coefficient model, the regression coefficients are not set to be constant but are
allowed to change with the value of other features called smoothing variables. The varying
coeflicient model inherits simplicity and easy interpretation of the classical linear regression
models and is gaining its popularity in statistics literature in recent years. The introductions,
various applications and current research areas of the varying coefficient model can be found
in Hoover et al. (1998), and Fan and Zhang (2008). A great deal of attention has been focused
on the problem of estimating the varying coefficients. Most of this attention has been paid
to using kernel smoothing technique. Fan and Zhang (2008) give an excellent review of
the varying coefficient models and discusses three approaches in estimating the coefficient
function: kernel smoothing, polynomial splines and smoothing splines. Recently, some more
flexible varying coefficient models have been developed and discussed. See, for example, Yang
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et al. (2006), Li and Racine (2010), Lee et al. (2012), Xue and Qu (2012), and Hwang et al.
(2016).

Semivarying coefficient models with both nonparametric and parametric components have
become increasingly useful in many scientific fields due to their appropriate representation of
flexibility and interpretation. Zhang et al. (2002) proposed a two-step estimation procedures
in the semivarying coefficient model. Fan and Huang (2005) proposed a profile least squares
estimation for parametric coefficients. Suykens and Vandewalle (1999) proposed the least
squares support vector machine (LS-SVM), which can be seen as the least squares version
of SVM (Vapnik, 1995, 1998).By using LS-SVM the linear equations for solutions and the
generalized cross validation (GCV) function for the model selection can be easily induced.
Shim and Hwang (2015) proposed a method for fitting the semivarying coefficient regression
model using least squares support vector regression (LS-SVR) technique, which analyzes
the dynamic relation between a response and features. See for further details, Suykens and
Vandewalle (1999), Suykens et al. (2001), and Hwang and Shim (2016).

The feature selection is used for the better understanding of underlying model and the
better prediction performance (reduction of overfitting). Many feature selection methods for
linear regression models have been widely used, including the best-subset selection, the step-
wise selection, and Bootstrap procedures (Sauerbrei and Schumacher, 1992). LASSO (least
absolute shrinkage and selection operator) has been proposed by Tibshirani (1997), which
provides the selection of important features and the estimation of regression coefficients si-
multaneously by shrinking some regression coefficients to zero. Huang et al. (2005) proposed
the regularization and feature selection approach using LASSO in the accelerated failure
time model. Wu et al. (2015) proposed a semivarying coefficient model using a penalized
rank-based loss function for the estimation and the identification of important feature in
high dimensional genetic and genomic data.

In this paper we propose the feature selection method to identify important features in
both varying and constant effects (nonparametric and parametric effects). The rest of this
paper is organized as follows. In Section 2, we present the semivarying coefficient LS-SVR,
and a GCV technique in order to choose the optimal values of hyperparameters. In Section
3, we propose the feature selection method identifying important features by using GCV
functions of the varying coefficient LS-SVR and the linear LS-SVR. In Section 4 and 5 we
present numerical studies and conclusion, respectively.

2. Semivarying coefficient LS-SVR

In this section we first present the semivarying LS-SVR (Shim and Hwang, 2015) and the
varying coefficient LS-SVR and a GCV function for choosing the hyperparameters.

Using the vector of features, &; € R?, the vector of smoothing variables, u; € R% (Hastie
and Tibshirani, 1993) and the response corresponding to x; and u;, y; € R, we consider
the semivayring coefficient LS-SVR as follows:

Yi = f(wiaui) +e; = ao(ui) + Z xikak(ui) + by + Z Tipby +e5,i=1,---,n, (2.1)

keVy keVs
where |V1| > 0, H/Q‘ >0, ViuVo,Cc D= (1, ,d),
We assume that ay(u;) for k =0, --- ,d is nonlinearly related to the smoothing variable u;

such that ax(u;) = wj,¢(u;) where wy, is a corresponding dy x 1 weight vector to ¢ (u;). Here
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the nonlinear feature mapping function ¢ : R% — R% maps the input space to the higher
dimensional feature space where the dimension dy is defined in an implicit way. An inner
product in the feature space has an equivalent kernel in the input space, ¢(uy) d(u2) =
K(u1,us) (Mercer, 1909). Several choices of the kernel K(-,-) are possible. In this paper we
utilize the Gaussian kernel as follows:

1
K (usowy) = exp = Zollus — w1

where 02 > 0 is a kernel (bandwidth) parameter.
With the quadratic loss function the estimator of (wq,wg, bo, bx) can be defined as any
solution to the following optimization problem:

, 1 1 C
mlnL:§\|on2—|—§ E Hwk||2+§ E (yi — fwi,us))?, (2.2)
keVy =1

where C' > 0 is a penalty parameter which controls the balance between the smoothness
and fitness of the estimator. We can express the above problem by formulation of LS-SVR,
as follows:

1 1 C
minL:§||wo||2+§ > \|wk\|2+52e? (2.3)
keVvy =1
subject to e; = y; — ag(u;) — Zkevl Tipag(w;) — by — ZkEV2 Tipbp, =1, ,n.

We construct a Lagrange function as follows:

1 1 n n
L:§||w0H2+§ Z ||wk|2+§; e; _;ai<ei_yi+a0(ui)+z mikak(ui)+bo+z xikbk> )

keVy ke, keVs

where «;’s are the Lagrange multipliers. Then, the optimality conditions are given by

oL -
(97(‘)0 =0 — wWo = ;qb(uz)ala

L n
8%% =0 = wy, = ;$ik¢(ui)aia ke,

8L n

— =0— a; =0,

oL "

by —>izzl.1‘ka [SH %)

L

0 :O—>Cei—ozi:(),

862»

OL 0 ey +ao(us) + S wnan(u) +bo+ 3 wiwbe =0, i =1
ooy e; — Yi + ao(u; ZTikak(W; 0 Tigbp =V, v =1,---,n.

ke keVy
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After eliminating e;’s and wy’s, we have the optimal values of («a;, bo, bx)’s from the linear
equation as follows:

(le)x(vl;é 0 K+ &I X Og:z)) <§) _ <g> (2.4)

where X (V1) = Lo, @V} 2(V1) = {@a} 7y vy X(V2) = [Loxr, @(V2)], da =length(V2),
z(Va) = {Tir }i21 kevyr 0= bo U {br}kevs, (d2 +1) x 1 vector, Oaz is the zero matrix of size
(d2 +1) x (da + 1), and ® denotes a component-wise product.

Thus, the estimators of ay(u;)’s are obtained as follows:

n n

aop(u) = ZK(ut,uz)al and ay(uy) Zwle ug, u;)a, k€ Vi, (2.5)

i=1 i=1

The estimated regression function given (&, u;) is obtained as

$t7ut ZK utauz az + Z Z 'Ttk‘rle utauz az +b0 + Z xtkbka (26)
i=1 keV; keVy

The functional structures of the semivarying coefficient LS-SVR is characterized by hy-
perparameters (penalty parameter and kernel parameter). To choose the optimal values of
hyperparameters of the semivarying coefficient LS-SVR we consider the cross validation(CV)
function as follows:

Zn: (4 = Flas,u)™ Z>) : (2.7)

i=1

3\'—‘

where A is the set of hyperparameters and f(mi,ui)(’i) is the regression function esti-
mated without the 4 th observation. Since for each set of candidates of hyperparameters,
f(:ci,ui)(’i) for + = 1,---,n, should be calculated, choosing the optimal hyperparame-
ters using CV function is computationally formidable. By using the leaving-out-one lemma
(Craven and Wahba, 1979) the ordinary cross validation function can be obtained as

2 ~ 2
1 = ($z7 'U/l) 1 n Y; — f(.’l:l, 'U/l)
. T A (a4 = - T —— . 2.
- Yi =

Here H is the hat matrix such that fA(a:,u) = Huy, hy is the i th diagonal element of
H = (A5, X (Va))B, where A% is a block diagonal matrix of X (V1) X (V1) © K (u,u), X (V2)
is obtained in (2.4), B is a (n + d2 + 1) x n leftmost submatrix of the inverse matrix of

V)X(V1) © K(u,u)+ I  X(V- .
(XODXOAY 0 Kl + 51 X(0)) iy 9.,

Replacing h;; by their average trace(H)/n, the generalized cross validation (GCV) function
can be obtained as

(2.9)
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3. Feature selection

In this section we first briefly introduce the varying coefficient LS-SVR and the linear
LS-SVR, which are used for the selection of important features. Here the varying coefficient
LS-SVR can be considered as the reduced model of semivarying coefficient LS-SVR (Shim
and Hwang, 2015). Next we propose the feature selection method identifying important
features by using GCV functions of the varying coefficient LS-SVR and the linear LS-SVR.

3.1. Varying coefficient LS-SVR

Using the vector of features, z; € R?, the vector of smoothing variables, u; € R% and the
response corresponding to x; and w;, y; € R', we consider the varying coefficient LS-SVR
as follows:

yi = f(@i,ui) + e; = ao(u;) + Z zikar(ug) teg, i =1, ,n, (3.1)

keVh
where f(x;,u;) = aO(ui)"'Zkevl tipag(ui), i =1,--- ,n,and |V1| >0, V; CV = (1,--- ,d).
We assume that a(u;) for K =0,--- ,d is nonlinearly related to the smoothing variables

u; such that ax(u;) = w},é(u;) where wy, is a corresponding dy x 1 weight vector to ¢(u;).
With the quadratic loss function the estimator of (wg,wy) can be defined as any solution
to the following optimization problem:

) 1 1 o
min L = §||¢~’0||2 + §k§ |lwp||* + gz(yij — f(zi ), (3.2)
1 1=

where C' > 0 is a penalty parameter which controls the balance between the smoothness
and fitness of the estimator. We can express the above problem by formulation of LS-SVR,
as follows:

1 1 C
: _ 2 2 2
mlnL*QHWOH +§Z llwnl| +5Z€i (3.3)
keVy =1
subject to e; = y; — ao(ui) — D pcy, Tivak(wi), i =1,--- ,n.

We construct a Lagrange function as follows:

1 1 C - "
L= 5\|w0\|2 +3 D el + 52 e; =Y aijlei; — i+ ao(wi) + Y wipar(u,)),
i=1 =1

kevy kevy

where «;;’s are the Lagrange multipliers. Then, the optimality conditions are given by

oL i
87(,00 =0 — wo = ; d)(uz)oz,,

oL i
——=0 = i i, k €V,

8wk — Wk ;x kqb(u )a c Vi

oL

:0*)062'*0[,':0,

(’)ei

oL

e =0 = e; —yi +ao(ws) + > war(u;) =0,i=1,--- ,n.

keVy
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After eliminating e;’s and wy’s, we have the optimal values of the estimates of «;’s are
obtained from the linear equation as follows:

&= (X(V)X(W) © K(ww) + =Ty (3.4

where X (V1) = [Lnx1, 2(V1)],2(V1) = {Zik }ioy pevyr @ = (@1, ,a,) is n x 1 vector, ®
denotes a component-wise product.
Thus, the estimators of ax(u;)’s are obtained as follows:

n

ao(us) = Y K(ug,wi)a; and Gx(uy) = Y zin K (ug, wi)ai, k € Vi, (3.5)

i=1 =1

The estimated regression function given (x;, u;) is obtained as

o~

fxy,uy) = ZK(ut,ui)&i + Z Z TepTip K (U, u;) Q. (3.6)

=1 i=1keVy

The functional structures of the varying coefficient LS-SVR is characterized by hyperparam-
eters (penalty parameter and kernel parameter). To choose the optimal values of hyperpa-
rameters of the varying coefficient LS-SVR we use the generalized cross validation (GCV)
function as follows:

n ~ 2
GOV () = ni; (?Ji - f(a?i,ui)) |

(n — trace(H))? (87)

3.2. Linear LS-SVR

Using the vector of features, &; € R? and the response corresponding to x;, y; € R!, we
consider the linear LS-SVR as follows:

yi = fa;) +e; = by + inkbk+€i7 1=1,---n, (3.8)
keVs
where V2| >0, Vo Cc D=(1,---,4d).
With the quadratic loss function the estimator of (bg,bx) can be defined as any solution
to the following optimization problem:

C n
min L = % Z bi‘i‘?Z(ﬁUz_f(wz))Qa (39)

keVs i=1

where C' > 0 is a penalty parameter which controls the balance between the smoothness
and fitness of the estimator. We can express the above problem by formulation of LS-SVR
as follows:

) 1 C&
mlnL:§Zbi+§Ze§ (3.10)
keVs =1
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subject to e; = y; — by + Zkevg Tibp, i =1,--+ ,n.
We construct a Lagrange function as follows:

L_;Zb%JFS;@?;O@ <€iyi+bo+ Zmikbk>v

keVs keVy

where «a;’s are the Lagrange multipliers. Then, the optimality conditions are given by

OL -
—=0— a; =0,
o 7 2

oL n
7:O—>b = i i;k V7
abk k i:leka € Vo
oL
:O_>C€Z—(XZ:O,
362-
oL
aaizo—wi—yi-&-bo—i— inkbkzq i=1,---,n.

keVs

After eliminating e;;’s and wy(;)’s, we have the optimal values of (a;,bo)’s from the linear

equation as follows:
z(Va)x(Va) + &1 Lo\ () _ (y
( 1/ 0 bo) \O (3.11)

nx1

!

where @ (V2) = {zir }i_) ey, and @ = (a1, ,a,)" is a n x 1 vector.

Thus, the estimators of by’s are obtained as follows:
by = zn:xikai, k€ Va. (3.12)
i=1
The estimated regression function given (z) is obtained as
Fla) = Do+ Z 4. (3.13)
kEVa

The functional structures of the linear LS-SVR is characterized by the penalty parameter.
To choose the optimal value of the penalty parameter of the linear LS-SVR we use the
generalized cross validation (GCV) function as follows:

w3 (i )
(n —trace(H))? ~

GCOV(\) = (3.14)
3.3. Feature selection

To select important features for the varying coefficient effect we use GCV functions of
the varying coefficient LS-SVR, and we use GCV functions of the linear LS-SVR for the
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constant effect. We first define the function, gCV(k) for k = 1,--- ,d, which is obtained as
follows:

1) Find k; € (1,---,d) and gCV(1) such that gCV(1) is the minimum of GCV functions
computed with one feature and candidate sets of hyperparameters.

For example, when candidate sets of hyperparameters (penalty parameter, kernel pa-
rameter) = (100,1), (100,2), (200,1), (200,2), gCV(1) is the minimum of GCV function
with (y,.1,u,(100,1)), GCV function with (y,x 2, u,(100,1)), ---, GCV function with
(y, 2.4, u,(200,2)), where @ , = {x;}1; is a n x 1 vector.

2) Find kg € (1,--- ,d)(k1) and gCV(2) such that gCV(2) is the minimum of GCV func-
tions computed with two features including k; and candidate sets of hyperparameters.

d-1) Find k4—1 € (1, - ,d)(k1,- - kq—2) and gCV(d — 1) such that gCV(d — 1) is the
minimum of GCV functions computed with d — 1 features including (ki,- -, kq—2) and
candidate sets of hyperparameters.

d) Find gCV(d) such that gCV(d) is the minimum of GCV functions computed with d
features and candidate sets of hyperparameters.

The second derivative of gCV represents the rate at which the first derivative of gCV is
changing. If the second derivative is negative, it means that gCV is slowly changing direction,
that is, adding another features to compute the next gCV does not reduce sufficiently the
value of gCV. We want to isolate the point at which the second derivative is negative over the
domain of the gCV. Features corresponding to this point is the candidate of the important
features. Actually we use the differences instead of derivatives.

4. Numerical studies

In this section we illustrate the performance of the proposed feature selection method
through the synthetic and real examples. We use the penalized robust semiparametric ap-
proach (PRSA) of Wu et al. (2015) for the feature selection and prediction.

Example 4.1 We generate 50 training and test data sets, we identify the important features
using training data set and we obtain the prediction performance in terms of the predicted
mean squared error using test data set. Each data set consists of 50 features as the following
semivarying coefficient models:

Y = ao(ui) + ag(ui)xM + ag(ui)xilo — 081'7,3 + 1'51'1'10 + 61'77; = 1, LR 100,

where u; and z;;’s are independently generated from the uniform distribution U(0,1), ag(u;) =
u? ay(u;) = 2sin(2mu;) and az(u;) = 2cos(2mu;).

Table 4.1 shows average numbers of selected features by the proposed method and PRSA,
average numbers of selected important features for two effects - varying coefficient effect
(24,x10), constant effect (z3, x19) - and recovery rates by the proposed method and PRSA.
Recovery rate is defined as the ratio of average number of selected important features
((z4,210) and (x3, x10)) to the average number of selected features by the proposed method
and PRSA. For both the varying coefficient effect and the constant effect, the average num-
ber of selected important features and the recovery rates of the proposed method are higher
than those of PRSA.
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Table 4.1 Average number of selected features and average number of selected important features
in 50 synthetic training data sets, and recovery rate on two methods. The numbers in parentheses
are standard errors.

effect Avg selected features  Avg selected important features  Recovery rate
VC 2.28 (0.1071) 1.52 (0.0769) 0.6667
proposed (1 ctant 2.18 (0.1057) 0.98 (0.0782) 0.4495
PRSA VC 2.36 (0.1975) 0.14 (0.0572) 0.0593
Constant 1.26 (0.2153) 0.32 (0.0725) 0.2540

We obtained the average predicted mean squared errors and their standard errors by the
semivarying coefficient LS-SVR for 50 test data sets with selected features by the proposed
method as (0.4725, 0.0394), and by PRSA (1.3485, 0.0552), which implies that the semi-
varying LS-SVR has better prediction performance than PRSA. For reference the average
predicted mean squared errors and their standard errors by the semivarying LS-SVR without
feature selection were obtained as (5.6926, 0.2631)

Example 4.2 For real example we consider a subset of the wage data set studied in
Wooldridge (2012), which consists of 5 variables collected on each of 526 working individuals
for the year 1976. The response variable is the logarithm of the wage (in dollars per hour),
and features are u (years of education), x; (years of potential labor force experience), xs (an
indicator for female), and x3 (marital status). The last two features are binary (zero-one)
in nature and serve to indicate qualitative features of the individual (the person is female
or not; the person is married or not). Taking these features into account, we consider the
semivarying coefficient model.

To test the feature selection performance, we standardize x1 and add (x4, - ,x50) gen-
erated from the standard normal distribution. We randomly divide the whole data into 263
training data and 263 test data. and We repeat this procedure 50 times to identify the im-
portant features using training data set and we obtain the prediction performance predicted
mean squared error using test data set with selected features. Table 4.2 shows average num-
bers of selected features and average numbers of selected important features for either effects
- varying coefficient effect or constant effect - by the proposed method and PRSA. In Figure
4.1 (Left) (z1, x3) are identified as the important features for the varying coefficient effect,
and (x1, x2) as the important features for the constant effect by the proposed method. In
Figure 4.1 (Right) (21, z2) are identified as the important features for the varying coefficient
effect, and x3 as the important feature for the constant effect by PRSA. We can see that the
proposed feature selection method provides the larger average number of selected important
features than PRSA.

Table 4.2 Average number of selected features and average number of selected important features in 50
training data sets generated from the wage data set, and recovery rate on two methods. The numbers in
parentheses are standard errors.

Avg selected features Avg selected important features Recovery rate
proposed 2.96 (0.1399) 2.38 (0.0693) 0.8041
PRSA 1.44 (0.1595) 1.06 (0.0339) 0.7361

We obtained the average predicted mean squared errors and their standard errors by the
semivarying coefficient LS-SVR for 50 test data sets with selected features by the proposed
method as (0.2909, 0.0616), and by PRSA (0.3126, 0.0769). For reference the average pre-
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dicted mean squared errors and their standard errors by the semivarying LS-SVR without
feature selection were obtained as (4.733, 0.0082).
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Figure 4.1 requency of selected features for the varying coefficient effect (Upper) and
the constant effect (Lower) by the proposed method (Left) and PRSA (Right)

5. Conclusions

We have developed a feature selection method for semivarying coefficient LS-SVR for iden-
tifying important features. Important issues in such semivarying coefficient model are how
to estimate the parametric and nonparametric components and how to identify important
features. In this paper we have proposed a feature selection method which is able to attack
these issues. Numerical studies indicate that the proposed feature selection method is quite
effective in identifying constant and varying coefficients in a semivarying coefficient model.

Through the examples we showed that the proposed feature selection method derives the
satisfying solutions. Also we showed that the proposed method is simple and reliable.
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