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RESUMO

Fluxos de dados sao um modelo de processamento de dados recente, onde os dados chegam
continuamente, em grandes quantidades, a altas velocidades, de modo que eles devem ser
processados em tempo real. Além disso, varias institui¢oes ptublicas e privadas armazenam
grandes quantidades de dados que também devem ser processadas. Classificadores tradi-
cionais nao sao adequados para lidar com grandes quantidades de dados por basicamente
duas razoes. Primeiro, eles costumam ler os dados disponiveis varias vezes até con-
vergirem, o que ¢ impraticavel neste cenario. Em segundo lugar, eles assumem que o
contexto representado por dados é estavel no tempo, o que pode nao ser verdadeiro. Na
verdade, a mudanca de contexto é uma situagao comum em fluxos de dados, e é chamado
de mudanca de conceito.

Esta tese apresenta o RCD, uma estrutura que oferece uma abordagem alternativa
para lidar com os fluxos de dados que sofrem de mudancas de conceito recorrentes. Ele
cria um novo classificador para cada contexto encontrado e armazena uma amostra dos
dados usados para construi-lo. Quando uma nova mudanca de conceito ocorre, RCD
compara 0 novo contexto com os antigos, utilizando um teste estatistico nao paramétrico
multivariado para verificar se ambos os contextos provéem da mesma distribuicao. Se
assim for, o classificador correspondente é reutilizado. Se nao, um novo classificador ¢é
gerado e armazenado.

Trés tipos de testes foram realizados. Um compara o RCD com varios algoritmos
adaptativos (entre as abordagens individuais e de agrupamento) em conjuntos de dados
artificiais e reais, entre os mais utilizados na area de pesquisa de mudanca de conceito,
com mudancas bruscas e graduais. E observada a capacidade dos classificadores em
representar cada contexto, como eles lidam com as mudancas de conceito e os tempos
de treinamento e teste necessarios para avaliar os conjuntos de dados. Os resultados
indicam que RCD teve resultados estatisticos semelhantes ou melhores, em comparacao
com os outros classificadores. Nos conjuntos de dados do mundo real, RCD apresentou
precisoes préoximas do melhor classificador em cada conjunto de dados.

Outro teste compara dois testes estatisticos (KNN e Cramer) em suas capacidades de

representar e identificar contextos. Os testes foram realizados utilizando classificadores
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xil RESUMO

tradicionais e adaptativos como base do RCD, em conjuntos de dados artificiais e do
mundo real, com véarias taxas de variagao. Os resultados indicam que, em média, KNN
obteve melhores resultados em comparacao com o teste de Cramer, além de ser mais
rapido. Independentemente do critério utilizado, RCD apresentou valores mais elevados
de precisao em comparacao com seus respectivos classificadores base.

Também é apresentada uma melhoria do RCD onde os testes estatisticos sao executadas
em paralelo por meio do uso de um pool de threads. Os testes foram realizados em trés
processadores com diferentes niimeros de ntcleos. Melhores resultados foram obtidos
quando houve um elevado nimero de mudancas de conceito detectadas, o tamanho das
amostras utilizadas para representar cada distribuicao de dados era grande, e havia uma
alta frequiiencia de testes. Mesmo que nenhuma destas condigoes se aplicam, a execucao
paralela e seqiiencial ainda tém performances muito semelhantes.

Finalmente, uma comparacao entre seis diferentes métodos de deteccao de mudanca
de conceito também foi realizada, comparando a precisao, os tempos de avaliacao, ma-
nipulagao das mudancas de conceito, incluindo as taxas de falsos positivos e negativos,

bem como a média da distancia ao ponto de mudanca e o seu desvio padrao.

Palavras-chave: Fluxos de dados, mudancas de conceito, teste estatistico nao-paramétrico

multivariado, contextos recorrentes, aprendizado em tempo real



ABSTRACT

Data streams are a recent processing model where data arrive continuously, in large quan-
tities, at high speeds, so that they must be processed on-line. Besides that, several private
and public institutions store large amounts of data that also must be processed. Tradi-
tional batch classifiers are not well suited to handle huge amounts of data for basically
two reasons. First, they usually read the available data several times until convergence,
which is impractical in this scenario. Second, they imply that the context represented by
data is stable in time, which may not be true. In fact, the context change is a common
situation in data streams, and is named concept drift.

This thesis presents RCD, a framework that offers an alternative approach to handle
data streams that suffer from recurring concept drifts. It creates a new classifier to each
context found and stores a sample of the data used to build it. When a new concept drift
occurs, RCD compares the new context to old ones using a non-parametric multivariate
statistical test to verify if both contexts come from the same distribution. If so, the
corresponding classifier is reused. If not, a new classifier is generated and stored.

Three kinds of tests were performed. One compares the RCD framework with several
adaptive algorithms (among single and ensemble approaches) in artificial and real data
sets, among the most used in the concept drift research area, with abrupt and gradual
concept drifts. It is observed the ability of the classifiers in representing each context,
how they handle concept drift, and training and testing times needed to evaluate the
data sets. Results indicate that RCD had similar or better statistical results compared to
the other classifiers. In the real-world data sets, RCD presented accuracies close to the
best classifier in each data set.

Another test compares two statistical tests (KNN and Cramer) in their capability in
representing and identifying contexts. Tests were performed using adaptive and batch
classifiers as base learners of RCD, in artificial and real-world data sets, with several
rates-of-change. Results indicate that, in average, KNN had better results compared to
the Cramer test, and was also faster. Independently of the test used, RCD had higher
accuracy values compared to their respective base learners.

It is also presented an improvement in the RCD framework where the statistical tests

xiil
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are performed in parallel through the use of a thread pool. Tests were performed in
three processors with different numbers of cores. Better results were obtained when there
was a high number of detected concept drifts, the buffer size used to represent each
data distribution was large, and there was a high test frequency. Even if none of these
conditions apply, parallel and sequential execution still have very similar performances.

Finally, a comparison between six different drift detection methods was also per-
formed, comparing the predictive accuracies, evaluation times, and drift handling, in-
cluding false alarm and miss detection rates, as well as the average distance to the drift

point and its standard deviation.

Keywords: Data streams, concept drifts, multivariate non-parametric statistical test,

recurring contexts, on-line learning
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CHAPTER 1

INTRODUCTION

Recent years have witnessed an increase in the amount of applications that have to deal
with information that occur in the form of a continuous flow of data. This situation is
named data streams. In this processing model, data arrive continuously, in large quantities
and quickly, making it impossible to store data for later analysis, except in small amounts.
Thus, data must be processed on-line, i.e., as they arrive.

Several types of applications in computer networks (Cranor et al., 2003), stock market
analysis (Zhu and Shasha, 2003), climate monitoring (Lee et al., 2007), among others,
are part of this data processing model. Applications that implement this data model are
called Data Stream Management Systems (DSMS).

Besides that, many institutions like financial ones, manufacturing facilities, govern-
ment departments, etc., all store large amounts of historical data that must also be
processed. In all these situations, millions of instances must be analyzed, on-line or off-
line. Traditional batch classifiers are not well suited to handle huge amounts of data.
They usually read the available data several times until convergence, which can be a
laborious and time consuming activity considering millions and millions of instances. In
this situation, usually a sample of data is used to train the batch classifier. This is not
an ideal solution because available data are not fully used, possibly configuring a waste
of important information.

Also, as described by Widmer and Kubat (1996) and Tsymbal (2004), it is not very
common for data distributions and concepts to keep stable over a long period of time.
Maloof (2005) describes that “traditional approaches to data mining are based on an
assumption that the process that generated or is generating a data stream is static”.
Brzezinski (2010) agrees with that statement when he says that “traditional classifica-
tion techniques give great results in static environments, however, they fail to successfully
process data streams because of two factors: their overwhelming volume and their dis-
tinctive feature — concept drift”.

What is a concept drift? Concept drift is a common situation in data stream envi-
ronments according to Gaber et al. (2005). Wang et al. (2011) describe that, in machine

learning, “the term concept refers to the quantity that a learning model is trying to pre-
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dict, i.e., the variable. Concept drift is the situation in which the statistical properties of
the target concept change over time.” Any application that tries to model human behav-
ior is subject to concept drift. Examples of applications where concept drift is present are
intrusion detection (Lane and Brodley, 1998), credit card fraud detection (Wang et al.,
2003), and spam filtering (Delany et al., 2005).

Several approaches exist to handle concept drifts. One is to modify batch classifiers
to make them suited to deal with drifts like the proposals of Hulten et al. (2001) to
decision trees and of Ferrer-Troyano et al. (2005a,b) to decision rules. Another approach
is to identify when a concept drift occurs and, then, take an action like creating a new
classifier to better represent the new concept (Gama et al., 2004a; Baena-Garcia et al.,
2006; Ross et al., 2012). A common approach to handle concept drifts is by the use of
ensemble classifiers. Here, several classifiers are trained and weights are assigned to each
one, usually indicating how well it represents the current concept (Street and Kim, 2001;
Wang et al., 2003; Kolter and Maloof, 2007; Brzezinski and Stefanowski, 2011). The final

classification is usually based on the best learners, indicated by their weights.

A common situation concerning concept drifts is context recurrence. It occurs when
a previously seen context reappears. According to Harries et al. (1998), domains where
it can happen include “financial prediction, dynamic control and other commercial data
mining applications”. They also claim that “recurring contexts may be due to cyclic
phenomena, such as seasons of the year, or may be associated with irregular phenomena,
such as inflation rates or market mood”. With the occurrence of many concept drifts,
algorithms tend to better represent the last observed concepts, forgetting previously

learned concepts.

One approach commonly used to treat recurring concept drifts is to store information
about the contexts, and continuously identify if the current context is similar to old
contexts. If it is so, obtain stored information and use it again as it is expected that it
also represents the current context. Examples of algorithms that use this approach to deal
with context recurrence are FLORA (Widmer and Kubat, 1996), Prediction Error Context
Switching (PECS) (Salganicoff, 1997), and SPLICE (Harries et al., 1998). It is important to
point out that these proposals have a weakness concerning how they deal with recurring
concept drifts: they only manipulate categoric data. More recent approaches do not suffer

from this restriction, for example, the ones proposed by Ramamurthy and Bhatnagar

(2007) and Elwell and Polikar (2011).

On-line classifiers must fit some specific requirements due to the nature of data they

handle, as described by Bifet et al. (2010a). These requirements are:
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R1. The next available instance from the stream is passed to the algorithm.

R2. The instance is processed by the algorithm, where it updates its internal data
structures. The algorithm must process it without exceeding the memory bounds

set on it.
R3. The algorithm must process the data instances as fast as it can.

R4. The algorithm is ready to accept the next instance. On request it must be able to

predict the class of unseen instances.

In this thesis it is proposed a framework to better deal with recurring concept drifts.
The RCD framework reuses previously generated classifiers, associating, to each classifier,
a sample of data used to build it. It applies a multivariate non-parametric statistical test
to recent data and stored samples to identify which of the stored classifiers best represents
the the current context.

To verify how RCD deals with concept drifts, several tests have been performed on data
sets with different types of concept drift (abrupt and gradual), various levels of noise,
among artificial and real-world, comparing this proposal to several other algorithms,

varying from single classifiers, drift detection methods, and ensemble classifiers.

1.1 CONTRIBUTIONS

There are several contributions of this thesis that can be highlighted. The first one is
the use of multivariate non-parametric statistical tests to select the best classifiers based
on data distribution, both in the training and testing phases. In the training phase, it
is used to create a classifier to each different data distribution available. If a previously
seen data distribution is detected, reflecting a recurring context, the classifier trained on
examples associated with that data distribution is reused.

Another contribution is related to the testing phase. Current ensemble classifiers
add, remove, and change learners weight in the training phase. In the testing phase,
they use the stored learners with their associated weight to classify instances. Thus, no
modifications in the ensemble are performed. RCD works differently. In the testing phase
it also does not modify the ensemble, but, like in the training phase, it allows the best
classifier to be dynamically selected based on the the current data distribution.

Differently than FLORA, PECS, and SPLICE, which are also proposals to deal with
recurring concept drifts, as mentioned in the previous section and detailed in the next

chapter, that only deal with categorical data, RCD has the ability to also deal with numeric
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data. In addition, they also implement the window concept, where learners are adapted
to hidden changes in context by updating the current concept to match a window of
recent instances. RCD, in its turn, proposes storing a data sample of configurable size to
each different data distribution identified in the data stream together with the classifier
trained on that data sample.

Another contribution of this thesis is to propose the execution of the statistical tests
in parallel. Performing the tests in parallel through the use of a thread pool improved

the evaluation time of the RCD framework considerably.

1.2 ORGANIZATION

This thesis is organized as follows:

Chapter 2 presents the problem of concept drift, some definitions, types of concept
drift that can occur (abrupt and gradual), types of algorithms used to deal with it and
how they work, like single classifiers, drift detection methods and ensemble classifiers, and
the data sets used in the experiments of this thesis, including artificial and real-world
data sets.

Chapter 3 presents the framework proposed in this thesis, the algorithm, the param-
eters used to fine-tune its use, and how it works.

Chapter 4 presents the analysis of the results obtained by the algorithms in the selected
data sets, showing accuracy, time spent in the training and testing phases, and how the
algorithms deal with concept drifts.

Chapter 5 presents a comparison between two statistical tests, KNN and Cramer, on
how they can distinguish between new and old contexts. Test were performed with five
different base learners, among batch and dynamic classifiers. Results show in which
conditions each statistical test offers best performance, both in terms of accuracy and
evaluation time.

Chapter 6 presents a comparison between several thread pool sizes to execute the
statistical tests in parallel. Tests were performed with three RCD configurations in three
computer systems with one, two, and four active cores and helps to identify in which
circumstances the usage of parallelism offers best results, and the best number of active
cores to use in each kind of system.

Chapter 7 analyzes the predictive accuracies, evaluation times, false alarms rates,
miss detection rates, and mean distance and standard deviation to the drift point of six
different drift detection methods, in four artificial data sets, two of them suffering from

abrupt concept drifts and two from gradual concept drifts. Each data set was tested
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using two different configurations, varying the training size or the speed of change. Four
real-world data sets were also used in the experiments. Based on these information, it
was possible to identify the best drift detection method to use inside RCD based on the
data set characteristics.

Finally, Chapter 8 presents the conclusions of this thesis and proposes some future

work.






CHAPTER 2

BACKGROUND

This chapter describes the data stream model, its main characteristics and applications
built to manage them. Concept drifts, a problem that usually occurs in the data stream
model is also described, besides with techniques and algorithms used to handle them,
and how they work. The data sets used in the experimental chapters are also presented,

including artificial and real-world ones.

2.1 DATA STREAMS

Database Management Systems (DBMS) have been used in applications that demand
complex querying and persistent data storage for many years. In this data model, queries
occur more frequently than insertions, updates, and deletions. Queries are executed when
demanded and answers reflect the current state of the database. However, as described by
Golab and Ozsu (2003), “the past few years have witnessed an emergence of applications
that do not fit this data model and querying paradigm. Instead, information naturally
occurs in the form of a sequence (stream) of data values”. Babcock et al. (2002) goes in
the same direction when he says that “traditional DBMS’s are not designed for rapid and
continuous loading of individual data items”. To handle the kind of applications that
must deal with a continuous flow of data, Data Stream Management Systems (DSMS)

were developed. Their main characteristics are:

o Continuous queries: “Queries which are issued once and then logically run contin-
uously over the database” (Babu and Widom, 2001; Arasu et al., 2006). It means

that as new data arrive, the DSMS must reexecute stored queries.

e Approzimation (Manku and Motwani, 2002): As data are always flowing, summary
data structures are needed to describe information while data are arriving, keeping

a balance between storage size and precision in the results.

e Adaptivity (Babu and Widom, 2004): It is the capability of the system to adapt
when it cannot handle data because of its high volume. Load shedding (Chi et al.,

7
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2005; Tatbul et al., 2007) is a common technique. It selectively drops unprocessed

tuples to reduce system load.

To facilitate the manipulation of this model, various applications have been developed.
Examples include general purpose DSMS for monitoring applications like AURORA (Abadi
et al., 2003; Balakrishnan et al., 2004), MAIDS (Mining Alarming Incidents from Data
Streams) (Cai et al., 2004), STREAM (Arasu et al., 2004), and sMM (Stream Mill Miner)
(Thakkar et al., 2008).

MEDUSA (Cherniack et al., 2003) extends AURORA to operate in a distributed fash-
ion, and BOREALIS (Abadi et al., 2005) extends both AURORA and MEDUSA to support
dynamic revision of query results, dynamic query modification, QoS (Quality of Service)
model, among other improvements.

Other proposed DSMs’s focus on specific problems. For example, VEDAS (Vehicle Data
Stream Mining) (Kargupta et al., 2004) is a mobile and distributed data stream mining
system that allows real time vehicle-health monitoring and driver characterization. GI-
GASCOPE (Cranor et al., 2003), on its turn, is a stream database for network applications
offering several functionalities like traffic analysis, intrusion detection, router configura-
tion analysis, network research, network monitoring, and performance monitoring and
debugging.

Mining in such environments using traditional batch classifiers is not simple. Batch
learners commonly iterate over the available instances until convergence. This is usually
a time consuming activity, limiting the learner to deal with a fixed set of examples with
small to medium sizes. Therefore, to better cope with huge amounts of data, other types
of classifiers are needed.

A common approach to perform classification in these kind of environments is to adapt
batch classifiers. Many adaptations have been proposed to allow classifiers to deal with
streaming data. One classifier created to deal with data streams was Very Fast Decision
Tree (VFDT) (Domingos and Hulten, 2000). VFDT is a decision tree, which can deal
with huge amounts of data using few computational resources; it presents a performance
comparable to a batch decision tree, given enough examples. It reads each example only
once and needs a small amount of time to process it, allowing the creation of a classifier
based on huge data sets. To identify the best attribute to be tested at a given node,
it is sufficient to consider only a small subset of the training examples that pass that
node. Therefore, the first examples are used to choose the root test; once the attribute is
identified, the next examples are passed to the corresponding leaves and used to choose

the appropriate attributes, and so on.
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To solve the problem of identifying exactly how many examples are needed to each
node, a statistical result known as Hoeffding bound (Hoeffding, 1963; Maron and Moore,
1994) is used. Consider a real random variable r whose interval is R (e.g., to a probability,
the interval is one, and to the information gain, the interval is log ¢, where ¢ is the number
of classes). Suppose we have n independent observations of this variable, and computed
its average 7, the Hoeffding bound informs that, with probability 1 — §, the variable
average is at least 7 — €, where

R?In(1/6
€= % (2.1)

The Hoeffding bound possesses the property of being independent of the probability
distribution that generated the observations.

Gama et al. (2003) proposed VFDTe, which extends VFDT with the ability to deal with
continuous attributes and the use of naive Bayes classifiers at tree leaves.

Another extension to VFDT was proposed by Jin and Agrawal (2003). They make two
contributions: (1) a numerical interval pruning (NIP) approach for efficiently processing
numerical attributes (showing an average of 39% reduction in execution times); and (2)
exploiting the properties of the gain function entropy (and Gini coefficient) to reduce
the sample size required for obtaining a given bound on the accuracy (showing a 37%
reduction in the number of data instances required).

Hu et al. (2007) proposed an ensemble of decision trees for mining data streams
named Semi-Random Multiple Decision Trees for Data Streams (SRMTDS). It “uses
the inequality of Hoeffding bounds to choose the minimum number of split-examples,
a heuristic method to compute the information gain for obtaining the split thresholds
of numerical attributes, and a Naive Bayes classifier to estimate the class labels of tree
leaves” (Hu et al., 2007). Experimental tests showed that it outperformed VFDTc on the
memory usage, the anti-noise capability, and accuracy.

Li et al. (2009) proposed One-class Very Fast Decision Tree (OcvVFDT), an algorithm
to extend VFDT to deal with one-class problems, based on the fact that fully labeled data
streams are expensive to obtain. It only deals with discrete attribute values. Experiments
on both synthetic and real-world data shown that even when 80% of the samples in the
stream were unlabeled, the classification performance of OcVFDT was still very close to
that of VFDT which was trained on fully labeled data stream.

Besides decision trees, other proposals to handle data streams using neural networks
(Gama and Rodrigues, 2007) and decision rules (Ferrer-Troyano et al., 2004) were also
described.
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A common problem when learning in real-world domains is that the concept of interest
may depend on a context that is not explicitly stated in the form of predictive features.
Usually, changes in the context can induce changes in the target concept, which is gen-
erally known as concept drift (Widmer and Kubat, 1996).

An informal definition of concept drift was stated by Kolter and Maloof (2007): “con-
cept drift occurs when a set of examples has legitimate class labels at one time and has
different legitimate labels at another time.” This is also described as real concept drifts.
Another type is wirtual concept drift. It occurs when “the target concepts remain the
same but the data distribution changes” (Delany et al., 2005). This difference concerns
the reason of change. In practice, as Tsymbal et al. (2008) describe, “virtual concept drift
and real concept drift often occur together”. Salganicoff (1997) refers to virtual concept
drift as sampling shift, and real concept drift is referred to as concept shift.

Concept drifts can also be classified by the speed of change. Abrupt concept drifts
happen when the transition from an old to a new concept occurs suddenly. Gradual
concept drifts occur when the transition is smooth. For example, “someone graduating
from college might suddenly have completely different monetary concerns, whereas a
slowly wearing piece of factory equipment might cause a gradual change in the quality
of output parts” (Stanley, 2003). Stanley (2003) even divides gradual concept drifts in
moderate and slow concept drifts, depending on the speed of change.

Another difficulty concerning dealing with concept drifts is that algorithms must

differentiate between noise and drifting concepts.

2.2.1 Single classifiers

Many proposals have been made to deal with concept drifts. The first system developed
to specifically handle concept drift was STAGGER (Schlimmer and Granger, 1986). It
uses a distributed concept description consisting of class nodes, corresponding to features
and class labels. Each class node is linked to attribute-value nodes by probabilistic
arcs, representing the strength of association between class labels and features. Two
probabilities associated with each arc represent logical necessity and logical sufficiency.
As STAGGER processes new examples, it updates probabilities, and it may add nodes
and arcs, corresponding to new classes and features. Over time, STAGGER modifies its
probabilities to better handle concept drifts, forgetting concepts that no longer hold.
Empirical results on a proposed synthetic data set showed that STAGGER represented the
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three concepts of the data set used in the tests.

Concept-adapting Very Fast Decision Tree (CVFDT) is a classifier proposed by Hulten
et al. (2001) as an extension to VFDT (Domingos and Hulten, 2000). As described by
Hulten et al. (2001), CVFDT “is an extension to VFDT which maintains VFDT’s speed and
accuracy advantages but adds the ability to detect and respond to changes in the example-
generating process”. It tries to keep its model up-to-date by the use of a sliding window
of examples. For each new arriving example, it recomputes the statistics, reducing the
influence of the oldest examples. If the concept starts to change, alternative attributes
will increase its information gain, making the Hoeffding test on the split no longer pass.
At this moment, an alternative tree begins to grow with the new best attribute set at
its root. If this subtree becomes more accurate than the old one on new data, it is
substituted.

2.2.2 Drift Detection Methods

Another common approach to deal with concept drifts is to identify when it occurs
and create a new classifier. Therefore, only classifiers trained on a current concept are
maintained. Algorithms that follow this approach work in the following way: each arriving
training instance is first evaluated by the base classifier. Internal statistics are updated
with the results and two thresholds are computed: a warning level and an error level. As
the base classifier makes mistakes, the warning level is reached and instances are stored.
If the behavior continues, it will reach the error level, indicating that a concept drift has
occurred. At this moment, the base classifier is destroyed and a new base classifier is
created and initially trained on the stored instances. On the other hand, if the classifier
starts to correctly evaluate instances, this situation is considered a false alarm and stored
instances are flushed. Algorithms that follow this approach can work with any type of
classifier as they only analyze how the classifier evaluates instances.

One example of this approach is Drift Detection Method (DDM), proposed by Gama
et al. (2004a). It works by controlling the algorithm’s error rate. For each point i
in the sequence of arriving instances, the error rate is computed as the probability of
misclassifying (p;), with standard deviation given by s; = /p;(1 —p;)/i. Statistical
theory guarantees that, when the distribution changes, the error will increase. The values
of p; and s; are stored when p;+s; reaches its minimum value during the process (obtaining
Pmin and Sy ). The warning level is reached when p; + $; > pin + 2 X Smin and the error
at p; + 8; = Pmin + 3 X Smin-

Another similar method is Early Drift Detection Method (EDDM), presented by Baena-
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Garcia et al. (2006). It works similarly to DM, but instead of controlling solely the
amount of error of the classifier, it uses the distance between two errors to identify
concept drifts. It computes the average distance between two errors (p;) and its standard
deviation (s;). These values are stored when p; + 2 X s; reaches its maximum value
(obtaining pyee and Sp,q.). Thus, the value of prae + 2 X Syee corresponds to the point
where the distribution of distances between errors is maximum. EDDM was shown to be
more adequate to detect gradual concept drifts while DDM was better suited for abrupt
concept drifts (Baena-Garcia et al., 2006).

The Page-Hinkley Test (PHT) (Page, 1954) is a concept drift detector that identifies a
change in the average of a Gaussian signal. It computes the cumulative difference between
the observed values and their mean up to the current moment (Ur). It also stores the
minimum difference between these two values (mg), and, when the difference between
Ur and myr is above a specified threshold (), a change in the distribution is detected.

Higher \ values results in fewer false alarms, but might miss or delay some changes.

Exponentially Weighted Moving Average (EWMA) charts (Roberts, 1959) were origi-
nally proposed for detecting an increase in the mean of a sequence of random variables,
considering that the mean and standard deviation of the stream are known. Yeh et al.
(2008) proposed an EWMA change detector for a sequence of random variables that form
a Bernoulli distribution. A recent proposal of concept drift detector is named EWMA for
Concept Drift Detection (ECDD) (Ross et al., 2012), which extends the work of Yeh et al.
(2008) to monitor the misclassification rate of a streaming classifier, allowing the rate of

false positive detection to be controlled and kept constant over time.

Adaptive Windowing (ADWIN) (Bifet and Gavalda, 2007) is another proposal to detect
concept drifts. It keeps a variable size window which may contain bits or real numbers.
ADWIN automatically grows the window when no change is apparent, and shrinks it
when data changes. The window has the maximal length statistically consistent with
the hypothesis “there has been no change in the average value inside the window”. To
save space, instead of storing explicitly the window, it compresses it by using a variant
of the exponential histogram technique. Thus, for a window of length W, only O(logWW)

memory and processing time per item are required.

Paired Learners (PL) (Bach and Maloof, 2008) is both a classifier and drift detection
method proposal that uses two classifiers to identify when a concept drift has occurred.
One is a stable classifier, trained on all previously seen instances, and the other is a
reactive classifier, trained on a window of most recent data. The idea here is to compare

the performance of both classifiers. If the reactive classifier has a better accuracy when
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compared to the stable learner over a window of recent data of parameterized size, the
method infers that a context change has occurred. The stable classifier is substituted by
the reactive one, and the learning process continues.

Nishida and Yamauchi (2007) presented Statistical Test of Equal Proportions (STEPD),
a concept drift detector that also uses two classifiers to detect drifts. The difference
to PL is that the accuracies of both classifiers are compared using a statistical test of
equal proportions, where the proportions are the division between the number of correct
classifications and the number of examples each classifier was trained on. A drift can only
be detected when the number of instances is at least twice the size of the window of most
recent examples. Besides the proportions, a statistic is calculated by using the Pearson’s
chi-square test with Yates’ correction for continuity (Yates, 1934). If the proportion of the
stable classifier is higher than the reactive classifier and statistically significant difference
is detected with a certain on-tailed significance level, it is detected a significant decrease

in the recent accuracy.

2.2.3 Ensemble Classifiers

Several proposals try to deal with concept drifts by the use of ensemble classifiers. This
approach maintains a collection of learners and combine their decisions to make an overall
decision. To deal with concept drifts, ensemble classifiers must take into account the
temporal nature of the data stream.

One of the first proposals to use ensemble classifiers to deal with concept drifts was
the Streaming Ensemble Algorithm (SEA), proposed by Street and Kim (2001). It builds
separate classifiers, each one trained on a different sequential chunk of data of configurable
size. These classifiers are then combined into an ensemble of fixed-size using a heuristic
replacement strategy. If there is free space in the ensemble, SEA adds the newly created
classifier to the ensemble. If the ensemble is full, the new classifier is only added if it
outperforms a stored classifier, substituting it. The performance is measured on the
current batch of examples.

The Accuracy Weighted Ensemble (AWE) classifier, introduced by Wang et al. (2003)
is another proposal of ensemble classifier. It uses batch classifiers and each one is built
in different chunks of data.

Wang et al. (2003) showed that, if classifiers are weighted by their expected accuracy
in test data, the ensemble possesses a better accuracy than using a single classifier. Thus,
they proposed to infer the weights by estimating the error rate in the most recent data

blocks z;, as presented in equations 2.2 below:
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MSE; = % S (- fi@)? (2.2a)
! (z,c)€w;

MSE, =Y p(c)(1 - p(c))® (2.2D)

w; = MSE, — MSE,; (2.2¢)

where f7(z) denotes the probability given by classifier C; that x be of class ¢. The value
of MSE, is the average squared error of a classifier and is used as a threshold to zero the
weights of classifiers that are not precise enough.

This weight function can create a problem in environments that suffer from abrupt
concept drifts. In this situation, it is common that the classifier’'s accuracy reduces
making it possible that no classifier surpasses the stipulated threshold, leaving no class
to be predicted.

Accuracy Updated Ensemble (AUE) was proposed by Brzezinski and Stefanowski
(2011) and is an enhancement of the AWE classifier. Both use classifier ensembles and
associate to them weights that are updated as data arrives. To avoid the problem of no

class being predicted, AUE uses a simpler weighting function:

1
(MSE, +¢) (2:3)

w; =
where MSFE, is computed the same as in equation 2.2b and € is a very small constant
value, allowing the computation of the weight event in the situation where M SFE; = 0.

In summary, the differences between AUE and AWE are the following:

1. Instead of using batch classifiers, AUE uses on-line classifiers, which adapt to data

while they arrive;
2. AUE updates both classifiers and their weights, while AWE only updates the weights;

3. AUE changed the weight computation to avoid situations where no classifier should
have precision higher than the stipulated threshold, as in abrupt concept drifting

environments, zeroing the weights of all classifiers and no class being predicted.

The Weighted Majority Algorithm (WMA) implements a weighted ensemble classifier
as proposed by Blum (1997), which extends the previous work of Littlestone and Warmuth
(1994) to specifically handle concept drifts. In wMA, all the arriving instances are passed
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to all the classifiers in the ensemble. The initial weight of the classifiers is 1, and, if a
classifier makes an error, its weight is reduced by a factor of § provided it is higher than
a specified minimum threshold. Then, the classifier is trained. After all the ensemble

classifiers have been trained, their weights are normalized.

Dynamic Weighted Majority (DwM), proposed by Kolter and Maloof (2007), is another
example of ensemble classifier. It extends WMA and implements a weighted ensemble
classifier designed specifically to identify concept drifts. This method adds and removes
classifiers according to the algorithms global performance. If the ensemble commits an
error, then a classifier is added. If one classifier commits an error, its weight is reduced. If
after many examples a classifier continues with a low accuracy, indicated by a low weight,
it is removed from the ensemble. This method is general and, in principle, can be used

with any classifier.

Another proposal for ensemble classifier is Dynamic Weight Assignment and Adjust-
ment (DWAA). It was proposed by Wu et al. (2008) and creates classifiers based on data
chunks, using the next chunk to evaluate the classifier previously built. If the ensemble
is not full, the classifier is added; otherwise, the worst classifier in the last data chunk is
replaced. To set the weight, it uses a formula that considers how many of the ensemble
classifiers have actually made correct predictions. If more than half of the classifiers pre-
dictions are correct, each one receives a normal reward. Otherwise, each one receives a
higher reward, making those influence more the global decision of the ensemble, as they

are better suited to represent the concept.

Aljaafreh and Dong (2010) proposes “a heuristic to enhance cooperative detection
of moving targets within a region that is monitored by a wireless sensor network. This
heuristic is based on fuzzy dynamic weighted majority voting for decision fusion.” Based
on the decision of each sensor it determines the number of moving targets and their types.
The weights of each local decision is determined by fuzzy logic “based on the signal to
noise ratio of the acoustic signal for target detection and the signal to noise ratio of the

radio signal for sensor communication.” (Aljaafreh and Dong, 2010)

Diversity for Dealing with Drifts (DDD) (Minku and Yao, 2012) is a recent proposal
that uses four ensemble classifiers: with high and low diversity, before and after a concept
drift is detected. A previous study (Minku et al., 2010) analyzed how these ensembles
behaved in data sets suffering from abrupt and gradual concept drifts with several speeds
of change, right after the drift and longer after. With the results obtained, DDD was
proposed, trying to select the best ensemble (or weighted majority of ensembles) before
and after drifts, detected by the use of a drift detection method.
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2.2.4 Recurring Contexts

One approach commonly used to treat recurring concept drifts, implemented in FLORA3
(Widmer and Kubat, 1996), Prediction Error Context Switching (PECS) (Salganicoff,
1997), and SPLICE-2 (Harries et al., 1998) is storing information about the concepts,
and, if necessary, reusing them.

FLORA3 deals with categorical attributes and represents data using a simple represen-
tation language based on attribute-value logic without negation. It also uses the notion of
description items, which is a conjunction of attribute-value pairs. It represents a concept
description in the form of three description sets: the set ADES (Accepted Descriptors)
contains description items matching only positive examples. The set NDES (Negative
Descriptors) summarizes the negative examples. PDES (Potential Descriptors) contains
description items that are too general, matching positive examples, but also some neg-
ative ones. ADES is used to classify new incoming examples, NDES summarizes the
negative examples and is used to prevent over-generalization of ADES, while PDES acts
as a repository of hypotheses that are currently too general but might become relevant.

PECS uses KNN to locally compare close instances and check whether they agree on
their outcomes. If an instance differs considerably from its neighbors it is moved from
an active learning set to an inactive set for re-evaluation over future instances. Statistics
are kept for each of these instances on its most recent agreement and disagreement over a
sliding window to detect trends in their reliability. Accuracy of an instance in the current
task context is computed. As described by Salganicoff (1997), “Higher probabilities
indicate that the given observation is appropriate for the current mapping context and
should be in the active learning set. Lower probabilities indicate that the instance should
be switched to the dormant set of instances”.

SPLICE-2 also deals with categorical attributes but the classifier training is made in
batch mode. SPLICE-2 assumes that a concept will be stable over some interval of time.
Sequences of examples in the data set are combined into intervals if they appear to belong
to the same context. SPLICE-2 then attempts to cluster similar intervals by applying the
notion that similarity of context is reflected by the degree to which intervals are well
classified by the same concept. This is called contextual clustering. To perform training,
each example must have an attribute that uniquely identifies its position in the sequence
of training data. SPLICE-2 begins by guessing an initial partitioning of the data and
subsequent stages refine the initial guess. Initial partitioning may be performed through
random partitioning, partitioning by C4.5 (Quinlan, 1993), using the tests on time, or

prior domain knowledge. The next step is to refine the contextual clusters. With each
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iteration, a new set of contextual clusters is created in an attempt to better identify stable
concepts in the data set. This process may also reduce the number of contextual clusters

and, consequently, the number of stable concepts eventually learned.

Ramamurthy and Bhatnagar (2007) presents an ensemble classifier, here named En-
semble Building (EB), similar to the approaches taken by AWE and AUE, where classifiers
are created from sequential data chunks and a subset of them is used to be part of the
ensemble. Classifier weight is based on its accuracy on the last data chunk. If none of
the stored classifiers performs above a specified threshold in the current chunk, a new
classifier is built and stored in the ensemble, indicating that the stored classifiers do not
correctly represent current data. Thus, differently than AWE and AUE which create a new
classifier for each data chunk, this proposal only adds a new classifier to the ensemble if

no classifier is well suited to current data.

Gama and Kosina (2009) presents the two-layers learning system, consisting of two
classifiers: the first one (level 0) is the primary model that serves as normal classifier
while the second one (level 1) is denoted as the referee. Each instance is used to train the
current classifier and the same instance to the referee, only changing the class attribute
to zero if the prediction of the current classifier is wrong, or one otherwise. “Doing so, the
meta-learner learns the regions of the instance space where the base classifier performs
well” (Gama and Kosina, 2009).

Katakis et al. (2010) presented Conceptual Clustering and Prediction (cCP), an en-
semble classifier specially built to handle recurring concept drifts in an application to
email filtering. CCP uses a clustering algorithm to group similar instances (based on a
distance measure) and applies a classifier to learn the concept represented by the instances
of each cluster. Instances that do not belong to any stored cluster are included as a new
cluster and a classifier is trained on that instances. When a batch of instances are similar
to the ones presented in a stored cluster, the stored classifier is reused to train/test that

instances.

Gomes et al. (2011) is a proposal that uses ensemble classifiers to deal with recurring
concept drifts. It uses a similar schema as defined by AWE together with a measure called
Conceptual equivalence: two classifiers are compared against a sample of recent data by
testing each instance in the sample and returning 1 if they agree in their classifications
and -1 otherwise. These values are summed and divided by the sample size. Values above
a specified threshold indicate conceptual equivalence between the classifiers. DDM is used
as a drift detection method, and, when a drift occurs, it stores the current classifier in

the ensemble, if the concept is new (no stored classifier has a conceptual equivalence
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to current classifier); or stored classifiers are reused, if they are conceptually equivalent
to the current classifier. Weights of the classifiers are computed based on Ramamurthy
and Bhatnagar (2007) and the context distance, a measure that computes the distance

between two data samples.

Another recent proposal of an ensemble classifier built to handle recurring concept
drifts is Learn++.NSE (LNSE). This method implements a classifier ensemble for incre-
mental learning in non-stationary environments. The original algorithm, as proposed by
Mubhlbaier and Polikar (2007), works as follows: a single classifier is created to each data
chunk that becomes available. The algorithm first evaluates the classification accuracy
of the current ensemble on the newly available data, obtained by the weighted majority
voting of all classifiers in the ensemble. Its error is computed as a simple ratio of the cor-
rectly identified instances of the new data set and normalized in the interval [0,1]. Then,
the weight of the instances are updated: the weights of the instances misclassified by the
ensemble are reduced by a factor of the normalized error. The weights are normalized.
A new classifier is created and all the classifiers generated so far are evaluated on the
current data chunk, by computing their weighted error. If the error of the most recent
classifier is greater than 0.5, it is discarded and a new one is created. For each of the
other classifiers, if its error is greater than 0.5, its voting power is removed during the

weighted majority voting. No classifier is ever removed from the ensemble.

A comparison of this algorithm’s performance using several classifier models, and
on different environments as a function of time for several values of rate-of-change is
presented by Karnick et al. (2008a). Another comparison of this algorithm concerning its
performance using different base learners in different environments with varying types of
drift is presented by Karnick et al. (2008b). Elwell and Polikar (2009a) included various
ensemble pruning methods to prevent potential outvoting from irrelevant classifiers or
simply to save memory. Elwell and Polikar (2009b) presented preliminary results on the
ability of the algorithm to accommodate addition and subtraction of classes over time.

Elwell and Polikar (2011) presented a comparison with several other approaches.

2.3 DATA SETS

The following sections present the data sets used in the comparison of the framework
from Chapters 4 to 6. The data sets used are well known in the field of data streams and
concept drifts and have been used in previous experiments. They were divided between

artificial and real-world data sets.
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2.3.1 Artificial data sets

We first describe the artificial data sets. All these data sets are available through the
Massive Online Analysis (MOA) framework (Bifet et al., 2010a). Some represent abrupt

concept drifts while others represent gradual concept drifts.

2.3.1.1 Hyperplane Hyperplane is an artificial data set that simulates gradual con-
cept drifts through a moving hyperplane. A hyperplane in a d dimensional space is the

set of points x that satisfies

d
Z W;T; = Wo (24)
i=1

where z; is the i*" coordinate of z. Examples where Zle w;x; > wp are classified as
positive, and examples where Zgzl w;x; < wp are classified as negative. Hyperplanes
are used to simulate gradual concept drifts where it is possible to smoothly change the
orientation and position of the hyperplane by modifying its weights. It is possible to
introduce changes in the data set changing the weight of each attribute w; = w; + do,
where o is the chance the direction of change be inverted and d is the amount of change

applied to each example.

The Hyperplane data set has already been used in many publications (Hulten et al.,
2001; Wang et al., 2003; Fan et al., 2004; Yang et al., 2005; Narasimhamurthy and
Kuncheva, 2007; Sun et al., 2007; Tsymbal et al., 2008; Wu et al., 2008; Bifet et al.,
2009b, 2010b; Brzezinski and Stefanowski, 2011).

2.3.1.2 LED The LED data set is composed of 24 categorical attributes, 17 of which
are irrelevant, and one categorical class with ten possible values. It represents the problem
of predicting the digit shown by a seven-segment LED display, where each attribute have
10% probability of being inverted (noise). We used a version of LED available at MOA
that includes concept drifts to the data sets by simply changing the attributes positions.
The number of drifting attributes chosen were 1, 3, 5, and 7. Like Hyperplane, this data
set was previously tested by several authors (Breiman et al., 1984; Gama et al., 2003,
2004b, 2005, 2006; Gama and Kosina, 2009; Bifet et al., 2009b, 2010b; Brzezinski and
Stefanowski, 2011).



20 BACKGROUND

2.3.1.3 Mixed The Mixed data set (Gama et al., 2004a; Baena-Garcia et al., 2006)
has two boolean (v and w) and two numerical (z and y) attributes. Three conditions are
verified for these attributes: v, w, and y < 0.5 + 0.3sin(37z). If at least two of these
conditions are satisfied, the example is considered positive. When a concept drift occurs,
the classification is reversed. Concept drift is made by gradually choosing examples from
the old and new concepts, reducing the probability of selecting examples from the old
context, while increasing the probability of the new context. In this data set, we have
an initial stable context that gradually changes to a new stable context, differently than

Hyperplane, which is always changing. This is a noise free data set.

2.3.1.4 Random RBF RBF (Radial Basis Function) creates complex concept drifts
that are not straightforward to approximate with a decision tree model. It works as
follows: a fixed number of random centroids are generated. Each center has a random
position, a single standard deviation, a class label, and a weight. New examples are
generated by selecting a center at random, taking weights into consideration so that
centers with higher weight are more likely to be chosen. A random direction is chosen
to offset the attribute values from the central point. The length of the displacement is
randomly drawn from a Gaussian distribution with standard deviation determined by
the chosen centroid. The chosen centroid also determines the class label of the example.
This effectively creates a normally distributed hypersphere of examples surrounding each
central point with varying densities. Only numeric attributes are generated. Drift is
introduced by moving the centroids with constant speed. This speed is initialized by a
drift parameter. The Random RBF set was already used in the following papers: Bifet
et al. (2009b, 2010b).

2.3.1.5 SEA The SEA concepts were first introduced by Street and Kim (2001) and
are commonly used to test abrupt concept drifts. The values of each of their three
attributes are in the interval [0,10), but the third one is irrelevant. In each concept, a
data point belongs to class 1 if f1+ fo < 6, where f; and f; represent the first two features
and @ is a threshold value between the two classes. Several authors have already used
this data set in experiments (Kolter and Maloof, 2007; Sun et al., 2007; Bach and Maloof,
2008; Karnick et al., 2008b; Tsymbal et al., 2008; Wu et al., 2008; Elwell and Polikar,
2009b; Gama and Kosina, 2009; Sebastiao and Gama, 2009; Bifet et al., 2010b; Elwell
and Polikar, 2011; Brzezinski and Stefanowski, 2011; Gomes et al., 2011).

The expression below describes the common utilization of this data set. The subscript
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value on SE A indicates the value of 6, the @ value represents the concatenation of two
instances set, with the subscript value indicating the point of change, and the superscript,

the length of change.

(((SEAg @}, SEAs) @y, SEA7) @y SEAgs)

2.3.1.6 Sine This data set presents the problem of identifying the position of coor-
dinates, represented by two attributes, in relation to the curve y = sin(z). In the first
context, points below the curve are classified as positive. After each concept drift, the
classification is reversed. Each coordinate has values uniformly distributed in the [0,1]
interval. It is possible to include two other attributes, filled with random data in the
same interval, with no influence on the classification function (irrelevant data). Gama
et al. (2004a) named these data sets as Sinel and Sinirrell, respectively. It also described
Sine2, similar to Sinel but using a different curve, y < 0.5 + 0.3sin(37z). Positive and
negative examples are interchanged to ensure a stable learning environment. Sine has al-
ready been used in several papers, specially when describing new drift detection methods
(Gama et al., 2004a; Baena-Garcia et al., 2006; Ross et al., 2012).

2.3.1.7 STAGGER Bifet et al. (2009b) described that “the STAGGER concepts are
boolean functions of three attributes encoding objects”. Each example consists of the
following attributes: color € {green,blue,red}, shape € {triangle,circle,rectangle},
and size € {small, medium, large}.

There are three kinds of different concepts, according to STAGGER original paper
(Schlimmer and Granger, 1986):

e Concept A: color = red N size = small;
e Concept B: color = green V shape = circle

e Concept C: size = medium V size = large

This data set is usually used to simulate abrupt concept drifts and has already been
used in many papers (Schlimmer and Granger, 1986; Gama et al., 2004a; Kolter and
Maloof, 2005; Yang et al., 2005, 2006; Kolter and Maloof, 2007; Narasimhamurthy and
Kuncheva, 2007).

((STAGGER, &, STAGGERg) @y, STAGGERC)
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2.3.1.8 Waveform Waveform consists of a data stream with three decision classes
where the examples are described by 21 numeric attributes. The goal of the task is to
differentiate between three different classes of waveform, each of which is generated from a
combination of two or three base waves. This data set was previously used in experiments
in the following papers: Breiman et al. (1984); Gama et al. (2003, 2004b, 2005, 2009);
Dries and Riickert (2009); Brzeziniski and Stefanowski (2011).

2.3.2 Real data sets

The next sections present four real data sets used in the experiments. It is not easy
to find large real-world datasets for public benchmarking, especially with substantial
concept change. Another problem is that we do not know when drift occurs or if there
is any drift at all. The first three described data sets were obtained from the MOA web

site, in the following address: http://moa.cs.waikato.ac.nz/.

2.3.2.1 Forest Covertype This data set contains the forest cover type for 30 x 30
meter cells obtained from US Forest Service (USFS) Region 2 Resource Information Sys-
tem (RIS) data. The goal is to predict the forest cover type from cartographic variables.
It contains 581,012 instances and 54 attributes, including numeric and categoric ones. It
has been used in several papers on data stream classification as in Blackard and Dean
(1999); Bazan and Szczuka (2001); Oza and Russell (2001a); Gama et al. (2003); Oza
(2005); Bifet et al. (2009b, 2010b).

2.3.2.2 Electricity This data set, composed of 45,312 instances and eight attributes,
presents data collected from the Australian New South Wales Electricity Market. In that
market the prices are not fixed, varying based on market demand and supply. The prices
are set every five minutes and the class label identifies the change of the price related
to a moving average of the last 24 hours. The goal of the problem is to predict if the
price will increase or decrease. This data set was previously used in the following papers:
Gama et al. (2004a, 2005); Baena-Garcia et al. (2006); Kolter and Maloof (2007); Bifet
et al. (2009b, 2010b); Brzezinski and Stefanowski (2011); Minku and Yao (2012).

2.3.2.3 Poker Hand The Poker Hand data set represents the problem of identifying
the value of five cards in the Poker game. It is constituted of five categoric and five

numeric attributes and one categoric class with 10 possible values informing the value
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of the hand, for example, one pair, two pairs, a sequence, a street flush, etc. “In the
Poker hand data set, the cards are not ordered, i.e., a hand can be represented by any
permutation, which makes it very hard for propositional learners, especially for linear
ones” (Bifet et al., 2010b). So, in the experiments we used a modified version, where
the cards are sorted by rank and suit, and duplicates were removed. This data set was
recently used in experiments in papers by Bifet et al. (2009b, 2010b) and is composed of
829,201 instances.

2.3.2.4 Weather Thisreal-world data set was obtained in the Nebraska Weather Pre-
diction, part of the U.S. National Oceanic and Atmospheric Administration. It provides
eight numeric daily measurements of several meteorological features like temperature,
sea level pressure, average wind speed, among others. Based on these values, it is de-
manded to indicate if rained or not in that specific day. This data set provides 50 years of
measurements (1949-1999), offering diverse weather patterns, consisting of 18,159 daily
readings, 5,698 (31%) of which are positive (“rain”) while the remaining 12,461 (69%) are
negative (“no rain”). It was already used in previous experiments by Elwell and Polikar

(2011) and can be obtained at http://users.rowan.edu/~polikar/research/nse/.






CHAPTER 3

THE RCD FRAMEWORK

As we could observe in the previous chapter, independently of using the single classifiers
approach, the approach using a drift detection method, or ensemble classifiers, they
always try to adapt to the current concept. The previous seen concepts are gradually
forgotten, which is a waste of processed information that could be used in the future.
Even the classifiers built to handle specifically recurring concept drifts have problems.
For example, in EB, classifiers weights are computed based on their accuracy on the last
data chunk in the training phase. Thus, in the testing phase, if EB receives instances that
are similar to those observed in the beginning of the training phase, before drifts have
occurred, the classifier trained on those data will have a small weight, as had been adjusted
to data different from that of the last concept. A similar behavior occurs concerning the
LNSE classifier.

The approach proposed here described changes the functioning of the drift detection
methods as described in the previous chapter. Instead of dumping the old classifier when
a drift is detected, it is stored for future use, when data similar to those used to train
the classifier appear again. But how can we compare instances to verify if they come
from the same distribution, indicating that they are similar, and that the stored classifier
could be reused? A statistical test is commonly used to solve this kind of problem. The
test must be non-parametric, as we do not know before hand the distributions of the data
to be compared. Besides that, it must be multivariate, as instances to be compared are
composed of various attributes.

This chapter describes Recurring Concept Drifts (RCD), a framework to compare the
data distribution of samples to identify if a new context or an old context has occurred
using a multivariate non-parametric statistical test.

Algorithm 1 presents the RCD pseudo-code used in the training phase. The proposed
algorithm functions as follows: a classifier is built together with a concept drift detector;
the scheme proposed by DDM and EDDM is used, but others could also be applied, for
example, Kifer et al. (2004); Nishida and Yamauchi (2007); Dries and Riickert (2009);
Ross et al. (2012). A new classifier and an empty buffer called current classifier (c,) and

current buffer (b,), respectively, are created and stored in their respective lists (lines 2

25
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and 3). The drift detector uses ¢, to identify if a concept drift is beginning to occur (line
5). While no drift is detected, b, is filled with the examples used in the training of ¢,
(lines 28 and 31).

If the error rate of ¢, increases, the warning level of the drift detector is reached,
indicating that a concept drift might be beginning to occur (line 7). Then, a new classifier
(cn) is created alongside with a new buffer (b,). Examples are used to train ¢, and ¢,
and are stored in b, (lines 12 and 13), but b, is not destroyed. If the error rate of ¢,
decreases, it will return to the normal level considering that the concept drift was a false
alarm. In this situation, ¢, and b, are disposed (line 26), and b, is used again to train

and store examples.

On the other hand, if ¢, continues to increase its error rate, it will reach the error
level (line 14). At this point, the drift detection method considers that a drift has really
occurred. A statistical test is performed comparing b, with all stored buffers, trying
to identify if this new context has already occurred in the past (line 15). If the test is
positive, it means this is an old context that is occurring again. Then, the stored classifier
and buffer are considered the new ¢, and b,, respectively (line 16), and ¢, and b,, are
disposed (line 23). If the test is negative, it means that this is a new context. So, ¢, and

b, are stored in the list and are considered the new ¢, and b, (lines 19 to 22).

The general idea is similar to the one presented by Widmer and Kubat (1996), but
their contribution only deals with categorical data and uses decision rules to identify
concept drift. RCD can deal with both categorical and numerical data and uses statistical
tests to compare distributions (which offers significance levels of the similarity between

distributions) and tests for concept drift using sample data.

Thus, RCD does not build a single classifier or a classifier ensemble but creates a
collection of classifiers and chooses which one to use based on the data distribution. The
classifier trained on data more similar to current data according to a statistical test is
used. RCD is not limited to single classifiers as base learners; ensemble classifiers can also

be used.

Algorithm 2 presents how RCD behaves in the testing phase. Initially, an empty test
buffer of parameterized size is created (line 2) and each arriving instance is stored (line
4). When the buffer is full (line 5), it is time for RCD to verify if some other stored
classifier is better suited to current data by the use of a statistical test (line 6). If the
test is positive, the stored classifier is considered the current one (line 7). After the test,
the test buffer is cleaned (line 9) and the current classifier is used to classify the current

instance (line 11).
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Algorithm 1: RCD algorithm in the training phase.
Data: (c,) Current classifier, (b,) Current buffer, (¢,,) New classifier, (S) Data stream, (b,) New

buffer

Result: C: Classifiers list, B: Buffers list
1 begin
2 C < {Create(cy)};
3 B + {Create(b,)};
4 foreach s € S do
5 level < DDM(cq, 8);
6 switch level do
7 case WARNING
8 if ¢,, = null then
) Create (c,);
10 Create (by);
11 end
12 by, < b, U {S},
13 Train (cy,s);
14 case DRIFT
15 if StatTest (C, B, b, ) then
16 | (ca,ba) < Stored (C, B, by);
17 end
18 else
19 C <+ CU{c,};
20 B+ BU{b,};
21 Ca  Cn;
22 bo + bp;
23 cn = b, = 0;
24 otherwise
25 if ¢, # null then
26 ‘ Cp = bn = (Z);
27 end
28 by < bg U {s};
29 end
30 end
31 Train (cg,s);
32 end
33 end

This is a big difference between RCD and the other approaches. While RCD can choose
the best stored classifier in the testing phase, the other approaches use the classifier(s)
as finished in the training phase. These classifiers better represent the last concepts seen
in the training phase. Concepts seen in the beginning of the training phase are not well
represented. RCD, on its turn, have classifiers adapted to several different concepts which

can be selected in the testing phase based on current data.

There are many parameters that can be used to fine-tune RCD. Below the list of

available parameters of RCD is presented.
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Algorithm 2: RCD algorithm in the testing phase.

© 0 N O oA W N e

10

11

12

13

Data: C: Classifiers list, B: Buffers list, (¢.) Current classifier, (b;) Test buffer, (S) Data stream
begin

bt — (2)7

foreach s € S do

bt — bt U {S},

if b; is full then
if StatTest (C, B,b;) then

‘ ¢c < Stored (C, B, b);

end
by @,

end

Classify (c,$);

end

end

a: Non-parametric multivariate statistical test to use. Up to the moment, two

statistical tests are available: KNN and Cramer;

s: the significance value (p-value). It informs the amount of similarity between
distributions. Common values are 0.01 and 0.05. Lower values indicate that the
similarity between the buffers must be higher to the statistical test indicate that

they are similar;

b: the maximum amount of instances to represent each distribution. With more in-
stances, the algorithm tends to provide better accuracy but takes longer to compare
the distributions;

t: the rate the tests will be made in the testing phase. Smaller values mean tests
are made more frequently, positively influencing the accuracy but reducing perfor-

mance;

¢: the maximum amount of classifiers to store. Small sizes make RCD faster, but
reduce its ability to represent different data distributions, possibly reducing its

predictive accuracy;

m: the thread pool size, indicating how many simultaneous tests are allowed to
occur. If the computer has more than one core, RCD can perform several statistical

tests in parallel, reducing the evaluation time (more details are given later);

d: the drift detection method used by RCD to inform the state of concept drift.

Possible values are bDM, EDDM, ECDD, and PHT.
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The KNN statistical test available at RCD was based on the MTSKNN (Chen et al., 2010)
package of The R Project for Statistical Computing tool. This package was implemented
based on Schilling (1986) and Henze (1988). On its turn, Cramer was based on the
implementation of the Cramer package (Franz, 2006) and was implemented based on
Baringhaus and Franz (2004). The two following paragraphs briefly describe how these
statistical tests work.

The multivariate KNN works by joining together the instances from both samples that
need to be compared. The instances from the first sample are assigned a new attribute
with value 1 while the instances from the second sample are assigned value 2. Each
instance is compared to all the other instances from both samples. The metric used was
the Euclidean distance. It is computed summing the distance from each corresponding
attribute (the number of attributes must be the same), with the k nearest ones being
stored. The p-value is computed by analyzing how the k nearest neighbors of all instances
are normally distributed between the two samples.

The statistic computed by the Cramer test is “the difference of the sum of all the
Euclidean interpoint distances between the random variables from the two different sam-
ples and one-half of the two corresponding sums of distances of the variables within the
same sample. The asymptotic null distribution of the test statistic is derived using the
projection method and shown to be the limit of the bootstrap distribution” (Baringhaus
and Franz, 2004).

The proposal here presented was implemented using the MOA framework, developed
at Waikato University, New Zealand, by the same group that developed and maintain
WEKA (Hall et al., 2009). MOA is a framework to mine data streams. It offers a collection
of machine learning algorithms, evaluation tools, as well as data set generators commonly
used in data streams research. Instructions on how to download and use RCD can be found

at https://sites.google.com/site/moaextensions/.

3.1 PARALLEL RCD

Originally, as presented at Figure 3.1, RCD performed the statistical tests sequentially.
Thus, a statistical test would be performed comparing current data to data stored in the
buffer for classifier 1 to verify if both represented the same data distribution. If positive,
this classifier was considered the new current classifier. If negative, a statistical test would
be performed on classifier 2 buffer data, and so on.

One improvement made was to perform several tests simultaneously by the use of a

thread pool of configurable fixed size to allow the user to fine tune its value based on the
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hardware being used. Figure 3.2 presents an example illustrating how the thread pool

works. It considers a thread pool of size two and a classifiers set of size six.

Classifier 1 Classifier 2 Classifier 3
T Buffer 1 Buffer 2 Buffer 3

Figure 3.1 RCD classifiers set.

013551ﬁer n
Buffer n

When a concept drift occurs, it means the current classifier does not correctly represent
the current context. So, it is necessary to check whether any stored classifier better
represents the current context. The remaining classifiers stored in the set must be tested,
comparing a sample of current data to the data stored in the buffer associated with each
classifier which represents the data the classifier was trained on.

In the example of Figure 3.2, five threads are built to perform the statistical tests — the
data associated to the current classifier is not sent as it is not correctly classifying recent
instances. These threads are sent to the thread pool using a FIFO scheme to associate
each test to a position in the thread pool, but only the first two are active, i.e., only
these two are actually performing a statistical test. At Figure 3.2 they are represented
by dashed lines, and inactive threads by solid lines. At this point (¢ = 0), two statistical

tests are active and the remaining three are waiting for their turn to be executed.

________

________

4 \ 4 \ 4 N\
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. Test3 + | Test2 Test 4 Test 5
Mmoo . / Nee .- AN 2R J
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________

________

Figure 3.2 Example of a thread pool execution.

When the first statistical test finishes execution (let’s consider it is statistical test 1),
if the result indicates that current data and sample data from classifier 1 do not represent

the same data distribution, the next inactive statistical test (in this case, statistical test
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3) executes in the place of statistical test 1 (t = 1). At ¢t = 2, the same occurs. Classifier
2, represented by statistical test 2, also does not better represent current data and the
next statistical test (number 4) occupies its place.

Now, let’s consider that statistical test 3 has finished and it identified that current
data and the data stored in the buffer of classifier 3 represent the same distribution. In
this situation, classifier 3 substitutes the current classifier, all other active statistical tests
are stopped from executing, and the inactive ones are canceled.

This scheme is interesting because, if a given test is negative, the next test is already
being executed, allowing a faster performance of the algorithm. If a test is positive, all
other executing tests are stopped and tests yet to be executed do not enter the active
thread pool. This scheme is general and allows the execution of any statistical tests in
parallel.

Several tests were performed to identify what was the best thread pool size to use based
on the number of active cores in the processor. Results can be obtained at Chapter 6.

Other possibility in using parallel statistical tests would be to compare all the stored
buffers with the current data and select the classifier associated with the buffer more
similar to the current data, instead of selecting the first classifier whose buffer is similar.

It is also possible to compare the data samples using more than one statistical test
(for example, both KNN and Cramer), and only identify a similarity if any or all the tests

indicates so.






CHAPTER 4

EMPIRICAL ANALYSIS

In this chapter, the RCD framework is compared with seven algorithms (among single
and ensemble approaches) in terms of accuracy and concept drift handling. The tests
were performed in commonly used data sets in concept drift research, including abrupt
and gradual concept drifts, in both artificial and real data sets. In this chapter, the
KNN statistical test is used. At Chapter 5, a comparison between KNN and Cramer is
performed.

In section 4.1, it is informed the algorithms used in the experiments. Section 4.2
describes the data sets used in the experiments, how they were created, training and
testing set sizes, and information about them. Section 4.3 informs tests performed to
identify the best parameters to use in the RCD framework. Section 4.4 presents the
results of the comparison between RCD and the algorithms described at Section 4.1.

Finally, Section 4.5 presents the conclusions.

4.1 ALGORITHMS

In this section it is informed the algorithms used in the experiments, as well as its pa-
rameters. Their descriptions can be found at Chapter 2.

The base classifier used in the experiments was a Hoeffding tree that is a mixture of
VFDTc and CVFDT, more specifically, CVFDT supporting numerical attributes and using
naive Bayes at the leaves. From now on, we will call it Hoeffding Tree with Naive Bayes
(HTNB). The same classifier was also used as base learner in the other algorithms, so
we can exclude its influence in the comparison. The statistical tests were performed
sequentially.

Concerning the tested algorithms, the following were used: HTNB, EDDM, AUE, DWM,
EB, LNSE, and WMA. All have freely available implementations in the MOA framework,
except for DWM, EB, and LNSE, which were implemented and are available at https:
//sites.google.com/site/moaextensions/ as MOA extensions.

The parameters used by HTNB in the experiments are the default values defined in

the MOA framework: number of instances a leaf should observe between split attempts
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(200), split criterion to use (information gain), allowable error in split decision (1077),
and threshold below which a split will be forced to break ties (0.05). Being the base

classifier of RCD, it was important to analyze how RCD compared to it.

The parameters of EDDM are also the default values in MOA. This algorithm was
chosen because RCD uses it as its drift detection method, so it is important to compare

them to verify if RCD improves EDDM and, if so, in which conditions.

AUE also used the default values in the MOA framework: the maximum number of
classifiers in the ensemble was set to 15, the maximum number of classifiers to store
and choose from when creating an ensemble was set to 30, and the chunk size used for
classifier creation and evaluation was set to 500. The ensemble size of AUE is equal to
the classifiers set in RCD. Other values for the chunk size were tested (250 and 1,000),
but 500 obtained the best results.

The parameters used in the EB classifier were: acceptable error threshold for creating
new classifiers (7) was set to 0.05; acceptance factor (a), used to select classifiers to
form the ensemble, was set to 0.4; and chunk size (¢) was set to 400 (Ramamurthy and
Bhatnagar, 2007). As this method is similar to AUE, we added a similar pruning strategy

storing at most 30 classifiers and selecting up to 15 to form the ensemble.

To implement the DWM approach, we used the values presented by Kolter and Maloof
(2007): the factor for decreasing classifier’s weights (5) was set to 0.5; the threshold
for deleting experts (6) was set to 0.01; the ensemble size is unlimited; and the period
between expert removal, creation, and weight update (p) was set to 50. The p value was
also tested with the other values presented at the original article (p = 1 and p = 10), but
p = 50 presented the best results. The other values were not modified because, according
to the authors, “varying S affected performance little; the selected value for 6 did not

affect accuracy, but did reduce considerably the number of experts”.

The parameters of LNSE were based on Elwell and Polikar (2011): size of the environ-
ments (p) was set to 250; the slope (a) and the halfway crossing point (b) of the sigmoid
function controlling the number of previous periods taken into account during weighting
were set to 0.5 and 10, respectively; the ensemble size (e) was set to 15; and the pruning

strategy (s) to classifiers with higher error on recent data chunk.

In the wMA approach, we also used the default configuration of the MOA framework:
factor to punish mistakes of classifiers (0.9), minimum fraction of weight per model (0.01),
and an ensemble with four classifiers of the following types: naive Bayes, cvFDT (Hulten
et al., 2001), HTNB, and a decision trees with Hoeffding bounds and adaptive naive Bayes

and majority class at the leaves (Bifet et al., 2009a). This ensemble uses the diversity of
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classifiers to improve accuracy over new instances.

In summary, we compare RCD to one classifier that tries to adapt to concept drifts
(HTNB); one classifier that creates a new HTNB classifier every time it identifies a concept
drift (EDDM); one ensemble where each classifier is responsible for representing part of the
data (AUE); one ensemble where all classifiers are trained with all data, that uses more
than one base classifier but does not prune them (WMA); one ensemble classifier that
removes models when the global performance is below a specified threshold (DwMm); and,

finally, two ensemble classifiers built to handle recurring concept drifts (EB and LNSE).

4.2 DATA SETS

We selected the following artificial data sets to perform the experiments: Hyperplane,
LED, SEA, STAGGER, and Waveform, described at Chapter 2. They are commonly used
in the concept drift research area and are also freely available at MOA framework. We
used them to test for both abrupt and gradual concept drifts.

To create the abrupt concept drifts data sets, we used the following scheme: 25,000
examples of each concept were generated. The first 12,500 examples of each concept were
appended together and used to form the training set. Thus, an abrupt concept drift is
simulated at each 12,500 examples. The remaining 12,500 examples were kept separate
and used as testing set to analyze how the algorithms represented the specific concepts.
We repeated this procedure 30 times, thus creating 30 training sets and 30 testing sets
for each concept. The first training set is tested on the first testing set of each concept,
and so on.

To create the data sets with gradual concept drifts, we used a similar approach. How-
ever, a gradual concept drift was simulated by increasing the probability that instances
of the new concept be selected during a period of 1,000 instances around each 12,500
instances. Therefore, when the stream reaches 12,000 instances, the probability that
instances of the new concept be selected increases from 0 to 1, for 1,000 instances.

In these data sets, we first executed the training phase, constituted of different con-
texts and concept drifts, and then the testing phase. This methodology better verifies
how the classifiers adapted to the concepts seen in the training phase and is more repre-
sentative of real-world usage.

To evaluate the real data sets, a different approach must be taken, because the data
sets already exist. An evaluation methodology that has already been used in real-world
data sets is Interleaved Test-Then-Train (Bifet et al., 2009b, 2010b), also named Prequen-

tial. Every example is used for testing the model; then, it is used to train it. Here, all the
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instances are used for both training and testing, making maximum use of the data, yet
the classifier is always tested on examples it has not seen. The accuracy was measured
as the final percentage of instances correctly classified over the interleaved evaluation, as
described by Bifet et al. (2010b).

To compare the classifiers, we followed the procedure described by Demsar (2006),
using the Iman and Davenport (1980) statistic (FFr), which is derived from the Friedman
non-parametric statistical test (Friedman, 1937, 1940). The Friedman test ranks the
algorithms for each data set separately, giving rank 1 for the best performing algorithm,
rank 2 to the second best, and so on. The average rank of each algorithm (R) and
the Friedman statistic (x%), presented at Equation 4.1, are computed (considering k

algorithms and N data sets).

12N
2 _ 52 k(k+1)? .
X = T D) [ZR — k) } (4-1)

Iman and Davenport (1980) computed a better statistic (Fr), presented at Equa-
tion 4.2, after proving that the Friedman statistic was undesirably conservative. Fp is
distributed according to the F-distribution. If FFr is lower than the critical value found in
the F-distribution, the null-hypothesis is satisfied, indicating all algorithms have similar

performances. If the null-hypothesis is rejected, a post-hoc test is used.

(N = D)x%
N(k—1) = x%

Fp = (4.2)

One post-hoc test used was the Nemenyi test (Nemenyi, 1963). A Critical Difference
(cD) is computed and compared with the average ranks to obtain classifiers with similar
performance. If the difference between two classifiers is above CD, we can conclude that

the classifier with lower average rank is significantly better.

The Bonferroni-Dunn post-hoc test (Dunn, 1961), on the other hand, was used to
compare one classifier to the others. It is similar to the Nemenyi test, also computing a

CD, but controls the family-wise error rate.

Table 4.1 presents a summary of the main information of the artificial and real-
world data sets used in the experiments like number of attributes, classes, numerical
and categorical attributes, number of data sets created, if data has noise and irrelevant

attributes.
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Table 4.1 Information about data sets.

Data sets

Hyper- LED SEA Stagger Wave- Cover- Electri- Poker ‘Weather
plane form type city Hand
Attributes 10 24 3 3 21 54 8 10 8
Classes 2 10 2 2 3 7 2 10 2
Categoric 0 24 0 3 0 44 1 5 0
Numeric 9 0 3 0 21 10 7 5 8
Data sets 9 4 4 3 4 1 1 1 1
Noise 5% 10% 10% No No - - - -
Irrelevant No Yes Yes No No - - - -
Size 112,500 50,000 50,000 37,500 50,000 581,012 45,312 829,201 18,159

4.3 RCD PARAMETRIZATION

The maximum allowed number of stored classifiers in the RCD framework was set to 15,
the same number used in the AUE and EB ensembles. If the set is full, older classifiers
are replaced in a FIFO scheme. A comparison with different levels of parallelization is

presented at Chapter 6.
The values used in the tests are presented in Table 4.2. To identify the best parameter

set, 240 different configurations were tested for the five parameters described in the first
column. The tests were performed in the data sets with abrupt and gradual concept
drifts. Each RCD configuration was compared to the algorithms described at Section 4.1,
in the data sets described at Section 4.2, summing 8,400 comparisons (remembering that

each comparison was repeated 30 times).

The configuration used in the experiment is informed in the last column of Table 4.2,

based on the overall test error across the tested data sets.

Table 4.2 Values of the parameters used to find the best configuration to use in RCD.

Parameter Start value End value Step Configuration

s 0.01 0.05 - 0.01

b 100 500 100 400

t b 500 100 400
1 7 2 5

d DDM EDDM - EDDM
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4.4 RESULTS

In this section, results are presented for each data set, considering abrupt and grad-
ual concept drifts, predictive accuracy of the algorithm in each context, concept drift

handling, and train and test times.

44.1 LED

Concerning the LED problem, four data sets were generated, each one with a different
number of drifting attributes (1, 3, 5, and 7). This configuration is similar to the one
used by Bifet et al. (2010Db).

At Table 4.3, columns 1 to 7 present the average accuracy results of the algorithms in
each testing set. Columns p and o present the average accuracy and standard deviation
over all data sets, in all repetitions. The last column presents the average rank and is
used to compute the Friedman statistic. The bold values inform the best algorithm for a
specific configuration. It is interesting to note that the best accuracy of every algorithm
resides in the last concept. As most of the algorithms tend to adapt to the last instances
presented to them in the training phase or give to classifiers that correctly represent them

higher weights, it is no surprise that the best accuracy concentrates in the last concept.

Table 4.3 Statistics in LED data set with abrupt concept drifts.

Classifier 1 3 5 7 m o R

AUE 13.97 27.88 58.56 74.04 43.61 23.98 4.00
DWM 10.57 12.92 18.68 22.50 16.17 12.15 8.00
HTNB 1870  35.53  69.33 72.04 4890 22.87 3.25
EB 13.97  27.74  58.74  74.01 43.61 24.03  4.50
EDDM 15.12 31.14 6794 7329 46.87 24.76  3.50
LNSE 13.65 26.41 52.81 68.28  40.29 21.62  6.75
WMA 18.76 35.61 69.38 72.08 48.96 22.85 2.25
RCD 48.95 67.34 49.94 70.97 59.30 15.59 3.75

As we can see, RCD better represented concepts 1 and 3; WMA was better at concept
5; and AUE at concept 7. Considering all concepts, RCD had the higher average of all
algorithms in this data set. Computing Fr for this data set, we obtain 4.75, which is
higher than the critical value 2.49 (valid when testing eight algorithms in four data sets
with 95% confidence), obtained by the F-distribution, thus indicating that some classi-
fiers have different performances. The ¢D computed by the Nemenyi test was equal to

5.25 (valid in the same conditions of the critical value), indicating two groups of algo-
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rithms: DWM is significantly worse than that of WMA. Concerning the other algorithms,
the experimental data is not sufficient to reach any conclusion about which group they
belong. The Bonferroni-Dunn test returns a CD of 4.66, yielding similar results. Reducing
the confidence level to 90%, the ¢D of the Bonferroni-Dunn test is equal to 4.24, now
indicating that RCD is also significantly better than DwM.

Figure 4.1 presents how the algorithms deal with abrupt concept drifts in the testing
phase. The values presented are the averages of 30 train/test executions, as used to create
Table 4.3. It is possible to verify that RCD performed better during all concept drifts.
Besides accuracy, having a low standard deviation is another important characteristic an
algorithm that deals with concept drifts must have. It informs that, even when a drift
occurs, the algorithm’s accuracy does not change much. Analyzing the o column, we can
observe that DWM had the smallest standard deviation (but also the lowest accuracy),

followed by RCD.
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Figure 4.1 Accuracy on the LED data set with abrupt concept drifts.

To obtain the train and test times it was used the interleaved chunks approach pre-
sented by Brzezinski (2010) and used by Brzezinski and Stefanowski (2011). It works
evaluating the classifiers using data chunks. It stores a data chunk of size s, tests the
current classifier in this data chunk, trains it, and then disposes the chunk. It is also
actually available at the MOA framework.

Figures 4.2(a) and 4.2(b) present the train and test times taken by the algorithms
to process one set with 50,000 instances and three abrupt concept drifts. In both the
train and test times, the single classifier approach (represented by HTNB) was faster than

the ensemble approach. HTNB took 0.312 seconds to train the classifier. On the other
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hand, DWM took approximately 200 seconds. The training time of the DWM approach
takes much more time than the other algorithms. It was followed by EB, which took
approximately 121 seconds, and AUE, with 48 seconds.
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Figure 4.2 Train and test times on the LED data set with abrupt concept drifts.

DWM is the method that takes longer to train because it does not have a maximum
number of classifiers to store. It only removes a classifier when its weight is less than
a specified threshold. Thus, its tendency is to grow the ensemble size without limits as
more instances arrive. It is possible to observe its effect by looking at its curve: it is not
linear, reflecting that the ensemble takes longer to train because of the number of stored
classifiers.

The reasons why EB is one of the methods that spends more time training are that,
for each data chunk, (1) all stored classifiers must be tested against all instances in the
current data chunk and, only those with classification error below the acceptance factor
become part of the ensemble; (2) sort the ensemble based on the error and keep the
15 best ones; (3) if the error of the ensemble on the current chunk is above a specified
threshold, create a new classifier, train it on all instances of the current data chunk and
substitute the classifier with lower accuracy. The original EB did not prune the ensemble,
taking even more time than the version here tested.

AUE also takes so much time because of its internal structure: to each new data chunk
that arrives, AUE creates a candidate classifier, performs a 10-fold cross validation and

computes the weight of the candidate classifier and of the stored classifiers. If there is
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space left in the ensemble, it stores the candidate classifier; otherwise, it substitutes the
poorest stored classifier with the candidate one (if it has a higher weight). Then, it uses
the best stored classifiers to form the ensemble. In the default configuration of the MOA
framework, AUE stores 30 classifiers and uses the best 15 to form the ensemble. So, the
use of cross-validation and the number of stored classifiers explain why it takes more time

than the other algorithms to perform the training phase.

In the testing phase, DWM also had the worse performance. It needed approximately
101 seconds to test the instances while LNSE, with the second worse performance, took
18 seconds. HTNB was the fastest algorithm, taking 1.2 seconds to complete the testing
phase.

RCD was the only algorithm that spent more time in the testing phase than in the
training phase. In the testing phase RCD periodically needs to verify if recent data is
better represented by a different classifier. So, performing the statistical test is the
reason for RCD taking more time when compared to the other approaches, which use the
classifier without modification. This is the cost to dynamically select the best classifier
based on current data. All the other classifiers in the testing phase use the model as it

was built on the training phase, differently of RCD.
Table 4.4 is similar to Table 4.3 but refers to the LED data set with gradual concept

drifts. The majority of the algorithms had very similar average performances, around
39%. AUE better represented concepts 3 to 7, and had highest average accuracy in all

concepts. DWM was the algorithm with the lowest standard deviation.

The Fp statistic returned the value 5.06, higher than the critical value, 2.49, indicat-
ing that there are classifiers with different performances. Performing the Nemenyi and
the Bonferroni-Dunn tests, with 95% confidence, returned CD’s equal to 5.25 and 4.66,
respectively. Both tests inform that AUE have better performance than bwM. Concerning
the other algorithms, it is not possible to inform to which group they belong.

Differently from the data set with abrupt concept drifts, here, the accuracy of the
algorithms decrease in time. The best represented concept was always the first observed
one. Dealing with gradual concept drifts is generally a more difficult task. The classifiers

do not forget the concepts as rapidly as with abrupt concept drifts.
Figure 4.3 presents how the algorithms deal with gradual concept drifts. DwMm had the

worse performance in all contexts. The curve of LNSE is slightly lower than the majority
of the other classifiers. The other classifiers performed similarly during all the instances,

handling the concept drifts with similar behavior.

Figures 4.4(a) and 4.4(b) present the training and testing times for the LED data
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Table 4.4 Statistics in LED data set with gradual concept drifts.

Classifier 1 3 5 7 m o R

AUE 69.87 45.34 25.11 17.24 39.39 23.07 2.00
DWM 20.82 17.57 12.26 11.13 15.44 9.99 8.00
HTNB 69.90 44.37 24.62 16.81 38.92 23.13 4.75
EB 69.89  44.88  24.73 17.07  39.15 23.06 3.00
EDDM 69.87  44.43  24.95 16.78  39.01 23.18 4.50
LNSE 64.01 42,44 24.27 16.85  36.89 20.74 6.00
WMA 69.94 4450  24.78 17.04  39.07 23.06 2.75
RCD 71.95 44.42 23.63 16.25 39.06 23.20 5.00

80
BT AL R Ay
60 ‘*Mmunla.,."m
S 0 R .
3
< 20 == m— = e e — —— = e = e e—
0
0 12500 25000 37500 50000
Processed instances
EEEEEERRRRERRENER AUE — — DWM H1-NB " " = EB
EDDM LNSE ===ss:== RCD WMA

Figure 4.3 Accuracy on the LED data set with gradual concept drifts.

set with gradual concept drifts. The results were quite similar to the ones presented
at Figures 4.2(a) and 4.2(b), respectively. DWM was also the slowest algorithm in both
training and testing phases, while the second slowest was EB, in the training phase, and
LNSE, in the testing phase. On the other hand, HTNB was the fastest algorithm in both

phases.

4.4.2 Hyperplane

The data set used in the experiments is constituted of nine numerical attributes and one
binary categorical class. To perform the tests, we used the same settings as Fan (2004)
and Tsymbal et al. (2008). There are nine distinct hyperplane data sets, varying the

number of attributes that suffer concept drift (k) and the magnitude of change for each
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Figure 4.4 Train and test times on the LED data set with gradual concept drifts.

example (t). Table 4.5 describes the values of the parameters used in the construction of

the data sets. The probability that the direction of change is reversed was set to 10%.

Table 4.5 Values of the parameters used in the Hyperplane data set.

Data sets
Parameter
1 2 3 4 5 6 7 8 9
k 2 2 2 5 5 5 8 8 8
t 0.1 05 10 01 05 10 01 05 1.0

Table 4.6 presents the results for the Hyperplane data set with abrupt concept drifts.
It shows that the number of drifting concepts (k) has a bigger influence in the results than
the magnitude of change (¢) for all data sets. In these algorithms, concepts 1 to 3, 4 to 6
and 7 to 9 have very similar accuracies, indicating that the concepts they represent are
also similar. RCD best represented concepts 1 to 6, while AUE best represented concepts
7 to 9. The best average accuracy and rank were obtained by RCD. Like in the LED
data set, DWM was again the stablest algorithm, followed by RCD. The algorithms also
usually better represented the last observed concepts.

Figure 4.5 presents how the algorithms deal with abrupt concept drifts in the testing
phase. Here we can visualize that DWM and RCD are really the stablest algorithms, better
adapting their base learners when they identify a concept drift. The other algorithms
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Table 4.6 Statistics in Hyperplane data set with abrupt concept drifts.

Classifier 1 2 3 4 5 6 7 8 9 m o R

AUE

DWM

HTNB

EB

EDDM

LNSE

WMA

RCD

37.14 3710 37.10 36.66 36.63 36.63 87.84 87.82 87.82 53.86 25.74 5.33
49.47 4947 4946  49.16  49.15 49.16  51.03  51.04 51.04  49.89 2.56 4.67
45.50 4549 4549 50.82  50.80 50.80  74.51 74.53 7453  56.94 14.03 3.67
37.74 3769 37.69 3720 37.18 37.17  85.91 85.90 85.90 53.60  24.67 5.00
36.83 36.80 36.80 37.13 37.10 37.10 87.15 87.13 87.13 53.69  25.33 5.67
38.05  38.01 38.01 3733 37.30 37.30 84.76  84.75 84.75 53.36 24.01 4.67
45.02  45.01 45.01 50.48 5045  50.45 7490 7492 7492  56.80 14.47 4.00
57.71 57.71 57.71 58.48 ©58.46 58.45 61.41 61.43 6144 59.20 6.83 3.00

have similar behavior, increasing their accuracies as they reach the last concept, clearly

indicating that they better represent it.

Accuracy
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Figure 4.5 Accuracy on the Hyperplane data set with abrupt concept drifts.

Figures 4.6(a) and 4.6(b) present the train and test times needed by the algorithms

to process this data set. Both in the training and testing phases, DWM was the slowest

algorithm, similarly to the results obtained in the LED data set.

Again, the single classifiers were the fastest algorithms in both train and test phases.

HTNB and EDDM were the fastest, followed by RCD and WMA, in the training phase, and

by WMA and EB in the testing phase.

Concerning gradual concept drifts, Table 4.7 presents the accuracy averages, the stan-

dard deviation, and the average ranks for the Hyperplane data set. Similarly to the data

set with abrupt concept drifts, the majority of the algorithms had practically the same

average accuracies, around 55%. LNSE better represented concepts 1 to 3, AUE, concepts
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Figure 4.6 Train and test times on the Hyperplane data set with abrupt concept drifts.

4 to 6, and DWM, concepts 7 to 9. AUE also had the highest average accuracy over all data
sets, while DWM presented best standard deviation. Even not having best represented
any concept, RCD presented the lowest average rank. For this data set, Fr is 0.95, below
the critical value (2.18), indicating that all classifiers have similar performances.
Concerning the algorithms stability, discarding DwWM due to its lower statistical accu-
racy (in spite of its lower statistical results), all other algorithms had very similar results,

with RCD presenting third best results.

Table 4.7 Statistics in Hyperplane data set with gradual concept drifts.

Classifier 1 2 3 4 5 6 7 8 9 I o R

AUE 61.59 61.52 61.52 62.80 62.71 62.70 42.81 42.77 4277 55.69 1280  3.67
DWM 54.28 5425 54.25 55.07 55.05 55.04 46.89 46.87 46.86 52.06 7.03 567
HTNB 60.35  60.27  60.27  62.37 6228  62.27 4323 43.18 43.18 55.27 1249  5.33
EB 61.32 61.25 61.24 62.62 62.54 62.53 4294 42.89 4289 5558 1252  4.00
EDDM 61.05 60.97 60.96 62.38 62.30 62.29 43.04 42,99 4299 5544 1279  5.00
LNSE 61.67 61.61 61.60 62.55 62.47 62.46 42.87 4283 42.83 55.66 1217  4.00
WMA 60.60  60.53 60.52  62.49 6241 6240 43.11 43.06 43.06 55.35 1247  4.78
RCD 60.83  60.77  60.77  62.68 62.61 62.60 43.09 43.06 43.06 5549 1231  3.56

Differently from the LED data set with gradual concept drifts where the accuracies

decreased with time, here, all the algorithms initially increased their accuracies when
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reaching the second context, decreasing again in the third one. One similarity with LED
is that, again, the last context had the lowest accuracy, indicating that the algorithms
did not represent it properly, better representing the second context.

Figure 4.7 presents how the algorithms deal with gradual concept drifts. Here we can
see that all the algorithms had similar behavior when dealing with concept drifts. bwm,
as expected, appears below the curves of the other algorithms, again indicating its lower

accuracy in this data set configuration.
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Figure 4.7 Accuracy on the Hyperplane data set with gradual concept drifts.

Analyzing the time spent in the training and testing phases at Figures 4.8(a) and
4.8(b), similar results were obtained compared to the abrupt concept drifts version. In
the training phase, beginning with the fastest, the order of the classifiers were HTNB, RCD,
EDDM, WMA, LNSE, AUE, EB, and again, DWM was the slower algorithm. Concerning the
testing phase, EDDM was the fastest, followed by HTNB, WMA, EB, AUE, RCD, LNSE, and
DWM. Again, RCD was the only algorithm that spent more time in the testing phase than

in the training phase.

4.4.3 Waveform

Like in the LED data set, we used a version of Waveform that creates drifts by changing
the position of attributes. Again, we created four data sets, with one, three, five, and
seven drifting attributes.

Table 4.8 shows how the algorithms represent each concept for the Waveform data

set concerning abrupt concept drifts. In this data set, the algorithm that had the highest
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Figure 4.8 Train and test times on the Hyperplane data set with gradual concept drifts.

average accuracy and rank was WMA, with RCD being second best. The Fp statistic

returned 2.48, slightly below the critical value. Thus, with 95% confidence, we can not

reject the null-hypothesis. Reducing the confidence to 90%, the critical value becomes

2.02, now rejecting the null-hypothesis. The Nemenyi and Bonferroni-Dunn tests are not

able to identify differences among the classifiers with 95% confidence. Reducing to 90%,

it is possible to affirm that WMA is significantly better than DwM.

Table 4.8 Statistics in Waveform data set with abrupt concept drifts.

Classifier 1 2 3 4 m o R

AUE 35.23 36.32 53.30 81.29 51.54 18.74 5.75
DWM 36.14  38.02 3899 46.20 39.84 8.49 6.50
HTNB 70.93  63.55 70.05 79.29 70.95  6.97  4.00
EB 35.22 36.40  54.02 80.57  51.55 18.43  6.00
EDDM 49.42 50.19  59.56  80.26  59.86 17.61 4.25
LNSE 35.36 37.22 53.52 80.69 51.70 18.44 5.00
WMA 73.37 69.13 73.41 80.67 74.14 7.12 1.75
RCD 76.85  64.45 70.73  79.57 7290 11.53 @ 2.75

Figure 4.9 presents how the algorithms deal with abrupt concept drifts. Here, we can

confirm that AUE, DWM, LNSE, and EB had worse performances in this data set, with

much lower curves when compared to those of the other algorithms.
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Figure 4.9 Accuracy on the Waveform data set with abrupt concept drifts.

The training time, as presented at Figure 4.10(a), and the testing time, as presented

at Figure 4.10(b), have similar results to the ones presented in the LED data set. Again,

HTNB was the fastest and DWM the slowest in both phases.
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Figure 4.10 Train and test times on the Waveform data set with abrupt concept drifts.

Table 4.9 presents the results of the tests performed considering the version of the

Waveform data set with gradual concept drifts. WMA presented the best average accuracy,

closely followed by RCD. DWM was again the stablest algorithm, and RCD second best.



4.4 RESULTS

49

Even though RCD did not better represent any individual context, it had the lowest

average rank, together with AUE. Fr was equal to 1.27, below the critical value and

confirming the null-hypothesis.

Table 4.9 Statistics in Waveform with gradual concept drifts.

Classifier 1 2 3 4 m o R

AUE 7944 76.13 60.19 37.20 63.24 18.37  3.25
DWM 44.79 41.91 40.62 37.09 41.10 10.16 7.00
HTNB 80.28 73.45  63.21 36.13  63.27 1773 4.25
EB 78.68 75.67  59.02 37.06 62.61 17.99  5.00
EDDM 78.60 7297 6234 36.26  62.54 1790 5.75
LNSE 78.76 74.57  60.70 37.57  62.90 1774 3.50
WMA 81.87 73.31 63.38 3591 63.62 18.14  4.00
RCD 80.63 74.25  62.02 37.15  63.51 17.53  3.25

Figure 4.11 presents how the algorithms deal with the gradual concept drift version

of this data set in the testing phase. They have similar patterns in dealing with concept

drifts in this phase. The standard deviation of the algorithms were very similar, varying

from 17.53 (RCD) to 18.37 (AUE).
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Figure 4.11 Accuracy on the Waveform data set with gradual concept drifts.

Figures 4.12(a) and 4.12(b) show the time taken by the algorithms in the training and

testing phases in the Waveform data set with gradual concept drifts. DWM was again the

slowest algorithm in both phases followed by EB and AUE in the training phase, and by

LNSE and RCD in the testing phase.
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Figure 4.12 Train and test times on the Waveform data set with gradual concept drifts.

44.4 SEA

Table 4.10 presents the average accuracies, ranks, and standard deviations for the SEA

data set with abrupt concept drifts. HTNB best represented concepts 1 and 2, and had

the best average accuracy and rank. Computed Fr returned 3.07, rejecting the null-

hypothesis. The Nemenyi test informs two groups of performances: HTNB is significantly

better than DWM. The Bonferroni-Dunn confirms the results.

Table 4.10 Statistics in SEA with abrupt concept drifts.

Classifier 1 2 3 4 m o R

AUE 79.87  86.48 73.83 88.36  82.13 5.80 3.50
DWM 56.87 61.48 51.91 63.44 58.43 14.28  8.00
HTNB 84.69 87.30 78.65 84.52 83.79 3.38 2.25
EB 81.03  85.71 75.33  85.98  82.01 4.73 3.75
EDDM 79.20 85.34  73.24 87.08 81.21 5.71 5.25
LNSE 79.77  84.29 74.08  84.67  80.70 5.05 5.50
WMA 83.98 85.93 78.54 84.20 83.16 2.98 3.75
RCD 84.47 85.03 79.96 83.05 83.13 2.28 4.00

Most of the algorithms improve their accuracies after the first concept drift (RCD

keeps it practically constant). This is an expected behavior because there is not much

difference between the first two concepts: instead of the sum of the first two attributes
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being below eight to belong to class 1, the sum becomes below nine. In the second concept
drift, after 25,000 instances, the algorithms decrease their accuracies around 10%, while
RCD decreases just 5%. Again, the behavior is expected. The decrease is due to the
difference between the second and third concept: from below 9 to below 7. Entering the
last context, the algorithms again increase their accuracies as this was the last concept
the algorithms were trained on.

Another form to analyze the results is the following: as the algorithms tend to better
represent the last concept, and in this case it was the sum of the first two attributes
below 9.5, concepts closer to 9.5 might have better results. After the first concept drift,
the algorithms tend to improve their accuracies because the threshold of being class 1
was increased from eight to nine, approaching 9.5. In the second concept drift, when the
threshold is decreased to 7, the accuracy of the algorithms decrease as well. Finally, when
the algorithms reach the last concept, they start increasing again their accuracies as this
was the last concept dealt in the training phase. This can also be analyzed at Table
4.10. All the algorithms improved their performance from the first and second concepts,
decreased in the third concept, and improved again in the fourth concept.

In this data set, RCD was the algorithm with the lowest standard deviation, followed
by WMA, HTNB, EB, LNSE, EDDM, AUE, and finally, DWM. This can be noticed observing
Figure 4.13.
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Figure 4.13 Accuracy on the SEA data set with abrupt concept drifts.

Figures 4.14(a) and 4.14(b), concerning the time spent training in this data set, DWM
was again the slowest one, followed by EB and AUE. In the testing phase, DWM was
followed by RCD, LNSE, and AUE as the slowest ones.
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Figure 4.14 Train and test times on the SEA data set with abrupt concept drifts.

Concerning the gradual concept drifts, HTNB best represented concepts 1 and 2, had

the highest average accuracy and lowest average rank. The average accuracy of the
majority of the algorithms ranged between 82.14% and 83.92%, showing that they had

very similar performances, as presented at Table 4.11. Fr was equal to 8.20, indicating

classifiers with different performances. The Nemenyi and Bonferroni-Dunn test informed

that HTNB was significantly better than DwM. Again, the performance of the algorithms

decreased when encountering concept drifts, like results have already shown in the pre-

viously tested data sets.

Table 4.11 Statistics in SEA with gradual concept drifts.

Classifier 1 2 3 4 I o R

AUE 88.20 83.26 83.71  79.76 83.73 3.62 3.00
DWM 53.16 56.89 49.02 58.59 54.42 1496 8.00
HTNB 88.58 83.61  83.52 79.97 83.92 335 2.25
EB 85.29 81.42 83.55 78.32 82.14 3.69 6.25
EDDM 87.77 83.48 83.20 80.15  83.65 3.41 3.50
LNSE 85.69 82.64 83.16 79.38 82.72 3.38 6.25
WMA 88.57 83.57 83.57 79.93 83.91 3.39 2.50
RCD 87.39 82.92 83.67 79.49 83.37 3.13 4.25

Similar to the version with abrupt concept drifts, RCD was again the stablest algorithm
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with the lowest standard deviation as can be seen in the o column at Table 4.11. In Figure
4.15 it is possible to see that the algorithms had similar behavior dealing with concept
drifts.
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Figure 4.15 Accuracy on the SEA data set with gradual concept drifts.

The training time, as presented at Figure 4.16(a), shows that HTNB was the fastest
algorithm, followed by EDDM, RCD, WMA, LNSE, AUE, EB, and DWM. Concerning the
testing time, as presented at Figure 4.16(b), HTNB is still the fastest, followed by EDDM,
RCD, WMA, EB, AUE, LNSE, and DWM. These results are similar to the ones obtained in

the abrupt concept drift version of this data set.

445 STAGGER

In this data set, concept A (represented by set 1) is almost a reversal of concept B (set 2).
Concepts B and C (set 3), on the other hand, share a great number of positive examples.
Table 4.12 presents the accuracy averages obtained in this data set with abrupt concept
drifts. After being trained in a data set with three different concepts, the algorithms did
not have good accuracy in the first concept, for two different reasons. First, the models
do not represent the concept well because it was the first concept seen and they had to
adapt to two more concepts. The second reason is that the first concept is very different
from the other two.

In this data set configuration, RCD was again the stablest algorithm. It also had
the lowest average rank, besides better representing the first two concepts. Neverthe-

less, statistically, all the algorithms can be considered having the same performance. It
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Figure 4.16 Train and test times on the SEA data set with gradual concept drifts.

is interesting to notice that AUE, DWM, EB, and EDDM obtained 100% in the last con-

text. This is usually an indication that the algorithm is suffering from over-fitting. In

this situation, the algorithm describes random error or noise instead of the underlying

distribution. This is probably the case because in the first and second contexts these

algorithms have the lowest accuracies (except from LNSE) and, besides that, they have

exactly the same performance in all contexts. Even making 100% in the last context, the

average accuracy of these algorithms was lower compared to the other ones that did not

over-fit.

Table 4.12 Statistics in STAGGER with abrupt concept drifts.

Classifier 1 2 3 m o R

AUE 22.20 51.72 100.00 57.97 32.25 4.83
DWM 22.20 51.72 100.00 57.97 32.25 4.83
HTNB 32.86  62.37 89.35 61.53 24.35  3.67
EB 22.20 51.72 100.00 57.97  32.25  4.83
EDDM 22.20  51.72 100.00 57.97  32.25  4.83
LNSE 11.14 55.51 66.65 44.43 24.11 6.67
WMA 33.83  63.61 88.11 61.85 23.63  3.33
RCD 39.82 67.03 72.27 59.71 18.22 3.00

Figure 4.17 presents how the algorithms deal

with concept drifts on the STAGGER
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data set with abrupt concept drifts. During the first 12,500 instances, related to the first
concept, the algorithms keep their accuracies almost constant, with RCD being the best
one. In the first concept drift, they all start to increase their performance, with RCD
ending the second context with the higher accuracy. In the third and last concept drift,

the algorithms keep increasing their accuracies.
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Figure 4.17 Accuracy on the STAGGER data set with abrupt concept drifts.

Figures 4.18(a) and 4.18(b) present the time spent by the algorithms in the training
and testing phases. The majority of the algorithms needed less than 1 second to train
and test its internal models. The fastest algorithms in both phases are similar to the ones
presented in the SEA data set. RCD was the slowest algorithm in the testing phase, but
the difference to the other algorithms is low, less than one second.

Concerning the gradual concept drifts, all the algorithms reduce their accuracies when
encountering new contexts, except for LNSE which increase its performance. It better
represented the last two concepts, presented lowest standard deviation and average rank.
Statistically, like in the data set with abrupt concept drifts, all the algorithms can be
considered to have similar accuracies.

Figure 4.19 shows that the accuracies of all algorithms are practically the same. Only
LNSE starts lower and increases its accuracy as it reaches the end of the data set.

Figures 4.20(a) and 4.20(b) present similar results as the ones obtained in the version
with abrupt concept drifts.

RCD was the method that best represented the first concept in four out of five config-
urations of the abrupt data sets. As the last concepts arise, other methods present better

results, but differences to RCD are small. In other words, RCD stored classifiers specific to
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Figure 4.18 Train and test times on the STAGGER data set with abrupt concept drifts.

Table 4.13 Statistics in STAGGER with gradual concept drifts.

Classifier 1 2 3 m o R

AUE 95.33  43.25  25.84  54.81 33.06  5.00
DWM 95.45  43.13  25.71 54.76  33.17  5.33
HTNB 97.19 43.61 24.98 55.26 32.56 3.67
EB 95.08  43.50 26.08 54.89  32.84 4.67
EDDM 94.46 44.12 26.19 54.92 32.74 3.67
LNSE 22.31 54.24 61.16 45.90 25.09 3.33
WMA 96.95 43.60 24.99  55.18 32.57  4.00
RCD 96.78  42.94 2440  54.71 32.64  6.33

each concept, yielding higher average accuracies in the initial concepts and close to best

in the last concepts, resulting in stabler results across several concept drifts.

In the abrupt data sets, WMA presented the lowest average rank (3.21), closely followed

by RCD (3.25). Performing the comparison of the classifiers on all abrupt data sets, the

Fp statistic returned 5.64, indicating classifiers with different levels of accuracy. The

Nemenyi test returned CD equal to 2.14, indicating that DWM and LNSE are significantly

inferior to WMA and RCD. The Bonferroni-Dunn test returned 1.90, confirming the results

of the previous test.

In the gradual data sets, AUE presented the lowest average rank (3.38), followed by

WMA (3.83) and RCD (4.21). The Fp statistic computed for all gradual data sets was
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Figure 4.20 Train and test times on the STAGGER data set with gradual concept drifts.

equal to 4.10, higher than the critical value (2.07), also indicating classifiers with different
performances. The Nemenyi test with 95% confidence indicated that AUE, WMA, RCD,
HTNB, and EB are significantly better than bwM. Reducing the confidence to 90%, LNSE
and EDDM are also better than DwM. The Bonferroni-Dunn yields similar results.

Comparing all data sets, F returned 9.54, higher than the critical value (2.04), indi-

cating classifiers with different levels of performance. WMA presented the lowest average
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rank (3.41), closely followed by RCD (3.57). The Nemenyi test considering all data sets
has a ¢D equal to 1.52. Thus, it informs that WMA and RCD are significantly better than
LNSE and DWM. Reducing the confidence to 90%, WMA and RCD are also better than

EDDM. Again, the Bonferroni-Dunn confirms the results of the Nemenyi test.

4.4.6 Real data sets

In our experiments, we also considered four real-world data sets: Forest Covertype, Poker
Hand, Electricity, and Weather. The results are presented at Table 4.14.

Table 4.14 Accuracy in real-world data sets.

Classifier Covertype Electricity Poker Hand Weather R

AUE 81.85 72.13 59.70 68.52 6.00
DWM 84.71 85.84 70.57 70.36 3.25
HTNB 79.41 77.43 76.07 72.18 4.25
EB 77.39 70.99 57.52 67.54 7.50
EDDM 86.24 85.03 77.50 73.03 1.50
LNSE 63.57 70.31 59.95 68.64 7.00
WMA 80.64 80.46 76.82 73.45 3.00
RCD 82.18 82.39 73.73 71.89 3.50

DWM, which did not present good accuracy results in the artificial data sets, had
the best performance in the Flectricity data set and the second best performance in the
Covertype data set. The algorithm with lowest average rank in these data sets was EDDM.
Computing the Fr statistic for the real-world data sets, it was obtained the value 8.86,
higher than the critical value (2.49), rejecting the null-hypothesis. The Nemenyi test
informs that EDDM is significantly better than LNSE and EB. The Bonferroni-Dunn test
informs that RCD has similar performance compared to the other classifiers. Figure 4.21
presents the predictive accuracies obtained by the classifiers in the real-world data sets.

The first three data sets were previously tested by Bifet et al. (2010b) with nine
different algorithms: perceptron, naive Bayes, Hoeffding tree, Hoeffding Naive Bayes
Tree (HNBT), Hoeffding Perceptron Tree (HPT), Hoeffding Naive Bayes Perceptron Tree
(HNBPT), and ADWIN bagging using HNBT, HPT, and HNBPT.

Concerning the perceptron classifier, it is used an on-line version of the perceptron
that employs the sigmoid activation function, instead of the threshold activation function,
and optimizes the squared error, with one perceptron per class value.

Traditional Hoeffding trees perform prediction by choosing the majority class at each

leaf. Their predictive accuracy can be increased by adding naive Bayes models at the
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Figure 4.21 Accuracies in the real-world data sets.

leaves of the trees. The HNBT classifier proposes a hybrid adaptive method that generally
outperforms the two original prediction methods for both simple and complex concepts.
Bifet et al. (2010b) describe that “this method works by performing a naive Bayes predic-
tion per training instance, and comparing its prediction with the majority class. Counts
are stored to measure how many times the naive Bayes prediction gets the true class cor-
rect as compared to the majority class. When performing a prediction on a test instance,
the leaf will only return a naive Bayes prediction if it has been more accurate overall than
the majority class, otherwise it resorts to a majority class prediction.” HPT works the
same, only substituting naive Bayes by a perceptron. HNBPT is also similar, using three
classifiers at each leaf: a majority class, naive Bayes, and a perceptron.

ADWIN (Bifet and Gavalda, 2007) is a change detector and estimator that offers a
solution to the problem of tracking the average of a stream of bits or real-valued numbers.
It keeps a window of recently seen items, changing its size to avoid changes in the average
value inside the window. ADWIN Bagging is the on-line method of Oza and Russell (2001b)

using ADWIN as its change detector. When a change is detected, the ensemble’s worst
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classifier is removed and a new one is added. ADWIN Bagging was tested using HNBT,

HPT, and HNBPT as base classifiers.

Table 4.15 presents the results according to Bifet et al. (2010b). Comparing to RCD,
it is possible to notice that it had comparable results to the algorithms presented. In
the Covertype, Electricity and Poker Hand data sets, RCD had better accuracy than four

algorithms in each set.

Table 4.15 Accuracy in real-world data sets according to Bifet et al. (2010b).

Classifier Covertype Electricity Poker Hand
Perceptron 81.68 79.07 3.34
Naive Bayes 60.52 73.36 59.55
Hoeffding Tree 68.30 75.35 73.62
HNBT 81.06 80.69 83.05
HPT 83.59 84.24 74.02
HNBPT 85.77 84.34 82.93
ADWIN Bagging HNBT 85.73 84.36 74.56
ADWIN Bagging HPT 86.33 85.22 65.76
ADWIN Bagging HNBPT 87.88 86.44 74.36

4.4.7 Classifiers set size comparison

It was also analyzed the impact of the classifiers set size in the accuracy of RCD. Six
different parametrization for the buffer size and test frequency were tested varying the
classifiers set size from 5 to 50 with step 5. Results are presented at Figure 4.22. To
perform the experiments, it is needed data sets that suffer from several concept drifts.
The artificial data sets used in this chapter do not meet this characteristic. The data
set with most concept drifts is Hyperplane with nine changes. Thus, only the real-world

data sets were used.

It is possible to observe that results are the same in buffers of equal size in all four
real-world data sets. Also, the average accuracies in all configurations are very similar,
with low standard deviation. The highest difference was less than 6%, in the Poker Hand
data set, comparing the buffers with 100 and 200 instances while in the Electricity and
Weather data sets, the differences were less than 1%. Thus, RCD is stable with different

values for the buffer size, test frequency, and classifiers set size.
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Figure 4.22 Accuracies in the real-world data sets in several classifiers set sizes.

4.5 CONCLUSION

In this chapter RCD was compared with seven different algorithms including single ap-
proaches, like Hoeffding trees with naive Bayes and EDDM, and also with ensemble clas-
sifiers, like AUE, WMA, EB, LNSE, and DWM. To perform the comparison, we selected five
artificial and four real-world data sets among the most used in the concept drift research
area.

Concerning abrupt concept drifts, tests indicated that RCD had better performance
when the buffer size and test frequency had the same values. In the data sets with gradual
concept drifts, the opposite applies.

Considering the data sets suffering from abrupt concept drifts, RCD was significantly
better than LNSE and DWM. In the gradual data sets, RCD was significantly better
than pwM. Comparing the classifiers in all artificial data sets, RCD was significantly
better than LNSE and DwM (with 95% confidence) and also better than EDDM (with 90%

confidence).
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In the real-world data sets, EDDM was the best algorithm at Covertype and Poker
Hand, bwM in Electricity, and wMA was the best in Weather. RCD had results very close
to the ones presented by the best algorithms in each data set. The biggest difference
between RCD and these algorithms was 4.06% in the Covertype data set.

Analyzing the train and test times, DWM was the slowest tested algorithm in all data
sets, independently of the type of concept drift. Considering the train times, DWM was
followed by EB and AUE as the slowest ones. In the testing phase, DWM was followed by
LNSE and AUE. RCD was the only classifier that took more time in the testing phase than
the training phase, due to the statistical tests that are periodically performed to identify
the best classifier to the current data. In both training and testing phases, single learners
were faster than ensemble classifiers, as expected.

It is interesting to notice that, in data sets with abrupt concept drifts, the best
accuracy of every algorithm tends to reside in the most recent concept. As most of the
algorithms tend to adapt to the last instances presented to them in the training phase,
or to give higher weights to classifiers that correctly represent them, the occurrence of
this behavior is no surprise. On the other hand, in data sets with gradual concept drifts,
the performance decreases with time; the best represented concept was almost always the

first one observed.



CHAPTER 5

STATISTICAL TESTS COMPARISON

In this chapter, a version of RCD using KNN and a version using Cramer are compared
using five different base learners in terms of accuracy and evaluation time. The evaluated
base learners were naive Bayes, Multilayer Perceptron (MLP), J48, and two decision trees
built to handle streaming data: a pure Hoeffding tree and a Hoeffding tree with naive
Bayes at the leaves. The tests were performed in four artificial data sets: Random
RBF, Hyperplane (presenting gradual concept drifts), SEA, and LED (presenting abrupt
concept drifts); and in three real-world data sets: Forest Covertype, Poker Hand, and
Electricity.

The evaluation methodology used in the tests was the Interleaved Test-Then-Train
approach. Every example is used for testing the model, then it is used to train it. The
accuracy was measured as the final percentage of instances correctly classified over the
interleaved evaluation. For the Hyperplane and Random RBF data sets, ten million
instances were generated; for LED and SEA, one million instances. The experiments were

repeated ten times. The parameters of these streams are the following:

e RBF(z,v): Random RBF data stream with = centroids moving at speed wv.
e HYP(z,v): Hyperplane data stream with z attributes changing at speed v.
e SEA(v): SEA data set, with length of change v.

e LED(v): LED data set, with length of change v.

The chosen evaluation methodology, data sets, and configurations are exactly the
same as used by Bifet et al. (2009b, 2010b). For the tests, it was used an Intel Core
i3 330M processor (with two cores and emulating two more cores), with 4GB of main
memory.

Initially, tests were performed to identify how much time both statistical tests need
to compare samples of varying sizes. Table 5.1 presents this information for samples sizes
varying from 100 to 300 instances. The samples were obtained from the Electricity data

set. We can see that the time spent by the Cramer test almost doubles each time the
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sample size is increased by 50 instances while KNN is less impacted. Comparing both
tests, it is clear that KNN is considerably faster than Cramer performing the statistical
tests. Thus, considering the data set sizes used in the experiments (1 to 10 million, with
10 repetitions), the buffer size used in RCD was set to 100 to increase its speed. The other
parameters used were: testing frequency each 500 instances, up to 15 stored classifiers,

significance value set to 0.05, and DDM as drift detection method.

Table 5.1 Evaluation time using statistical tests (in seconds).

100 150 200 250 300

Cramer 0413 0.947 1.835 3.263 6.375
KNN 0.003 0.007 0.012 0.017 0.024

Tables 5.2 to 5.6 present the average evaluation times in seconds and the accuracy of
the HTNB, naive Bayes, MLP, Hoeffding tree (Hoeffding Tree (HT)), and J48 (Quinlan,
1993) base classifiers, respectively. For the artificial data sets, the accuracy also contains
the 95% confidence interval. The second and third columns present the results for the
base classifier; columns 4 to 6, RCD using the Cramer test; and columns 7 to 9, RCD
using the KNN test. The last column of Cramer and KNN present the average number of
drifts detected in all repetitions in the artificial data sets, and the total number of drifts
in the real-world data sets, respectively. The best results in performance are highlighted
in boldface and the values marked by an asterisk (*) represent statistically significant

differences between RCD and the base learner.

5.1 HOEFFDING TREE WITH NAIVE BAYES AT THE LEAVES

Analyzing the results presented at Table 5.2, it is possible to observe that RCD outper-
formed the HTNB base classifier in the majority of the artificial data sets, independently
of the statistical test used. Statistically, RCD had better performance in HYP(10,0.0001),
HYP(10,0.001) (when using the KNN statistical test), and in the Random RBF configura-
tions with 50 centroids. In all the other configurations, both algorithms had statistically
similar performances.

In the Random RBF configuration without concept drifts, RBF(0,0), all algorithms
had exactly the same results. This is an expected result of RCD because, when no concept
drift is detected, no statistical test is performed and RCD performs the same as the base
learner. In the other RBF data sets with concept drift, the configurations that RCD

performed better than the base learner were the ones with 50 centroids. For this data
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Table 5.2 Results using the HTNB base classifier.

HTNB RCD HTNB CVM RCD HTNB KNN
Time Accuracy Time Accuracy # Time Accuracy #
Drifts Drifts
RBF(0,0) 162.45 93.04+0.07 224.93 93.04+0.07 0.0 221.38 93.04+0.07 0.0
RBF(50,0.001) 247.17 55.27+0.04 392.35 55.37+0.11* 17.2 451.63  55.47+0.15* 15.4
RBF(10,0.001) 178.06 88.29+0.08 242.27  88.30+0.09 0.4 238.70 88.29+0.09 0.3
RBF(50,0.0001) 258.82 63.40+0.08 380.44 64.39+0.27* 87.9 292.93  69.90+2.69* 125.0
RBF(10,0.0001) 180.57 89.37+0.07 247.55 89.354+0.09 0.8 241.56 89.3640.08 0.9
HYP(10,0.001) 182.55 88.714+1.83 261.13 89.064+1.47 8.0 246.00 89.01+1.56%* 8.9
HYP(10,0.0001) 181.44 89.014+0.61 251.45 89.2440.50* 10.4 243.27  89.181+0.58* 10.6
SEA(50) 6.87 88.67+0.85 9.93 89.20+0.19 0.7 9.78 89.20+0.19 0.7
SEA (50000) 6.78 88.68+0.85 9.84 89.1940.22 0.9 9.66 89.1940.22 0.9
LED(50000) 26.14 73.244+0.93 43.37 73.5040.37 3.2 41.47 73.51+£0.37 3.3
Covertype 23.60 79.57 326.84 75.95 2329 97.83 84.50 2779
Poker Hand 11.48 77.11 164.94 76.59 798 32.26 74.46 892
Electricity 0.51 77.43 17.30 78.68 119 2.73 84.90 211

set, the higher the number of moving centroids, the bigger the number of concept drifts.
Thus, RCD had better performance exactly in the configurations with higher number of
concept drifts while in the configurations with 10 centroids, the ones with less concept

drifts, the performances were similar.

It is possible to check the influence of the number of moving centroids comparing
it to the average number of concept drifts that occurred in each configuration. In the
RBF(50,0.001) configuration, using the Cramer test, 17.2 concept drifts were detected,
while using KNN there were 15.4 in the ten repetitions. In the RBF(10,0.001) configura-
tion, only 0.4 and 0.3 concept drifts were detected using the Cramer and KNN statistical

tests, respectively, in the ten repetitions.

Comparing the usage of the two statistical tests, KNN had a better performance in
two data sets: in RBF(50,0.0001) and in the LED data set. In the rest, both statistical
tests had comparable performances. Analyzing the number of detected concept drifts,
KNN is more sensible than Cramer. Using KNN, 5,542 concept drifts were detected while

Cramer detected 4,541 in all data sets, considering all repetitions.

Considering the time spent in the evaluation procedure, as expected, the base learner
was faster than the RCD framework. In average, HTNB was approximately 75.41% faster
than RCD using the Cramer test and 45.19% using KNN. In 12 out of 13 data sets, RCD

was faster using KNN than with the Cramer test.
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5.2 NAIVE BAYES

The results presented for the naive Bayes base learner in Table 5.3 show that, again, the
RCD framework had better performance in the majority of the data sets and configura-
tions. Statistically, the results were similar to the ones obtained using the HTNB base
learner: RCD also had higher accuracy values in both configurations of Random RBF
with 50 centroids and, in this case, in both configurations of the Hyperplane data set.

In the other data set configurations, RCD and naive Bayes obtained statistically similar

results.
Table 5.3 Results using the naive Bayes base classifier.
NB RCD NB CVM RCD NB KNN
Time Accuracy Time Accuracy # Time Accuracy #
Drifts Drifts

RBF(0,0) 53.90 72.02+0.02 93.94 72.021+0.02 0.2 92.68 72.021+0.02 0.2
RBF(50,0.001) 117.17 53.18+0.01 161.20 53.1940.01* 10.0 162.71 53.22+0.02* 16.7
RBF(10,0.001) 66.40 75.78+0.03 105.95 75.79+0.03 5.7 103.61 75.784+0.03 5.5
RBF(50,0.0001) 116.78 53.25+0.05 160.61 53.3340.03* 13.6 160.86 53.76+0.31%* 26.2
RBF(10,0.0001) 66.43 75.77+0.04 106.29 75.76+0.04 6.8 105.09 75.77+0.04 8.1
HYP(10,0.001) 54.91 87.10+3.14 96.88 87.6442.78* 7.6 96.14 87.91+2.47* 8.6
HYP(10,0.0001) 54.90 88.34+1.23 97.08 88.7141.24* 9.3 95.03 88.84+1.25* 8.4
SEA(50) 2.60 87.71+1.33 4.35 87.86+1.22 0.3 4.29 87.86+1.22 0.3
SEA (50000) 2.51 87.71+1.32 4.36 88.42+0.35 0.8 4.20 88.42+0.35 0.8
LED(50000) 17.77 72.58+2.36 31.89 73.18+1.25 0.2 32.59 73.18+1.25 0.2
Covertype 29.13 60.52 391.97 61.68 2513 128.54 85.47 3961
Poker Hand 15.09 59.55 231.88 60.25 1151 45.97 70.88 1790
Electricity 0.44 73.36 26.01 73.58 180 2.56 82.21 198

Considering RBF(0,0), two concept drifts occurred in the ten repetitions. The results
of the algorithms are practically the same, only differing in the fifth decimal. This is a
similar result compared to the same configuration using HTNB: when no concept drift
was found, the same results occurred; when only two concept drifts were detected, the
accuracy difference was negligible. Again, it is possible to notice that a higher number of
centroids leads to a higher number of concept drifts. Using the Cramer test, there were
an average of 10.0 concept drifts in RBF(50,0.001) and 5.7 with 10 centroids. The same
behavior occurred when using the KNN test: 16.7 and 5.5 concept drifts, respectively.

Comparing the statistical tests, KNN was statistically more accurate than Cramer
in HYP(10,0.0001) and in both configurations of Random RBF with 50 centroids. In

all other situations, both statistical tests had comparable performances. Comparing the
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number of detected concept drifts, similar results to the ones using the HTNB base learner
were obtained. Using KNN, 6,699 concept drifts were detected while Cramer detected
4,389 in all data sets.

Again, the base learner was faster in evaluating the data sets compared to RCD. The
base learner was 2.5 times faster compared to RCD using the Cramer test, and 72% faster
than RCD using KNN. The KNN statistical test was faster than the Cramer test in 10 out
of 13 data set configurations. The differences between the statistical tests is low in the
artificial data sets, due to its reduced number of concept drifts. In the real-world data
sets, where more concept drifts are identified, the differences are higher, with KNN being

much faster than Cramer.

5.3 MULTILAYER PERCEPTRON

Table 5.4 presents the results for the MLP base learner. The evaluation results show that,
statistically, RCD had higher accuracy values compared to MLP only in RBF(50,0.0001).
In all other situations, RCD and MLP had comparable performances, independently of the

statistical test used.

Table 5.4 Results using the MLP base classifier.

MLP RCD MLP CVM RCD MLP KNN
Time Accuracy Time Accuracy # Time Accuracy #
Drifts Drifts
RBF(0,0) 56.46 87.70+£0.57 101.86 87.4440.53 0.2 101.90 87.4440.53 0.2
RBF(50,0.001) 120.26 50.28+0.24 174.82 50.27+0.19 14.0 188.73 50.30+0.33 17.5
RBF(10,0.001) 69.09 83.95+0.47 128.76  84.20+0.43 6.8 133.79 83.93+0.45 10.5
RBF(50,0.0001)  120.23 49.92+0.26 176.99 50.10£0.26* 10.9 321.69 53.231+1.94* 248.5
RBF(10,0.0001) 69.12 84.4140.67 122.14 84.40+0.48 8.0 121.69  84.78+0.40 7.6
HYP(10,0.001) 56.45 82.55+6.70 111.98 82.24+7.33 8.6 110.47 82.27+7.36 9.2
HYP(10,0.0001) 56.44 84.31+£2.14 113.46 84.3442.22 8.9 112.71 84.43+2.22 9.0
SEA(50) 4.13 87.99+1.68 6.97 88.75+0.98 1.0 7.03 88.74£0.98 0.9
SEA (50000) 4.08 87.99+1.78 7.37 88.04+1.70 0.9 7.14 88.04+1.70 0.9
LED(50000) 27.48 63.67+4.73 50.84 63.68+4.72 0.5 51.05 65.17+2.98 0.5
Covertype 49.00 60.69 410.19 49.02 1661 388.15 49.05 1779
Poker Hand 23.35 43.03 265.26 59.80 1421 918.81 63.47 1284
Electricity 1.53 57.51 20.76 49.30 98 7.68 55.49 67

In the RBF data set without concept drifts, both versions of RCD performed the same,
like when using the other base learners. In the 10 repetitions, only two concept drifts

were found. These were false positives raised by the concept drift detector, giving the
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slightly different results from RCD and MLP. Similarly from the other base learners, RCD
was statistically better in RBF(50,0.0001).

Again, it is possible to verify that the number of centroids has a much higher influence
in the number of concept drifts than the speed of change. For example, using the Cramer
test, an average of 6.8 concept drifts were identified in the RBF(10,0.001) configuration.
Increasing the number of centroids to 50, the number of concept drifts raised to 14.0,
while changing the speed of change to 0.0001 augmented the number of concept drifts to
8.0.

Comparing Cramer and KNN, only in the RBF(50,0.0001) configuration the tests had
statistical different performances: KNN performed better than Cramer. In all other data
sets, KNN and Cramer performed similarly. Analyzing the evaluation time, the base
learner was again faster. Here, Cramer was faster than KNN in average. While Cramer
spent more than two times compared to MLP in the evaluation procedure, KNN was more
than three times slower than the base learner. Again, KNN identified more concept drifts
than Cramer: 6,178 versus 3,778. The difference between the drift detection of the two

statistical tests was similar to the obtained using the naive Bayes base learner.

5.4 HOEFFDING TREE

Table 5.5 presents the results for the Hoeffding tree base learner. Statistically, the results
were the same as using the MLP classifier: RCD was superior in the RBF(50,0.0001) data
set. In all other situations, RCD and HT had comparable performances, independently of
the statistical test used. In the thirteen data set configurations, HT had better average
performance in four situations, RCD using Cramer was better in nine, and RCD using
KNN, in seven.

Like in the previous results, the base learner did not have a better statistical result
(considering the 95% confidence interval) than RCD in any data set configuration, inde-
pendently of the statistical test used. The influence of the number of centroids can also
be verified: the Cramer and KNN tests identified two concept drift in the ten repetitions
of the RBF(10,0.001) configuration. Increasing the number of centroids to 50, Cramer
and KNN identified, respectively, 70 and 50 concept drifts. Changing the speed of change
to 0.0001 the results did not change.

Comparing the statistical tests, KNN and Cramer had exactly the same performance
in six configurations. The number of concept drifts was also the same. This was the
base learner where the results using the different statistical tests were most similar.

Like when using the MLP base learner, KNN was statistically superior to Cramer in the
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Table 5.5 Results using the HT base classifier.

HT RCD HT CVM RCD HT KNN
Time Accuracy Time Accuracy # Time Accuracy #
Drifts Drifts
RBF(0,0) 133.89 91.71+0.09 162.06 91.68+0.07 0.2 161.68 91.68+0.07 0.2
RBF(50,0.001) 211.62 52.19+0.03 270.10 52.19+0.03 7.0 270.81 52.174+0.02 5.0

RBF(10,0.001) 147.95 87.43+0.10 176.51 87.45+0.10 0.2 176.00 87.45+0.10 0.2
RBF(50,0.0001) 223.31 53.6240.05 306.65 53.75+0.07* 20.9 306.80 55.294+0.96%* 75.2
RBF(10,0.0001) 150.48 87.4540.09 180.63 87.47+0.08 0.2 179.81 87.47+0.08 0.2

HYP(10,0.001) 146.02 82.254+2.10 171.32 82.50£1.68 2.4 165.50 82.39+1.84 1.5
HYP(10,0.0001) 145.16 82.20+0.65 167.84 82.22+0.66 1.7 167.11 82.22+0.66 1.7
SEA(50) 5.83 87.51+0.79 7.70 87.81£0.47 0.6 7.60 87.81£0.47 0.6
SEA (50000) 5.74 87.51+£0.78 7.65 87.94+0.23 0.6 7.49 87.94+0.23 0.6
LED(50000) 12.55 63.86+2.33 14.62 63.99+2.09 0.1 14.55 63.99+£2.09 0.1
Covertype 13.21 68.03 357.24 64.47 2831 124.63 67.93 4725
Poker Hand 5.77 67.55 221.05 67.87 1274 27.88 64.62 1472
Electricity 0.39 75.72 19.36 74.99 135 2.28 67.12 162

RBF(50,0.0001) configuration. In the other configurations, both had comparable perfor-

mances.

Considering the evaluation time, Cramer was, on average, 71.62% slower than HT.
KNN was 34.13% slower than HT, this being the best relative result compared to the
other base learners. Once more, KNN identified more concept drifts than the Cramer
test: 7,212 versus 4,579.

5.5 J48

Table 5.6 presents the results for the J48 base learner. Statistically comparing J48 to
RCD using KNN, the latter had statistical better results in the RBF(50,0.0001) data set.

In the other configurations, the results were similar.

Comparing the evaluation time, J48 was 27.74% faster than RCD using the Cramer test
and 53.14% when using KNN. This was the experiment where Cramer was closest to the
base learner. The KNN statistical test also identified more concept drifts than the Cramer
test: 4,699 versus 3,641. KNN outperformed the Cramer test in the RBF(50,0.0001)
configuration and Cramer had statistical better results in the RBF(10,0.0001). In the

other data sets, the results were statistically similar.
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Table 5.6 Results using the J48 base classifier.

748 RCD J48 CVM RCD J48 KNN
Time Accuracy Time Accuracy # Time Accuracy #
Drifts Drifts
RBF(0,0) 23.74 84.38+0.32 33.35 84.46+0.34 0.2 33.33 84.46+0.34 0.2
RBF(50,0.001) 86.91 50.13+0.15 99.12 50.06+0.08 6.5 112.06  50.18+0.09 14.2
RBF(10,0.001) 35.57 81.24+0.62 48.33 81.20+0.60 3.5 49.45 80.97+0.58 3.7
RBF(50,0.0001) 86.68 50.20£0.09 99.36 50.19+0.13 7.1 125.29  51.20+0.56* 120.1
RBF(10,0.0001) 35.42 81.62+0.75 46.64 81.63+0.38 5.4 48.34 81.3440.36 4.3
HYP(10,0.001) 22.32 72.84+4.95 32.92 72.42+5.64 3.2 33.67 72.4245.64 4.4
HYP(10,0.0001) 22.44 73.42+0.81 33.34 72.73+1.49 3.0 33.44 72.73£1.49 3.0
SEA(50) 2.82 85.124+1.16 4.22 85.73+£0.49 0.4 4.22 85.73+£0.49 0.4
SEA (50000) 2.73 84.86+1.11 4.30 84.88+1.10 0.8 4.29 84.88+1.10 0.8
LED(50000) 7.37 67.4945.74 11.02 67.844+5.09 0.7 11.08 67.88+5.02 0.7
Covertype 10.62 59.22 15.80 55.28 2737 36.46 47.75 1902
Poker Hand 5.34 17.59 8.31 22.40 439 31.62 63.72 1247
Electricity 0.34 63.10 0.53 69.24 157 0.95 64.97 32

5.6 CONCLUSION

This chapter compared RCD using two multivariate non-parametric statistical tests (KNN
and Cramer) with five base learners: Hoeffding trees with naive Bayes at the leaves, naive
Bayes, Multilayer Perceptron, a pure Hoeffding tree, and 748. The tests were performed
in seven data sets: four artificial data sets, with several rates-of-change, and three real
world data sets.

The RCD configurations tested presented better performance than the Hoeffding tree
base learner with naive Bayes at the leaves in 8 out of 13 possible situations using the
Cramer test, in four situations the Hoeffding tree performed better, and in one situation
their performances were similar. Using KNN, RCD has beaten the base learner by 9 to
2. In two situations, their performances were similar. Statistically, in three data set
configurations RCD had a better performance than the base learners considering both
statistical tests. In all other situations, the performances were similar.

Using the naive Bayes base learner, the results of RCD are even better considering the
Cramer test: of the thirteen data set configurations, RCD performed better than naive
Bayes in eleven. In one situation they performed similarly and in one naive Bayes had
higher performance. Using KNN, RCD was better in ten data set configurations and in
three the results were similar. Statistically, RCD performed better in four situations: both

versions of Hyperplane and Random RBF with 50 centroids.
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These results indicate that RCD tends to perform better than the base learners in
environments with many concept drifts. This is an expected behavior because RCD stores
classifiers and reuses them if current data is similar to the ones used to build it. In
environments without concept drifts, RCD performs similarly as the base classifier, as the
results from the tests show in the Random RBF(0,0) configuration using the Hoeffding
tree with naive Bayes at the leaves as base learner. In the others, the drift detection
method identifies two concept drifts, in data with no concept drift, leading to slightly
different results (false positives).

Comparing the two statistical tests in the artificial data sets, KNN statistically out-
performed Cramer in 7 situations, and the opposite occurred only once. In the remaining
situations, both tests performed similarly. Considering the real data sets, KNN has beaten
Cramer by 10 to 5. Results from the experiments clearly show that KNN is better suited
for concept drift detection than the Cramer test.

Considering the evaluation times, as expected, the base learners were faster than using
RCD. Comparing the two statistical tests, using both Hoeffding trees and naive Bayes,
KNN was faster, while Cramer was faster when using Multilayer Perceptron and j48. In
all the tests, KNN was faster than Cramer in 41 situations, while the opposite occurred
23 times.

These results are consistent with previous findings presented at Chapter 4 confirming
that the usage of the RCD approach to handle concept drifts is promising and improves
single classifiers results when using them as base learners of the framework, independently
of the statistical test used.

Finally, it is important to emphasize that, in the experiments, there was no situation

where the base learner had a statistically better performance compared to using RCD.






CHAPTER 6

PARALLEL STATISTICAL TESTS

As described in the previous chapter, the statistical test to be used has a big influence
in performance. Increasing the buffer size from 100 to 300 instances made RCD using the
KNN statistical test to slow down eight times, while using the Cramer test slowed down
the execution more than 15 times. Using a buffer size of 100 instances with KNN takes in
average 0.003 seconds to complete while with Cramer takes 0.413 seconds, more than 130
times slower. Increasing the buffer size only makes the difference in performance bigger,
indicating that it is monotonic.

It is necessary an approach to improve performance of slower statistical tests so RCD
can make use of them. The general solution here presented, which can be used with any
statistical test, is to perform them in parallel by the use of a thread pool of configurable
size.

This chapter describes the improvements made in RCD to perform statistical tests in

parallel and presents how concurrency impacts performance.

6.1 EXPERIMENTS CONFIGURATION

To perform the experiments, we selected artificial data sets suffering from abrupt and
gradual concept drifts, as well as real-world data sets. Thus, we used the same data sets
described at Chapter 5, except for Random RBF.

The RCD configuration used in the experiments was the following: naive Bayes as base
learner, classifiers collection size set to 15, KNN as the statistical test used (with k = 3),
and the minimum amount of similarity between data samples set to 0.05. Two buffer
sizes and test frequencies (in the testing phase), and three thread pool sizes have been
used.

The evaluation methodology used was Interleaved Chunks, also known as data block
evaluation method (Brzeziriski and Stefanowski, 2011). It initially reads a block of d
instances. When the block is formed, it uses the instances for testing the existing classifier
and then the classifier is trained on the instances. This methodology was used because

it is better suited to compute training and testing times. In the following experiments,
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d was set to 100,000 instances in the Hyperplane, Covertype, and Poker Hand data sets,
and to 10,000 instances in the LED, SEA, and Electricity data sets, 1% of the size of the
artificial data sets, thus the evaluation is performed 100 times for each artificial data set.
Tests were repeated ten times and a 95% confidence interval was computed.

All the experiments were performed using the MOA framework in three different com-
puter systems, all executing the Ubuntu 12.04 operating system with OpenJDK 1.7, as
described at Table 6.1. By the use of these systems, it is also possible to analyze the
influence of the number of available cores in the processor in the performance of the

experiments.

Table 6.1 Systems used for evaluation.

Processor Clock Memory Cores
Pentium 4 3.06GHz 1.2GB 1
Celeron E3400 2.60GHz 4.0GB 2
Core i3 330M 2.13GHz 4.0GB 4

In the following sections it is presented how parallelism in RCD behaves in the three

systems presented.

6.2 RESULTS FOR A SINGLE CORE PROCESSOR

Initially, we present how the parallelism of the statistical tests in RCD perform in a single
core processor, here represented by a Pentium 4. It is important to notice that this
processor does not have the Hyper-Threading functionality active, meaning that it really
executes sequentially.

Table 6.2 presents the average evaluation, train, and test times, in seconds, to execute
RCD with a buffer size of 100 instances and a test frequency of 500 instances, with one, two,
and four parallel statistical tests. This configuration is used as a basis for comparison.
Two other configurations are compared with this one, one of them increasing the buffer
size and the other increasing the test frequency, to analyze their impact in performance
and the influence of the parallel statistical tests.

Analyzing the average evaluation times, we can see that using one core was faster
than using two or four cores, and using two cores was faster than using four (except for
LED). The same results apply when considering the 95% confidence interval: one core
is statistically faster than two and four cores in all tested data sets. Two and four cores
have similar statistical results in two data sets: HYP(10,0.001) and LED. In all others,

using two cores is statistically faster. In average, using one core is 3.12% and 3.08%
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Table 6.2 Results for a buffer with 100 instances and test frequency of 500 instances (in
seconds).

Data set 1 core 2 cores 4 cores
configuration

eval train test eval train test eval train test
HYP(10,0.001) 178.26 78.92 71.00 183.79 82.31 71.66 183.98 82.39 74.08
HYP(10,0.0001) 178.86 79.13 72.56 183.73 82.53 74.23 184.25 82.55 74.39
SEA(50) 7.59 2.84 2.43 7.67 2.91 2.46 7.71 2.93 2.47
SEA (50000) 7.69 2.85 2.42 7.79 291 2.47 7.81 2.92 2.47
LED(50000) 50.62 20.96 19.15 53.26 22.38 20.45 53.24 22.36 20.43
Covertype 153.92 129.41 11.77 158.35 133.84 11.75 165.01 140.43 11.76
Poker Hand 70.63 59.14 5.34 72.97 61.50 5.35 74.73 63.28 5.55
Electricity 4.63 4.05 0.13 4.92 4.33 0.14 5.10 4.52 0.13

faster than two cores in the artificial and real-world data sets, respectively. Comparing
one core to four cores, the former is 3.30% faster in the artificial data sets and 6.83% in
the real-world data sets.

It is also possible to notice that the testing phase is faster than the training phase. This
is a consequence of the configuration used. For example, KNN takes three milliseconds,
in average, in the Electricity data set using a buffer size of 100 instances, every time a
statistical test is performed. The testing phase occurs every 500 instances. Thus, the
time taken to perform a test is small and the testing phase is performed more sparsely.

Also, the differences in training and testing times are much higher in the real-world
data sets, compared to the artificial ones. This is probably due to the number of detected
concept drifts. Table 6.3 presents the average number of detected concept drifts (# CD),
classifiers set size (CS), and number of reused classifiers (# RC) for the three tested RCD
configurations, where b is the buffer size and ¢ is the test frequency. In the artificial data
sets, the average number of detected concept drifts are reasonably low, as can be seen
in the first column of each configuration. A small number of concept drifts demands
few statistical tests to be performed. A large number of concept drifts demands more
statistical tests, which take more time to complete.

For its turn, the classifiers set size is proportional to the number of detected concept
drifts. In the artificial data sets, the average classifiers set size is below three, while in
the real-world data sets, it is always full (15 classifiers). Finally, the # RC column shows
that, in the artificial data sets, the number of reused classifiers is almost the same of
the detected concept drifts, indicating that, besides identifying few concept drifts, most

of the time a classifier is reused. This tends to reduce the benefits of using parallelism,
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Table 6.3 Detected concept drifts, classifiers set size and reused classifiers quantities.

Data set b = 100, t = 500 b = 100, t = 100 b = 500, t = 500
configuration

# CD cs # RC # CD cs # RC # CD cs # RC

HYP(10,0.001) 7.7 2.6 6.0 8.4 2.8 6.5 11.9 2.6 9.9
HYP(10,0.0001) 8.2 2.4 6.7 10.2 2.3 8.2 9.5 2.4 7.5
SEA(50) 0.1 1.1 0.0 0.1 1.1 0.0 1.1 1.1 1.0
SEA (50000) 0.4 1.1 0.3 0.2 1.1 0.1 0.2 1.1 0.1
LED(50000) 0.3 1.2 0.1 2.3 1.2 2.1 0.2 1.2 0.0
Covertype 2980.0 15.0 844.0 3376.0 15.0 944.0 3063.0 15.0 798.0
Poker Hand 1871.0 15.0 109.0 1871.0 15.0 109.0 410.0 15.0 18.0
Electricity 212.0 15.0 30.0 212.0 15.0 30.0 183.0 15.0 20.0

specially if the reused classifiers are the first ones to be tested. In the real-world data
sets, Forest Covertype had the highest percentage of reused classifiers, around 27%, while
Poker Hand had the lowest percentage, around 5%.

To better analyze how the thread pool influences performance, we computed the
average amount of time (in milliseconds) needed to create the thread pool and to assign
the statistical tests to their respective slots, to execute the thread pool, and to finalize
it. In the assignment stage, if a statistical test is assigned to an active slot, it starts
immediately executing, while other tests are still being assigned, so it is not necessary
to wait for all tests to be assigned a specific slot to start execution, saving time. This
information is presented at Table 6.4. The thread pool is used every time a statistical test
is performed: in the training phase, when the concept drift detector identifies a change,

and, in the testing phase, periodically based on the test frequency parameter.

Table 6.4 Thread pool management for a buffer with 100 instances and test frequency of 500
instances (in milliseconds).

Data set Creation time Execution time Destruction time

configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 3.62 3.11 2.89 4.21 2.54 3.11 0.08 0.00 0.03
HYP(10,0.0001) 3.04 2.72 2.75 3.53 2.88 2.47 0.01 0.04 0.04
SEA(50) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
SEA (50000) 4.00 1.25 1.25 1.75 1.75 3.00 0.00 0.00 0.00
LED(50000) 3.67 4.33 4.33 7.00 5.67 5.67 0.00 0.00 0.00
Covertype 3.28 6.84 14.24 42.28 40.47 35.65 0.03 0.02 0.03
Poker Hand 3.16 5.15 9.97 23.93 23.22 19.31 0.01 0.02 0.03

Electricity 3.11 4.66 8.61 15.14 14.95 11.85 0.02 0.02 0.04
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In the artificial data sets, using one single active core usually takes more time in the
creation of the pool compared to using parallelism (only in the LED data set it was
faster). In the real-world data sets, the opposite occurs. The execution time is faster
when using more than one active core in the real-world data sets and in the artificial data
sets. Just in the SEA(50) data set, the execution times were similar. The destruction
times are usually very close one to another.

The data may seem irrelevant due to the magnitude of the results. But it must be
considered that these values accumulate each time a statistical test is performed. For
example, considering a thread pool with one core and the Poker Hand data set, a test
is performed in average in 23.93 milliseconds. Multiplying this value by the number of
identified concept drifts, presented at Table 6.3 (1871.0), we obtain 44.78 seconds, which
is more than 60% of the evaluation time. Thus, we can conclude that, in the majority of
the time RCD is performing the statistical tests.

Table 6.5 presents similar results as the ones shown at Table 6.2, but the test frequency
was increased five times. The results present similar trends: using one core offered lower
average times in evaluation, training, and testing phases. Only in SEA(50000) the three

core sizes had similar statistical results. In all the others, one core was statistically faster.

Table 6.5 Results for a buffer and test frequency of 100 instances (in seconds).

Data set 1 core 2 cores 4 cores

configuration
eval train test eval train test eval train test

HYP(10,0.001) 671.78 80.94 564.40 818.31 85.67 707.76 872.98 85.65 761.80
HYP(10,0.0001) 659.52 80.48 553.31 724.30 85.21 614.20 733.26 85.91 621.51

SEA(50) 10.10 2.83 4.94 10.33 2.94 5.07 10.34 2.93 5.08
SEA (50000) 10.49 2.85 5.08 10.45 2.93 5.10 10.46 2.93 5.11
LED(50000) 57.18 20.93 25.90 62.11 22.37 29.43 62.10 22.38 29.41
Covertype 853.29 139.03 701.14 866.30 144.20 709.28 885.16 151.84 720.64
Poker Hand 469.79 59.06 404.61 485.06 61.13 418.14 507.70 64.10 437.51
Electricity 19.36 4.01 14.90 20.27 4.26 15.57 21.46 4.56 16.45

Comparing the results of Tables 6.2 and 6.5, the evaluation time increased consid-
erably, specially in the data sets with more detected concept drifts. The training time
stayed practically the same. The difference in evaluation time was mostly due to the
testing time: increasing the test frequency means more statistical tests being performed
in the testing phase, making the testing phase take longer to complete.

Table 6.6 presents similar information as Table 6.4. Using one single active core

usually takes less time in the creation of the pool compared to using parallelism. In the
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execution phase, the opposite occurs, but the differences are higher in the creation phase
than in the execution phase. This explains why using one core is faster than using two

or four cores. The destruction times are usually very close one to another.

Table 6.6 Thread pool management for a buffer and test frequency of 100 instances (in mil-
liseconds).

Data set Creation time Execution time Destruction time

configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 0.67 2.76 3.51 4.27 3.59 3.38 0.01 0.01 0.02
HYP(10,0.0001) 0.58 1.56 1.57 4.25 3.86 3.91 0.01 0.01 0.01
SEA (50) 0.04 0.05 0.05 0.19 0.19 0.19 0.00 0.00 0.00
SEA(50000) 0.05 0.05 0.05 0.20 0.19 0.19 0.00 0.00 0.00
LED(50000) 0.05 0.19 0.19 0.60 0.70 0.70 0.00 0.00 0.00
Covertype 3.58 .77 16.19 117.83 115.58 109.91 0.04 0.03 0.05
Poker Hand 3.24 6.64 14.54 47.69 46.06 40.70 0.04 0.04 0.05
Electricity 3.21 6.09 12.50 34.25 33.22 29.14 0.04 0.03 0.05

Table 6.7 also presents results similar to those of Table 6.2, but increasing the buffer
size by five times. Again, using one core was faster than using two or four cores. Using
one core was statistically faster than two cores in all data sets, except for HYP(10,0.0001)
where the results are statistically similar regardless of the number of used cores. Com-
pared to four cores, one core was also statistically faster in HYP(10,0.001) and LED; in
the others, both had similar results. The training time practically does not change, but
the testing time is considerably higher.

This last configuration is the one that takes longer to complete. In the Electricity
data set, a KNN test performs in average in 62 milliseconds using buffer sizes with 500
instances. Even making tests more sparsely compared to the configuration used at Table
6.5, the influence of a bigger buffer size is much higher than that of performing the
tests more frequently. In the real-world data sets, in all situations, using one core was
statistically faster than using two cores and using two cores was statistically faster than
using four cores.

Table 6.8 presents the thread pool management times to this RCD configuration.
The creation times are lower when using sequential execution, quite similar to the ones
presented at Table 6.6. The execution times, on the other hand, are also usually lower
when using one single active core, which is a different behavior than the obtained in the
previous two configurations. The destruction times are similar, being usually slightly

faster when using sequential execution.
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Table 6.7 Results for a buffer and test frequency of 500 instances (in seconds).

Data set 1 core 2 cores 4 cores
configuration

eval train test eval train test eval train test
HYP(10,0.001) 1962.65 83.13 1850.83  2720.77 85.80 2606.70  2816.04 85.77 2703.51
HYP(10,0.0001) 1987.29 82.65 1876.67  2355.89 85.45 2240.76  2357.33 85.08 2245.69
SEA (50) 16.56 3.08 10.10 16.67 3.12 10.17 16.66 3.10 10.23
SEA (50000) 17.09 3.05 10.49 17.21 3.09 10.57 17.06 3.10 10.41
LED(50000) 86.36 21.21 53.77 90.35 22.67 56.28 90.43 22.66 56.37
Covertype 4504.01 568.44 3922.63  4610.14 601.88 3995.27  4753.21 641.39 4098.89
Poker Hand 863.27 71.68 785.31 902.43 74.33 821.85 932.71 76.21 850.20
Electricity 49.74 13.39 35.83 53.87 14.41 38.93 55.40 14.99 39.88

Table 6.8 Thread pool management for a buffer and test frequency of 500 instances (in mil-
liseconds).

Data set Creation time Execution time Destruction time
configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 0.76 2.48 2.79 89.05 125.32 129.90 0.03 0.04 0.05
HYP(10,0.0001) 0.70 1.57 1.60 90.48 107.82 108.02 0.03 0.04 0.06
SEA (50) 0.06 0.05 0.05 3.71 3.71 3.75 0.00 0.00 0.00
SEA (50000) 0.06 0.06 0.05 3.86 3.87 3.80 0.00 0.01 0.00
LED(50000) 0.05 0.15 0.15 17.27 17.79 17.81 0.00 0.00 0.00
Covertype 3.18 7.70 16.33 1433.14  1462.05 1499.35 0.02 0.02 0.03
Poker Hand 3.08 8.31 18.88 458.16 474.85 481.83 0.02 0.02 0.03
Electricity 3.27 7.09 14.54 209.86 224.42 223.83 0.01 0.03 0.03

Analyzing the results here presented, we can conclude that the best option in a sin-
gle core system is to use only one active thread to perform the statistical tests, i.e.,
sequentially. We could also observe that increasing the buffer size had a higher impact
in performance than increasing the test frequency. Multiplying the test frequency by five
increased the evaluation time between 4.12 and 4.55 times; the same increase in the buffer

size impacted performance between 14.54 and 16.18 times.

Next, in sections 6.3 and 6.4, the same tests are performed in a two-core and in a
four-core processor system, respectively, to check if similar results apply or not, and what
the differences are. Tables regarding these computer systems were put in Appendix A to

facilitate reading.
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6.3 RESULTS FOR A TWO CORE PROCESSOR

In this section, we present the results for a two core processor. Table A.1 presents the
evaluation, train, and test times for a configuration of RCD using a buffer size of 100
instances and a test frequency of 500 instances.

Evaluation times are quite similar in these experiments in the artificial data sets.
Analyzing the confidence interval, statistics informs that using one core is similar to
using two or four cores. Comparing two and four cores, the former is statistically faster
in both SEA data sets. In the others, it is not possible to distinguish which one is best.
In the real-world data sets, using two cores offered the best configuration. This is in
line with the findings of the experiments using the single core processor: again, the best
option was to use the number of available cores in the processor as the number of parallel
statistical tests. The testing time was always lower than the training time because, in
this configuration, the test frequency is not high and the buffer size is small, reflecting in
faster execution of the statistical tests.

Next, Table A.2 presents the times taken to create the thread pool, execute the
statistical tests, and destroy the thread pool. The creation time is usually faster with
one active core in both artificial and real-world data sets. The execution time, however,
is faster when using two active cores compared to a single core. Comparing two and
four cores, each one is faster in two data sets and in another, SEA(50), both had similar
performances. In the real-world data sets, using four cores was the fastest option. Finally,
the destruction times presented very similar results using all three core sizes.

Table A.3 shows results similar to those of Table A.1, but increasing the test frequency
by five times. In the artificial data sets, using one core was statistically better only in
SEA(50). Using two cores was better than using one core for HYP(10,0.001). Four cores
offered better performance in both configurations of the Hyperplane data set compared
to using one core. Comparing the parallel configurations, using four cores was better at
HYP(10,0.001) and two cores was better in the LED data set. In average, using two cores
is faster than using one core by 6.41% and is slower by 0.59% than using four cores in
the artificial data sets. Using four cores is faster than one core by 6.96%.

In the real-world data sets, using two active cores offered the best statistical results.
Four cores offered second best results, and the sequential execution had the worst per-
formance. The time spent in the testing phase is the bottleneck in this configuration, as
was also the case when using a single core processor. In these data sets, using two cores
was faster than using one core by 44.18% and by 3.90% compared to using four cores.

One core is also slower than using four cores by 42.00%.
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Table A.4 presents the thread pool management times of this configuration. In the
artificial data sets, the creation time was usually faster using one active core, similarly
to results obtained when using a single core processor. In the real-world data sets, using
two cores was faster at Poker Hand and Electricity; at Forest Covertype, using one core
was better. Considering the execution time, in the data sets with more detected concept
drifts (Hyperplane and the real-world ones), using one active core was slower than using
two active cores, which was slower than using four active cores. In the remaining data sets
(SEA and LED), the results were statistically similar. The destruction times were quite

similar, taking at most 0.09 milliseconds to complete in all three core size configurations.

In the last tested configuration for the two core processor, presented at Table A.5,
the buffer size was increased to 500 instances. Here, only in HYP(10,0.001) using two
cores was faster than using one core. In all other artificial data sets, independently of the
number of active cores used, the results were statistically the same. In the real-world data
sets, using two cores is statistically superior than using one or four cores: two cores is in
average 36.62% superior than sequential execution, and 4.19% when compared to using

four cores. Using four cores is also faster than using one core; in this case, by 33.97%.

Table A.6 presents similar information as described at Tables A.2 and A.4. The
creation time is lower when using one core in five configurations; using two cores is lower
in two configurations; in the remaining one, results were similar in the three core sizes.
We can also see that, in the data sets with more detected concept drifts, the time taken
to create the thread pool is also higher. In the other data sets (SEA and LED), the
differences in time between the three core sizes were negligible. The execution times
were faster when using four cores; except from HYP(10,0.001) and Forest Covertype,
where using two cores was faster. The destruction times, similarly to results presented

in previous configurations, were very similar in the three executed core sizes.

In this section, we observed how a two core processor deals with sequential and parallel
execution of statistical tests. Similarly to results obtained when using a single core
processor, the best number of statistical tests to perform in parallel was the number
of cores available in the processor. In all the real-world data sets, in the three RCD
configurations tested, using two cores had better statistical results than using one and

four cores.

Also, considering the base configuration using 100 instances in the buffer and 500
instances as test frequency, an increase in the test frequency by five times, increased the
evaluation time between 5.37 and 6.15 times. An increase in the buffer size by five times

increased the evaluation time between 16.23 and 17.15 times, clearly indicating that the
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buffer size has a much bigger influence than the test frequency in the evaluation time, as
was also the case in the single core processor.

We can also see the influence of the buffer size and test frequency in the time taken
to complete the testing phase. The increase in the test frequency resulted in the testing
time taking more than 18 times to complete, while the increase in the buffer size resulted

in more than 57 times.

6.4 RESULTS FOR A FOUR CORE PROCESSOR

Similarly, in this section it is analyzed how a four core processor deals with concurrent
statistical tests. Table A.7 presents the evaluation, train and test times (in seconds) for
RCD considering the ten runs, using a buffer size with 100 instances and a test frequency
of 500, considering thread pools with one, two, and four active cores.

It is worth pointing out that the results were quite similar in the artificial data sets,
regardless of the thread pool size, presenting behavior compatible to the other computer
systems. This pattern did not occur in the real-world data sets and is probably due to
the number of detected concept drifts. The number of statistical tests is directly related
to concept drifts, in the training phase, and to the test frequency, in the testing phase.

In this RCD configuration, using one core did not have better statistical results than
using two or four cores in any of the artificial data sets. On the other hand, one core
was statistically inferior than two and four cores in the SEA(50000) data set. Using four
cores was statistically better than using two cores in the SEA(50) data set. In all other
artificial data sets, results were statistically similar independently of the thread pool size.

In the real-world data sets, however, more cores returned lower evaluation times: two
cores were faster than one core and using four cores was faster than the other two thread
pool sizes. In the artificial data sets, using one or two cores had, on average, practically
identical performances, but using one core was 29.42% slower in the real-world data sets.
Comparing one and four cores, similar results apply. One core and four cores had similar
results in the artificial data sets and one core was 35.52% slower in the real data sets.
Using four cores had practically the same performance than using two cores in artificial
data sets, but it was 8.63% faster in the real-world data sets. The real-world data sets
presented a huge amount of concept drifts, the classifiers set became full and the number
of reused classifiers was also much bigger when compared to the artificial data sets.

Table A.8 presents the thread pool management times to the RCD configuration with
a buffer size of 100 instances and test frequency of 500 instances. Analyzing the real-

world data sets, it is possible to observe that, in general, the greater the number of cores,
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the longer the time spent in the creation of the thread pool was, but the differences
are usually very small. In the execution time, using more cores meant faster execution,
with no exceptions. The destruction times were usually negligible, taking less than 0.14
milliseconds. Comparing these results to the ones performed in a single core processor, we

can see that using four cores was faster in the three phases of the thread pool management.

The results of Table A.9 are similar to those presented at Table A.7 but the test
frequency was increased to 100 instances. Again, parallelism outperforms the sequential
solution in the real-world data sets, the ones with more detected concept drifts. Here, we
can also notice that the evaluation time is mostly spent in the testing phase, differently
from the results of Table A.7. As the test frequency is higher, the evaluation time and the
time spent in the testing phase increased considerably. Making the tests more frequently
also increased the number of detected concept drifts in most data sets: the exceptions were
SEA(50000), which reduced from 0.4 to 0.2, and Poker Hand, Electricity, and SEA(50),
where the number of detected concept drifts stayed the same. All thread pool sizes had
practically the same performance in the artificial data sets, but using more cores returned
slightly better results. In the real-world data sets, using one core was 40.29% slower than
using two cores and 30.67% than using four cores. Using two cores offered better average

results compared to using four cores by 16.12% in the real-world ones.

Table A.10 presents similar information to those presented at Table A.8. Times in the
artificial data sets are usually very similar using the three thread pool sizes. In the real-
world data sets, the creation time is usually slightly faster using less cores, the execution
time was smaller when using two cores, and destruction times are 0.15 milliseconds or

less.

Instead of increasing the test frequency, Table A.11 presents similar information as
Tables A.7 and A.9 but increasing the buffer size to 500 instances. Here, the tests took
longer to complete; in average, 62 milliseconds compared to 3 milliseconds when using
a buffer with 100 instances. Nevertheless, the results were similar to the ones presented
at Table A.9. Using parallelism was much faster in the real-world data sets and slightly
slower in the artificial ones. Using one core was 2.08% faster than using two cores in the

artificial data sets but 40.62% slower in the real-world ones.

Comparing one and four cores similar results apply: one core was 2.92% faster in the
artificial data sets and 35.56% slower in the real-world ones. Using two cores was slightly
better than using four: 0.82% in the artificial and 8.54% in the real-world data sets. This
probably occurs because there are much more statistical tests to perform and they take

longer to complete than the tests in the other configurations, putting a higher load on
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the whole system and negatively affecting the performance.

Comparing Tables A.7, A.9 and A.11, it is possible to notice that once again the
increase in the buffer size had a higher influence in the evaluation time than the increase
in the test frequency. Increasing the test frequency by five times increased the evaluation
time between 7.90 and 8.53 times. Increasing the buffer size by five times increased the
evaluation time between 17.80 and 19.13 times. The training time practically did not
change in the three configurations performed; the increase in the evaluation time was due
to the testing time.

Table A.12 presents the times taken for the thread pool management, as previously
described at Tables A.8 and A.10. In the artificial data sets, the creation times are very
close in the three sizes of active cores used. In the real-world data sets, one and two cores
take very similar times, and using four cores takes more time than the other two. This
probably occurs because, in the creation time, the statistical tests associated with active
cores begin executing while other tests are still being assigned. Thus, the creation time
tends to be bigger when there are more active cores and they take longer to complete.
We can see this by comparing the three tables concerning thread pool management. At
Tables A.8 and A.10, the differences in the creation time between one, two and four cores
are almost negligible. In these cases, the average time taken to perform a statistical test
is three milliseconds. At Table A.12, using four cores takes longer than using one and
two cores. Here, the average time taken to perform the statistical test is 62 milliseconds.
The execution times are very similar in the artificial data sets and considerably lower in

the parallel configurations.

6.5 PROCESSOR COMPARISON

In this section we compare the results presented in the three tested processors. Comparing
the performances obtained using a processor with a single core versus using two cores,
we can notice that in all three tested RCD configurations, using two cores offered the
best performance. In some configurations, using two cores was more than four times
faster than using a single core. Biggest differences occur in the real-world data sets,
the ones with more detected concept drifts, and with more than one active core. This
indicates that the single core processor does not handle concurrency as well as the two
core processor, despite having a faster processor.

Comparing the four core processor with the two core processor, the latter presented
average better results. Using a thread pool with one active core, the processor with four

cores took in average 15% more time than the needed by the two core processor in the
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artificial data sets. This can be explained by the processor clock of each core, which
is faster in the Celeron. Using one single thread, the factor that mostly contributes to
performance is the processor frequency. Even as more statistical tests are allowed to
perform in parallel by incrementing the thread pool size, the differences in performance
remain stable.

Comparing the single core processor with the four core processor, similar results as
the ones obtained in the one versus two core processor apply. Better results occur in
the data sets with more detected concept drifts and when more active cores are used. In
these situations, using four cores was in average more than two times faster.

In the experiments here performed, neither the processor with the higher clock fre-
quency nor the processor with more available cores offered the best results, but the
processor that balanced the average number of available cores and clock frequency.

Comparing the best configuration for each processor, i.e., the configuration where the
number of cores in the processor is equal to the number of parallel statistical tests, the
same conclusion can be drawn: the processor with two cores had better results than the

four core processor, which had better results than the single core processor.

6.6 CONCLUSION

Depending on the statistical test to be performed, the influence in the evaluation time
may be considerable, as indicated in the previous chapter. A proposed approach to
increase the speed of RCD was the execution of the statistical tests in parallel, by the use
of a thread pool of configurable size. This solution is general and can be used with any
statistical test to be implemented in RCD.

Thus, this chapter studied the influence of executing parallel statistical tests in the
RCD framework in six data sets (summing eight configurations), with varying number of
detected concept drifts, with abrupt and gradual concept drifts, and considering artifi-
cial and real-world data sets. Tests were performed with both sequential and parallel
execution of two and four statistical tests.

It was possible to observe from this chapter that the execution of the statistical tests
are the bottleneck of the RCD framework. The major part of the time of the RCD execution
is spent executing the statistical tests.

Analysis of the experiment results led to the conclusion that the execution of parallel
statistical tests was most beneficial when there was a high number of detected concept
drifts leading to more statistical tests being performed. Also, parallelism is highly influ-

enced by the number of available cores in the processor and processor clock frequency.
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Results suggest that, in average, it is better to set the number of parallel statistical tests
to the number of available cores in the processor.
Besides that, tests were carried out to analyze the performance results in the following

conditions:

1. the buffer size was increased, making the statistical tests take longer to complete;

and

2. increase the test frequency, making more statistical tests to be performed in the

testing phase.

Multiplying the test frequency five times increased the evaluation time more than eight
times, while multiplying the size of the buffer five times increased the evaluation time
more than 17 times, indicating that the buffer size has a higher impact in performance
than the test frequency.

In data sets with a small number of detected concept drifts (the artificial data sets), the
performances were quite similar. On the other hand, in the data sets with a high number
of detected concept drifts (the real-world ones), using parallelism increased performance
in values ranging from 29.42% to 40.62%.

However, not only the number of detected concept drifts influences performance.
Reusing classifiers also matters. If the first tests identify similarity between distribu-
tions, several other tests will not be executed, reducing the benefits of using a thread
pool. On the other hand, if the last tests identify similarity (or none at all), more tests
need to be executed.

For example, in the artificial data sets, the average classifiers collection size is below
three, not being even close to fill the set maximum size (15 classifiers). Having few stored
classifiers indicates that few statistical tests needed to be performed. The difference
between the number of detected concept drifts and the number of stored classifiers is
due to the reuse of classifiers. The number of reused classifiers were very close to the
number of detected drifts, informing that, in the majority of the detected concept drifts,
a classifier was reused, reducing the impact of parallelism.

Analysis of the thread pool creation, execution, and destruction times were also per-
formed, showing that the differences in performance occur in the creation and execution
phases. The destruction times were commonly very similar, usually taking less than 0.1
millisecond to complete.

In the experiments here performed, the best performance was obtained by the pro-

cessor which balanced the average number of cores (2) and clock frequency (2.60GHz).



CHAPTER 7

DRIFT DETECTION METHODS COMPARISON

RCD uses internally a drift detection method to identify when a drift is occurring. Thus,
it is important to analyze several available methods and verify in which have better
performance in data sets with different characteristics, similarly to the work of Kiang
(2003), that compared five classification methods with different metrics.

Proposals of drift detection methods usually perform comparisons with few other
alternatives, using also few metrics. For example, in the original paper of EDDM, it was
only compared to DDM in terms of prequential error; DDM and ADWIN were only compared
with themselves, in different configurations; PL was tested with other classifiers, but not
with drift detection methods.

In this chapter several experiments were performed to analyze the predictive accura-
cies, evaluation times, false alarms rates, miss detection rates, and distance to the drift
point of six different drift detection methods: PL, ADWIN, DDM, ECDD, PHT, and EDDM.
To the best of our knowledge, this is the broadest (in numbers of methods) and deepest
(in numbers of metrics) comparison of drift detection methods up to date. This experi-
ment is important to identify what is the best drift method in several conditions, and so
use it as the drift detection method of the RCD framework. Following there are described
the parametrization of the drift detectors, and the evaluation methodology used in the
experiments.

Two data sets with abrupt concept drifts (Sine and Stagger), two data sets suffering
from gradual concept drifts (Hyperplane and Mixed) and also four real-world data sets
(Forest Covertype, Electricity, Poker Hand, and Weather) were used in the experiments.

To evaluate the presented data sets, it were used methodologies similar to the ones
described at Elwell and Polikar (2011). For the artificial data sets, the methodology is
the following: For each time step T, a specified amount of instances of the training set
(t) are read and used to train the classifier. Then, another quantity of examples of the
testing set (d) are used to test the classifier. This procedure is repeated 50 times, and
a confidence interval is computed. The values of t and d are different for each data set.
For each artificial data set, two configurations were tested to analyze the influence of (a)

the number of training examples, in the data sets with abrupt concept drifts, and of (b)

87
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the speed of change, in the data sets with gradual drifts.
For the real-world data sets, the methodology is the following: At each time step T,

30 instances are used for training and the next 30 instances are used for testing. In step
T + 1, the values previously used for testing are now used for training and the following

30 instances are used for testing.

We used naive Bayes (NB) as base learner in all tested drift detection methods, be-
cause of its speed, simplicity, freely available implementations, and widespread use in
experiments in the data stream research area. The experiments here performed used
the Massive Online Analysis (MOA) framework. SingleClassifierDrift is a classifier
implemented in MOA which uses a parameterized drift detector to classify incoming in-
stances. It initially tests an incoming instance using the base learner and passes the result
to the drift detection method, which will flag the example for no drift, warning level, or
drift level. If no drift is identified, the base learner is trained on the instance just arrived.
If the warning level is reached, a new learner is built and both are trained. If the drift
level is reached, the learner built on instances obtained in the warning level is used as the
new base learner. MOA already had implementations of DDM and EDDM as drift detection

methods of SingleClassifierDrift, and these were used in the experiments.

The ADWIN method was also implemented in MOA, but it is mainly used in other clas-
sifiers. So, it was implemented to be used as a drift method of SingleClassifierDrift.
As ADWIN does not have a warning level, the drift level was used as a warning level,
signaling the drift level after one instance, allowing the new base learner to be trained on

that instance before indicating drift level.

The ECDD method was completely implemented as a drift detection method to be
used together with SingleClassifierDrift. It has three parameters: the average run
length that informs the rate of false positive alarms per data point (a), how much weight
is given to more recent data compared to older data (), and the warning threshold (w).
The values used were the same presented by Ross et al. (2012): a = 100, A = 0.2, and
w = 0.5. To allow ECDD to correctly recompute its statistics when a drift is raised, it
was implemented an approach taken by bDM and EDDM: after one drift, during the next
30 instances processed by ECDD, a new drift is not allowed to happen. This considerably
reduced the amount of false alarms raised by ECDD, also increasing its predictive accuracy

results.

PHT was also implemented in the MOA framework as a drift detection method of
SingleClassifierDrift. The parameter values used are the same presented by Gama

et al. (2009): allowed magnitude of change (1073) and A = 2.5. The warning level was
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obtained by experimentation and set to 2. The 30 instances approach described in the
previous paragraph was also used.

Differently from the other algorithms that were built to identify concept drifts based
on the results of a base learner’s classification (true or false), PL identifies a drift when
the difference in performance between its two learners (stable and reactive) are above
a parameterized threshold on a window with the last tested instances. Thus, PL is not
implemented using SingleClassifierDrift, but as a pure classifier. Several window
length sizes (w) and thresholds (0) were tested at Bach and Maloof (2008), each one
reflecting the best values for a specific data set. There chosen values are w = 12 and
6 = 0.2, one of the tested configurations of the aforementioned paper.

Notice that the last three methods, ECDD, PHT, and PL, were not available in MOA.
So, complete implementations were provided and made available as extensions of the
MOA framework. These, together with ADWIN as well as the Sine and Mixed data sets
are freely available at http://sites.google.com/site/moaextensions/, including the

instructions on how to use them.

7.1 EXPERIMENTAL RESULTS

This section presents the results of the experiments with the drift detectors in the used
data sets concerning accuracy, evaluation time, false alarm and miss detection rates, as

well as distance to the drift point.

7.1.1 Predictive Accuracy

The predictive accuracy of the drift detection methods were computed by the average
normalized Area Under the Curve (AUC), with 95% confidence intervals using the trape-
zoid rule on adjacent pairs of accuracies, and are presented at Table 7.1. Best results are
indicated in boldface.

Sine(1,000) is the Sine data set where each context contains 1,000 instances and, at
each time step, one instance is used for training and 100 instances for testing. It is
similar to the data set named SINIRREL1 described at Gama et al. (2004a) and its results
are presented at Figure 7.1(a). None of the tested methods suffered a great decrease in
accuracy because of the concept drift.

Sine(5,000) is similar to Sine(1,000), but each context is represented by 5,000 instances
and at each time step 10 instances are used for training. It is based on the Sine200

data set presented at Ross et al. (2012), and the graphical curves are almost the same



90 DRIFT DETECTION METHODS COMPARISON

Table 7.1 Accuracy average normalized AUC with 95% confidence intervals.

Dataset NB PL ADWIN DDM ECDD EDDM PHT

Sine(1,000) 78.32+0.67 90.87+0.16 90.74+0.15  90.90£0.15 88.49+0.14 90.82+0.15 88.11+0.19
Sine(5,000) 79.09£1.00 92.62+0.07 92.60+0.06 92.2140.06 89.2340.04 92.36+0.06 91.36+0.09
Stagger(1) 73.39£1.39 80.5740.48 73.39+1.39 79.77+£0.49  82.50+0.51 75.10+£1.06 74.80£1.10
Stagger(20) 83.34+2.18  98.62+0.23 97.77+0.19 98.5940.23 98.4140.26 97.49£0.18 94.7040.42

Mixed(200) 77.75+£2.95 87.37+0.23  89.48+0.25 89.2940.27 81.1740.23 89.16+0.25 87.8240.50
Mixed(1,000)  76.994+2.78 82.514+0.89 84.2940.97 84.8610.86 76.201+0.89 84.67+£0.84  85.00+0.79
Hyp(0.1) 75.854+0.30 76.8240.41 76.88+0.42 77.351+0.44 68.67+0.24  79.67+0.58 77.14+0.41
Hyp(0.001) 89.03+0.26 80.15+0.09 89.03+0.26  89.06+£0.26 68.12+0.05 88.68+0.29 88.98+0.29

Covertype 66.92+1.12 70.87+0.61  74.01+£0.46 71.02+0.72 69.051+0.63 69.81+0.69 73.91£0.45
Electricity 75.4040.51 74.87£0.28  77.94+0.28 76.56+0.34 66.62+0.36 74.73+0.25 77.13£0.34
Poker 58.83+£0.18  72.81+0.17 71.314+0.19 63.80+0.80 68.28+0.14 70.8940.12 69.90+0.16
Weather 69.53+0.14 71.2740.13 70.40£0.20 70.90£0.15 69.01+0.13  71.47+0.07 69.91+0.20

as the ones presented by Sine(1,000). Results are presented at Figure 7.1(b). All the
methods slightly increased their performances as more data were used for training. For
example, ADWIN and PL were the methods that most enhanced their performances with
the increase of the training set, by 2.04% and 1.93%, respectively. In both Sine data set
configurations, ECDD presented the stablest accuracy results, as can be observed by the

confidence interval.

The first tested Stagger configuration, here named Stagger(1), was already used in
previous experiments by Schlimmer and Granger (1986); Kolter and Maloof (2007); Na-
rasimhamurthy and Kuncheva (2007) and Bach and Maloof (2008). The three contexts
are represented by 40 instances. At each time step, one instance is used for training and
100 are used for testing. Figure 7.1(c) presents the accuracy results for this data set. It is
worth pointing out that, around time steps 40 and 80, when the concept drifts occur, the
performances of all the algorithms were reduced, until their base learners were changed to
adapt to the new context. Also notice that ECDD had the best statistical results, specially
after the first concept drift. PL was second best and had the same results of ECDD in
the first context, starting to diverge right after the first drift. It was also the stablest
method in the data set. Only in the third context EDDM differed from the base learner
performance, while ADWIN performed exactly the same as naive Bayes, not identifying
any of the two concept drifts. This occurred because, in the tested configuration, ADWIN
only computes its two internal windows every 32 instances. Thus, ADWIN tries to identify

a drift slightly before the drift occurs, when it has stored instances of a stable concept,
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Figure 7.1 Accuracies in the abrupt data sets.

making the detection difficult.

91

Figure 7.1(d) presents a modified configuration of Stagger, increasing the number of

instances to be used for training at each time step from 1 to 20. Now, all the algorithms

diverge from the base learner much earlier. Increasing the amount of training instances

had a positive influence in the evaluation of the testing instances, similarly to what

happened in the Sine data set configurations. ADWIN (by 33.22%) and EDDM (by 29.81%)

were the methods that most benefited from the increase in the size of the training set.

They were also the stablest methods in this data set.

To analyze how the algorithms perform in the presence of gradual drifts, two config-

urations of the Mixed data set were evaluated with different widths of change: 200, a



92 DRIFT DETECTION METHODS COMPARISON

faster gradual configuration, and 1,000, a slower one. For this data set, each context is
composed of 2,000 instances with 40 instances being used for training and other 40 used
for testing. In the results of the Mixed(200) data set, presented at Figure 7.2(a), the drift
takes 200 instances to completely change the context, comprised between time steps 47
and H3.
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Figure 7.2 Accuracies in the gradual data sets.

The Mixed(1,000) data set is similar to the Sinelg configuration used at Baena-Garcia
et al. (2006). The results of Figure 7.2(b) show that the performance of the detectors
begin to drop around T = 37, as the new context starts to appear. After T' = 62, they
increase their performances, except for NB, which continues dropping its performance.

Thus, all algorithms decrease their performances when the concept starts to drift but
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recover slightly before the new context is completely present. When compared to the
previous configuration, all the algorithms had lower accuracy results when the width of
change increased. ADWIN was the method most affected by the slow changing gradual
data set: it was 5.82% less precise. In this configuration, DDM presented the best accuracy

statistical results, followed by EDDM.

Differently from the Mixed data set, where there are two stable periods, i.e. before
and after the gradual drift, the Hyperplane data set is in a continuous state of drift.
Also, two versions of Hyperplane were tested with different speeds of change, based on
the magnitude of the change for every example: 0.001 (slower change) and 0.1 (faster
change), during 100,000 instances, and using 100 instances for both training and testing.

Figures 7.2(c) and 7.2(d) present their results, respectively.
The Hyp(0.001) is similar to that used at Bifet et al. (2010b). All the methods

performed better in the slower drift version of this data set, except for ECDD, which had
a slightly worse accuracy. In this slow changing configuration, DDM was the best method,
followed by NB, ADWIN, and EDDM; but the differences in performance between these
four algorithms were very subtle, of less than one percentage point. The drift being so
slow makes it almost resemble a single context data set, explaining why the base learner

had a comparatively good performance.

ECDD was the method with the lowest accuracies in all datasets suffering from gradual
concept drifts. This is in line with Ross et al. (2012), when it says that ECDD “is primarily
intended to be used to detect abrupt change”. Reducing the value of the warning level
should improve ECDD in these datasets. Similarly, PL was the second worse method in
the gradual drifts datasets, due to the window length used. Increasing it would make it

better suited to these datasets.

Analyzing the results of the real-world data sets, presented at Figure 7.3, ADWIN
was the best algorithm in Forest Covertype and in the Electricity data sets, and also
second best in Poker Hand. PL was the best algorithm in Poker Hand and second best
in Weather. EDDM was the algorithm with the highest accuracy in the Weather data set,
and the stablest one at Electricity, Poker Hand, and Weather data sets.

To statistically compare the methods in all datasets, we computed the Fr statistic
(Iman and Davenport, 1980), derived from the Friedman non-parametric statistical test
(Friedman, 1940) as described by Demsar (2006). The Fr statistic indicated that some
methods are significantly better than others. To identify which ones are better, we
performed the Nemenyi test Nemenyi (1963) with 95% confidence. Results indicated
that DDM, ADWIN, and PL are significantly better than NB, and DDM is also better than
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Figure 7.3 Accuracies in the real-world data sets.

ECDD. The Holm procedure (Holm, 1979) is a much more confident test that controls
the family-wise error when comparing all methods with NB. Its results indicate that all

methods, except for ECDD, are significantly better than NB.

7.1.2 Evaluation Time

The average evaluation times are presented at Table 7.2, together with the 95% confidence
interval for the artificial data sets. The values presented are in CPU seconds, meaning
that they are the times taken by the methods inside the CPU to process the data sets.
The best results in performance are highlighted in boldface.

PL had the highest average evaluation times in practically all tested datasets, mainly
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Table 7.2 Evaluation time with 95% confidence intervals.

Dataset NB PL ADWIN DDM ECDD EDDM PHT
Sine(1,000) 4.0940.55 6.2940.58 5.79£0.59 5.7440.66 6.5540.50 5.43+0.57 5.814+0.56
Sine(5,000) 1.2140.09 2.37+0.11 2.02£0.10 1.974+0.10 2.29£0.10 1.95+0.10 2.1840.17
Stagger(1) 0.09£0.01 0.2240.01 0.1640.00 0.1540.00 0.1940.01 0.15+0.00 0.2140.01
Stagger(20) 0.0940.00 0.2140.00 0.1740.00 0.15+0.00 0.1840.00 0.15+0.00 0.2140.01
Mixed(200) 0.08+0.00 0.22£0.00 0.1540.00 0.14+0.00 0.1840.00 0.1440.00 0.18+0.01
Mixed(1,000) 0.08+0.00 0.22+0.00 0.15+0.00 0.14+0.00 0.18+0.00 0.14+0.00 0.18+0.01
Hyp(0.1) 0.18+0.23 0.66£0.83 0.32+0.41 0.33£0.43 0.37£0.47 0.33+0.43 0.37£0.57
Hyp(0.001) 0.18+0.23 0.6540.83 0.3240.41 0.31+0.43 0.3740.46 0.34+0.43 0.3740.46
Covertype 29.86 69.95 33.88 30.31 27.03 29.53 33.85
Electricity 0.51 1.58 0.80 0.76 0.89 0.75 0.76
Poker Hand 15.58 30.17 14.38 24.82 13.45 11.73 13.42
Weather 0.30 1.12 0.45 0.45 0.51 0.42 0.42

because, for each arriving instance, it must create a new learner trained on the last w
instances. If the retractable version were used, the evaluation times might be reduced,
but at the cost of not being general, as not all online methods have a retractable version.
The Fr statistic computed also indicated differences in performance. The Nemenyi test
indicated that NB was significantly better than PL, ECDD, and PHT; EDDM was better
than PL and ECDD; and DDM and ADWIN were better than PL. The Holm procedure
informed that NB was significantly faster than ADWIN, PL, ECDD, and PHT.

7.1.3 Drift identification

Table 7.3 presents the mean distance until drift detection (x DT), its standard deviation
(o0 DT), the false alarm rates (FA), and the miss detection rates (MD) for the abrupt
drifts data sets. In these data sets it is previously known exactly where the concept
changes occur and, thus, it is possible to use this information to check which method
more closely identified the correct drift position as well as had the best false alarm and
miss detection rates. The drift points are 7' = 1001 and 7" = 501 for Sine(1,000) and
Sine(5,000), respectively, and 7" = 41 and T' = 81 for both Stagger configurations. For
the ADWIN method, the results present drift points in the position raised by the original
method, correcting the one instance shift implemented to allow ADWIN to work with
SingleClassifierDrift.

In the Sine(1,000) and Stagger(1) data sets, the methods train on a single instance
before performing the testing phase. Thus, it is quite difficult for any method to detect
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Table 7.3 Mean distance after drifts, false alarm rates and miss detection rates in the abrupt

datasets.
Dataset PL ADWIN DDM
“w o FA MD “w o FA MD " o FA MD
DT DT DT DT DT DT
Sine(1,000) 15.62  52.66 0.00 0.28 23.00 0.00 0.00 1.00 17.00 5.10 0.00 0.98
Sine(5,000) 0.18 0.39 0.02 0.18 2.00 0.00 0.00 1.00 2.90 1.33 0.00 0.92
Stagger(1) 11.64 5.67 0.01 0.65 40.00 0.00 0.00 1.00 18.73  14.20 0.01 0.66
Stagger(20) 0.02 0.14 0.00 0.01 1.04 0.28 0.02 1.00 0.00 0.00 0.00 0.00
Dataset ECDD EDDM PHT
“w o FA MD o o FA MD " o FA MD
DT DT DT DT DT DT
Sine(1,000) 19.68  74.44 0.01 0.16 15.28 8.51 0.00 0.74 123.34 11.23 0.00 1.00
Sine(5,000) 1.40 5.95 0.06 0.12 4.02 4.05 0.01 0.80 23.52 2.92 0.00 1.00
Stagger(1) 4.97 5.01 0.00 0.09 26.99 15.38 0.00 0.78 3253 12.14 0.01 0.92
Stagger(20) 0.00 0.00 0.00 0.00 1.62 0.72 0.02 0.92 5.73 1.16 0.02 1.00

a drift based on only one instance because they usually need more information after the

drift before detecting the context change.

It is possible to confirm this statement by analyzing the mean distance taken to
identify a concept drift. In both Sine(1,000) and Stagger(1), the mean distances are
much higher than in the configurations where the methods are trained on more instances
before testing. Lower distances mean that the methods identified the drift closer to
the real change point. PL presented good results, with the lowest mean distance in
Sine(5,000), being the second best in Sine(1,000) and Stagger(1), and third best in Stag-
ger(20). ECDD was the best method in both Stagger configurations while EDDM was the
best in Sine(1,000).

The standard deviation allows us to analyze the stability of the methods regarding
the detected drift position. Lower values mean that, in the 50 repetitions, the method
identified the drift in close positions. Here, ADWIN clearly outperformed the other meth-
ods. In both versions of Sine and in Stagger(1), all the repetitions identified the drift
point in exactly the same time step, resulting in 0 = 0. DDM was the second best method

in this criterion. On the other hand, ECDD had, on average, much higher values.

Training on single instances raises a question: how should the miss detection rates
be computed? To expect that the methods could correctly identify drifts based on one
instance training of a new context is implausible: the miss detection rate can easily reach
100%. So, to avoid this problem, in the Sine(1,000) and Stagger(1) data sets, if the



7.2 CONCLUSION 97

algorithm identifies a drift in the first 10 instances following the correct drift point, no
miss detection is computed. In the other abrupt data sets, as they train on at least 10
instances, the miss detection rate is computed if the drift identification does not happen
in the exact time step where it occurred.

Figure 7.4 present the average number of detected concept drifts per time step for
the data sets suffering from abrupt concept drifts. For the Sine data set, the methods
identified the drift point slightly after half the data set, indicating that they signaled in
the correct position. Analyzing the results, the PL and ECDD methods signaled for a drift
at least once in the first context.

Observing the figure relative to Stagger(1), we can confirm that ECDD had average
lower distances to the drift points, followed by PL. Before the first drift point, only DDM
and ECDD presented false alarms, but only in one of the 50 repetitions.

Observing Figure 7.4(d), it is possible to notice that, right after time steps 40 and 80,
there is an increase in the number of detected concept drifts, indicating that the methods
generally identify the drift at the right position. In this data set, only PL and ECDD
signaled for drift in the first stable context. Training on 20 instances instead of one, the
methods have much more information about the contexts and, as a consequence, they
identify the drift points much closer, as can be observed comparing Figures 7.4(c) and
7.4(d).

In the Mixed data set configurations, presented at Figures 7.4(e) and 7.4(f), the
methods usually identified the drifts in the correct positions, between T' = 47 and T' = 52
(for Mixed(200)) and 7" = 37 and T" = 62 (for Mixed(1,000)), but it is observed that both
PL and ECDD raised many more drifts in the stable contexts compared to ADWIN, DDM,
and EDDM. Similar behavior occurs in the Hyperplane data sets. This behavior may
indicate that PL and ECDD do not handle gradual drift data sets well. In fact, examining
their predictive accuracies, these methods did not present the best results in any data set

suffering from gradual concept drifts.

7.2 CONCLUSION

In this chapter several concept drift detectors were compared and their behavior were
analyzed in the presence of abrupt and gradual concept drifts, with different speeds of
change, in artificial and real-world data sets, with noise and irrelevant attributes.

Three different drift detection methods, PHT, ECDD and Paired Learners, and two
artificial data sets, Sine and Mixed, were implemented in the MOA framework and made

freely available to the public, allowing further comparison by other researchers.
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Figure 7.4 Average number of detected concept drifts in the artificial data sets.
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Experiments indicated that PL was the method that presented the best average accu-
racy results in data sets with abrupt concept drifts, followed by bbM, ECDD, and EDDM.
DDM was the best in data sets suffering from gradual concept drifts, followed by EDDM,
ADWIN and PHT. In the real-world data sets, ADWIN was the best in Covertype and
Electricity, and second best in Poker Hand.

For its turn, ECDD was the stablest method in seven out of eight artificial data sets,
while EDDM was the stablest in three out of four real-world data sets.

Considering the evaluation time, EDDM was the fastest drift detection method in 6
out of 12 tested data sets, being even faster than the base learner in some real-world
ones. On the other hand, PL was the slowest in 10 out of 12 data sets and ECDD was the
second slowest.

In the abrupt drifts data sets, the algorithm that returned the lowest number of false
alarms was DDM, closely followed by ADWIN. ECDD presented a highly unstable behavior,
practically indicating a context change at each time step, while ADWIN had the stablest
behavior. PL was the best method at identifying the drift position close to the real drift
points.

The experiments reported in this chapter are a first step towards identifying which
drift detection method is best suited to solve different kinds of problems. Other kinds
of tests are possible, like using other drift detection methods, like the Fixed Cumulative
Windows Model (FCWM) (Sebastiao et al., 2010), using other data set configurations
and methods parametrization, or testing the drift detection methods with other base

learners.






CHAPTER 8

CONCLUSION

This chapter summarizes the contributions of the thesis and gives directions for future
work.

Dealing with concept drifts is a challenging topic. Several approaches have been
proposed for modifying traditional classifiers to adapt to concept drifts, to identify when
a drift has occurred, and to use ensemble classifiers with and without diversity to better
manage it. The difficulty in managing drifts increases especially when algorithms have to
deal with several concept drifts and they recur in time. Up to date, algorithms that deal
with concept drifts give higher importance to currently seen data, gradually forgetting
older examples. This can be viewed as a waste of information because classifiers are
trained in data with information that is not represented by the models. Models fit one
context instead of managing possible recurring contexts.

In this thesis we presented RCD, a framework to deal with recurring concept drifts. It
uses a multivariate non-parametric statistical test to compare data samples and identify if
new or old concepts are occurring and reusing previously generated classifiers if a similarly
seen concept has occurred.

The proposed framework is highly configurable, allowing the user to select the sta-
tistical test, the confidence level, the amount of instances to represent each distribution,
the rate of tests to be performed, the drift detection method to be used, the number of
classifiers to store, and the number of concurrent tests. The work also gives experimental
support for controlling all parameter settings.

In the first experiment, presented at Chapter 4, RCD was compared not only to seven
different algorithms among single approaches like Hoeffding trees with naive Bayes and
Early Drift Detection Method, but also to ensemble classifiers like Accuracy Updated En-
semble, Weighted Majority Algorithm, Learn++.NSE, Ensemble Building, and Dynamic
Weighted Majority. To perform the comparison we selected five artificial (each one with
abrupt and gradual concept drift versions) and four real-world data sets among the most
used in the concept drift research area. In this experiment, the statistical test used was
KNN.

The evaluation methodology used was similar to what is usually performed in the

101
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data mining research area. Instead of using Interleaved Test-Then-Train (Prequential),
which uses all instances for both testing and training, a holdout method composed of 30
training and testing sets with different contexts were created. After training the classifier,
testing sets representing each context were used to analyze how the classifiers represented

each of the contexts that they were trained on.

The metrics used were the predictive accuracy, its standard deviation, and the training
and testing times. It was observed that in the data sets suffering from abrupt concept
drifts, the classifiers accuracies were higher in the last trained contexts. This means that,
as contexts change, the classifiers really forget the first contexts and try to adapt to the
new ones. RCD, on its turn, maintains a stabler behavior, usually being the classifier that

best represents the first seen contexts.

In the data sets suffering from gradual concept drifts the accuracies decreased in time,
presenting lower values in the last observed contexts. This indicated that the classifiers

had difficulty in adapting to the new contexts, presenting a harder problem to solve.

Considering the train and test times, DWM was the slowest one, followed by EB, AUE,
and RCD. RCD is the only classifier that spends more time in the testing phase than in
the training phase, due to statistical tests performed in the testing phase to select the

best trained classifier in current data.

To statistically compare the eight tested classifiers over multiple data sets, a modified
version of the Friedman non-parametric test was used. In none of the tested data sets
RCD presented a statistical lower performance compared to all the other classifiers. RCD
presented performance statistically similar to the best classifiers in the abrupt, gradual,
and real-world data sets. RCD also presented the lowest standard deviation in three
data set configurations, second best in other three data sets. This result associated with
low average rank, indicate that RCD was able to select stored classifier suited to actual

distributions after drift detection.

Another experiment, presented at Chapter 5, was performed to analyze the influence
of the statistical test in accuracy and evaluation time. Two tests were compared: KNN and
Cramer. RCD was tested using five different base learners: two versions of a Hoeffding
tree (on-line classifiers), naive Bayes, and two traditional batch classifiers (Multilayer
Perceptron and 148). Tests were performed in four artificial and three real-world data
sets. KNN presented a much faster evaluation time as the sample sizes used to perform
the tests increased. Thus, an RCD version using a buffer with only 100 instances was used.
To reduce the influence of the testing phase, the test frequency was set to be performed

each 500 instances. Results have shown that RCD improved the base learners accuracy
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in several data set configurations considering a 95% confidence interval, specially in data
sets with several concept drifts. KNN was more sensitive, identifying more concept drifts
than the Cramer test. The most interesting conclusion was that there was no situation
where the base learner was statistically superior to the use of RCD, independently of the
statistical test used. This occurred even using a very small buffer size, with little impact
on RCD accuracy. In the tests performed in Chapter 4, a buffer size and test frequency
of 400 instances were used. Thus, results in this chapter indicate that even with fewer
instances to compare distributions and making tests more sparsely in the testing phase,

RCD still had a good performance compared to the other tested classifiers.

Considering the slow speed of the Cramer test, improvements in how RCD performs
the statistical tests were considered to increase performance. A general solution, inde-
pendent of the test performed, is to execute the statistical tests in parallel by the use
of a thread pool of configurable size. An experiment performing the statistical tests
in parallel was executed and was presented at Chapter 6. Tests were performed using
sequential execution and parallelism with a thread pool of two and four cores in three
computer systems with processors with one, two, and four cores. Results indicated that
best results were obtained when the thread pool size was equal to the number of cores
in the processor. Thus, overloading the processor reduced performance. In environments
with many detected concept drifts, when the buffer size is big, and with a high frequency
of tests, parallelism gives the best results, outperforming sequential execution. Besides
that, bigger buffers (i.e., more instances in the statistical tests) are better handled in
processors with higher processor clock frequency. Also, the influence of the buffer size
in performance is bigger than test frequency. Increasing the buffer size by five times,
increased the evaluation time in more than 17 times, while multiplying the test frequency
by five times increased the evaluation time by more than eight times. The best result

was obtained by the processor which balanced core size and processor frequency.

Finally, at Chapter 7, six different drift detection methods were compared to analyze
their performances concerning accuracy, evaluation time, false alarm rates, miss detection
rates, and distance from drift point. As expected, each method is better suited to a
different metric in data sets suffering from concept drifts with different characteristics.
Paired Learners had higher predictive accuracies in abrupt concept drifting data sets,
similarly to the findings of the proposed paper (Bach and Maloof, 2008). On the other
hand, DDM was the best in the gradual data sets. This result was different than the
published in the EDDM paper (Baena-Garcia et al., 2006), which indicated it to have

better results than DDM in slow gradual concept drifting data sets. In the real-world
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data sets, ADWIN presented the best results.

Concerning accuracy stability, ECDD was the stablest in the artificial data sets, while
EDDM was the stablest in the real-world ones. EDDM was the fastest method, concerning
the evaluation time. DDM had the lowest rate of false alarms while ECDD had the lowest
rate of miss detection. Paired Learners identified changes closer to the correct drift point.
ADWIN, on its turn, was the stablest. In three data sets, ADWIN identified the drift point

in exactly the same position, in all 30 repetitions.

8.1 CONTRIBUTIONS
The main contributions of this thesis are:

e The use of non-parametric multivariate statistical tests to identify previously used

classifiers that were trained on data similar to the most recent distribution.

e The use of a general approach to identify similarity between data samples based on
the comparison of data distributions. It is important to notice that the user can

parameterize the confidence level, allowing variable identification of data samples.

e RCD allows, in the testing phase, to dynamically select the best classifier on current
data.

Other minor contributions are:

e RCD was made freely available on-line as an extension of the MOA framework.
It can be obtained at the following address: http://sites.google.com/site/

moaextensions/.

e Ensemble classifiers (DWM and EB), drift detection methods (Paired Learners, PHT,
and ECDD), and artificial data sets (Sine and Mixed) were implemented and made
freely available to the public to be used integrated with the MOA framework, con-
tributing to the analysis and comparison of new techniques in the field of data

streams with concept drifts.

8.2 FUTURE WORK

As previously described, RCD is highly configurable. Even so, as future work, much
research might be made to allow the user to choose the best configuration for a specific

problem.
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One possible improvement would be to create an ensemble classifier based on the
individual classifiers associated with each distribution. As more than one stored classifier
can match the current context, one approach would be to set higher weights to classifiers
where their samples return higher confidence levels.

Another direction could be to test other possibilities in the selection of the best stored
classifier, like performing the statistical tests for all stored buffers and select the one with
the highest significance value.

Other possibilities could be:

e To implement a pruning strategy different than FIFO and analyze the influence of

the number of stored classifiers in terms of accuracy and performance.

e To use the two available statistical tests in conjunction and analyze if they provide
better results than their individual use. If the statistical tests are complementary,
each one would better represent different distributions, making the combined output

achieve better results. This is a technique commonly used in ensemble classifiers.

e To use other representations for the categorical attributes. Different representations

can yield better results for different data sets.

e To create an ensemble of drift detection methods and test forms to combine their

results to better indicate when a concept drift has really occurred.






APPENDIX A

RESULT TABLES FOR THE PARALLEL RCD

Here, it is presented the results for the two and four-core processors, described at Chap-
ter 6.

A.1 RESULTS FOR THE TWO CORE COMPUTER SYSTEM

Table A.1 Results for a buffer with 100 instances and test frequency of 500 instances (in
seconds).

Data set 1 core 2 cores 4 cores
configuration

eval train test eval train test eval train test
HYP(10,0.001) 56.85 25.24 20.44 56.91 25.25 20.55 56.86 25.21 20.49
HYP(10,0.0001) 56.87 25.26 20.46 56.79 25.20 20.43 56.83 25.18 20.47
SEA (50) 2.35 0.89 0.75 2.35 0.90 0.74 2.36 0.90 0.74
SEA (50000) 2.53 0.90 0.75 2.53 0.90 0.75 2.54 0.90 0.75
LED(50000) 13.61 5.21 4.44 13.62 5.20 4.44 13.57 5.18 4.42
Covertype 72.76 64.23 2.75 47.26 38.60 2.75 50.89 42.19 2.75
Poker Hand 28.41 25.13 1.26 19.88 16.58 1.25 21.08 17.75 1.26
Electricity 1.82 1.62 0.04 1.36 1.15 0.04 1.50 1.30 0.04

Table A.2 Thread pool management for a buffer with 100 instances and test frequency of 500
instances (in milliseconds).

Data set Creation time Execution time Destruction time

configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 0.34 0.53 0.82 1.92 1.08 1.49 0.03 0.01 0.01
HYP(10,0.0001) 0.30 0.41 0.77 1.91 1.85 1.30 0.04 0.00 0.02
SEA(50) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
SEA(50000) 0.00 0.00 0.25 0.75 0.75 2.75 0.00 0.00 0.00
LED(50000) 0.67 0.00 0.67 3.33 2.67 2.00 0.00 0.00 0.00
Covertype 1.49 1.60 4.31 22.61 12.03 10.79 0.05 0.06 0.07
Poker Hand 1.47 1.51 3.08 10.76 5.99 5.08 0.06 0.07 0.08
Electricity 1.30 1.43 2.49 5.86 3.43 3.08 0.06 0.06 0.07
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Table A.3 Results for a buffer and test frequency of 100 instances (in seconds).

Data set 1 core 2 cores 4 cores
configuration

eval train test eval train test eval train test
HYP(10,0.001) 361.47 25.53 325.09 328.96 26.21 291.23 327.72 26.19 290.43
HYP(10,0.0001) 370.81 25.51 334.51 354.94 26.25 317.17 351.93 26.18 314.71
SEA (50) 3.92 0.93 2.30 3.97 0.95 2.32 4.02 0.94 2.35
SEA (50000) 4.18 0.93 2.38 4.21 0.94 2.38 4.12 0.94 2.29
LED(50000) 17.46 5.27 8.23 17.18 5.20 8.04 17.28 5.22 8.08
Covertype 464.05 69.97 387.58 253.06 41.70 205.43 262.79 45.75 211.08
Poker Hand 217.25 25.09 189.93 126.87 16.49 108.24 131.74 17.77 111.85
Electricity 8.37 1.63 6.58 5.07 1.16 3.76 5.47 1.31 4.00

Table A.4 Thread pool management for a buffer and test frequency of 100 instances (in mil-

liseconds).

Data set Creation time Execution time Destruction time
configuration

1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores
HYP(10,0.001) 0.42 0.51 0.83 2.47 2.05 1.73 0.02 0.02 0.02
HYP(10,0.0001) 0.37 0.41 0.42 2.60 2.39 2.36 0.02 0.02 0.02
SEA (50) 0.03 0.03 0.03 0.11 0.11 0.12 0.00 0.00 0.00
SEA (50000) 0.03 0.03 0.03 0.12 0.12 0.11 0.00 0.00 0.00
LED(50000) 0.03 0.04 0.04 0.33 0.30 0.30 0.00 0.00 0.00
Covertype 1.48 1.60 7.70 65.89 34.17 29.53 0.07 0.06 0.08
Poker Hand 1.61 1.50 4.15 22.20 12.10 9.96 0.08 0.04 0.09
Electricity 1.52 1.49 3.42 14.70 8.03 6.79 0.07 0.07 0.09

Table A.5 Results for a buffer and test frequency of 500 instances (in seconds).
Data set 1 core 2 cores 4 cores
configuration
eval train test eval train test eval train test

HYP(10,0.001) 941.47 27.50 902.35 935.57 27.46 896.59 965.18 27.45 926.22
HYP(10,0.0001) 955.18 27.38 916.31 952.85 27.30 914.05 955.28 27.33 916.42
SEA (50) 6.33 1.05 4.34 6.32 1.05 4.32 6.27 1.05 4.28
SEA (50000) 6.53 1.03 4.39 6.47 1.02 4.34 6.47 1.04 4.33
LED(50000) 34.26 5.30 24.74 30.65 5.34 21.11 30.02 5.33 20.47
Covertype 1635.72 309.94 1319.49  1077.54 193.30 877.97 1127.29 219.49 901.44
Poker Hand 432.44 31.01 399.21 235.16 19.20 213.80 240.62 19.76 218.57
Electricity 23.45 5.96 17.31 12.98 3.56 9.24 13.27 3.78 9.30
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Table A.6 Thread pool management for a buffer and test frequency of 500 instances (in mil-
liseconds).

Data set Creation time Execution time Destruction time
configuration

1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 0.36 0.51 1.05 43.87 43.46 44.40 0.02 0.02 0.02
HYP(10,0.0001) 0.32 0.39 0.53 44.65 44.47 44.44 0.02 0.02 0.02
SEA(50) 0.03 0.02 0.03 1.71 1.70 1.68 0.00 0.00 0.00
SEA (50000) 0.03 0.03 0.03 1.73 1.71 1.70 0.00 0.00 0.00
LED(50000) 0.03 0.04 0.04 10.12 8.30 7.98 0.00 0.00 0.00
Covertype 1.56 1.73 11.46 520.68 339.68 347.38 0.05 0.06 0.08
Poker Hand 1.43 1.54 15.57 234.85 124.29 113.19 0.06 0.08 0.10
Electricity 1.46 1.43 6.74 99.44 53.63 49.56 0.07 0.08 0.10

A.2 RESULTS FOR THE FOUR CORE COMPUTER SYSTEM

Table A.7 Results for a buffer with 100 instances and test frequency of 500 instances (in
seconds).

Data set 1 core 2 cores 4 cores
configuration

eval train test eval train test eval train test
HYP(10,0.001) 54.00 26.16 21.27 53.87 26.10 21.22 53.92 26.13 21.23
HYP(10,0.0001) 53.90 26.10 21.23 53.97 26.11 21.28 53.92 26.09 21.24
SEA(50) 2.26 0.94 0.78 2.25 0.94 0.78 2.24 0.94 0.78
SEA (50000) 2.46 0.94 0.77 2.45 0.94 0.78 2.45 0.94 0.78
LED(50000) 12.53 5.74 4.82 12.52 5.74 4.81 12.51 5.73 4.81
Covertype 82.71 73.27 2.88 58.16 49.03 2.80 53.77 42.68 3.01
Poker Hand 35.80 32.38 1.25 25.51 22.11 1.25 22.47 18.42 1.51

Electricity 2.60 2.38 0.04 1.80 1.59 0.04 1.86 1.57 0.06
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Table A.8 Thread pool management for a buffer with 100 instances and test frequency of 500
instances (in milliseconds).

Data set Creation time Execution time Destruction time

configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 0.70 0.42 0.45 3.64 3.46 3.68 0.00 0.00 0.00
HYP(10,0.0001) 0.54 0.42 0.41 3.42 3.57 3.52 0.01 0.00 0.01
SEA(50) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
SEA (50000) 0.50 0.00 0.25 2.25 2.25 2.25 0.00 0.00 0.00
LED(50000) 0.67 0.33 0.33 9.00 4.00 6.67 0.00 0.00 0.00
Covertype 1.65 2.24 2.65 24.68 14.24 12.13 0.05 0.09 0.11
Poker Hand 1.66 2.38 2.66 13.64 7.26 5.39 0.06 0.10 0.14
Electricity 1.73 2.54 2.93 8.67 4.08 3.55 0.06 0.08 0.13

Table A.9 Results for a buffer and test frequency of 100 instances (in seconds).

Data set 1 core 2 cores 4 cores
configuration

eval train test eval train test eval train test

HYP(10,0.001) 616.78 27.05 583.28 592.94 27.64 558.87 593.74 27.61 559.62
HYP(10,0.0001) 619.56 26.84 586.40 606.20 27.55 572.26 604.14 27.51 570.20

SEA(50) 4.93 1.00 3.40 4.89 1.00 3.35 4.93 1.00 3.39
SEA (50000) 5.18 0.99 3.46 5.15 1.00 3.41 5.15 1.00 3.39
LED(50000) 20.26 5.63 12.64 20.37 5.79 12.60 20.17 5.79 12.39
Covertype 480.40 79.48 394.26 283.09 55.48 218.73 350.08 51.46 289.80
Poker Hand 239.60 32.72 204.58 146.56 24.12 119.60 149.58 20.24 126.37
Electricity 9.80 2.42 7.19 6.09 1.70 4.17 6.31 1.59 4.52

Table A.10 Thread pool management for a buffer and test frequency of 100 instances (in
milliseconds).

Data set Creation time Execution time Destruction time

configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 1.09 0.78 0.76 4.76 4.56 4.35 0.05 0.04 0.02
HYP(10,0.0001) 0.20 0.17 0.18 2.59 2.54 2.58 0.01 0.01 0.01
SEA(50) 0.03 0.03 0.03 0.22 0.22 0.22 0.00 0.00 0.00
SEA(50000) 0.03 0.03 0.03 0.22 0.22 0.22 0.00 0.00 0.00
LED(50000) 0.04 0.04 0.04 0.69 0.69 0.67 0.00 0.00 0.00
Covertype 1.69 2.37 2.74 67.08 36.24 46.69 0.06 0.13 0.14
Poker Hand 1.62 2.33 2.60 24.47 12.98 13.17 0.07 0.12 0.15

Electricity 1.65 2.42 2.82 17.08 8.69 8.78 0.07 0.10 0.15
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Table A.11 Results for a buffer and test frequency of 500 instances (in seconds).

Data set 1 core 2 cores 4 cores

configuration
eval train test eval train test eval train test

HYP(10,0.001) 1118.03 27.98 1083.10  1157.49 30.18 1119.82  1185.39 29.30 1148.60
HYP(10,0.0001) 1137.97 27.75 1103.34  1150.56 28.67 1114.77  1136.83 28.07 1101.63

SEA(50) 6.90 1.05 5.08 6.87 1.05 5.06 6.95 1.04 5.15
SEA (50000) 7.14 1.02 5.15 7.10 1.02 5.11 7.06 1.01 5.11
LED(50000) 34.87 5.77 26.87 30.83 5.78 22.84 35.91 8.35 25.32
Covertype 1831.74 353.76 1470.86  1078.44 230.53 840.03 1202.38 259.40 933.58
Poker Hand 493.03 35.40 455.12 301.23 24.60 273.56 296.03 25.72 266.97
Electricity 26.72 7.04 19.47 16.54 4.76 11.54 17.00 4.83 11.86

Table A.12 Thread pool management for a buffer and test frequency of 500 instances (in
milliseconds).

Data set Creation time Execution time Destruction time

configuration
1 core 2 cores 4 cores 1 core 2 cores 4 cores 1 core 2 cores 4 cores

HYP(10,0.001) 0.61 0.64 0.91 51.68 53.48 54.58 0.02 0.02 0.10
HYP(10,0.0001) 0.57 0.57 0.83 52.70 53.28 52.28 0.02 0.02 0.09
SEA(50) 0.04 0.04 0.05 2.08 2.07 2.08 0.00 0.00 0.01
SEA (50000) 0.04 0.04 0.05 2.11 2.08 2.07 0.00 0.00 0.00
LED(50000) 0.05 0.05 0.07 10.88 8.83 8.62 0.00 0.00 0.00
Covertype 2.24 2.81 4.02 580.93 335.76 374.69 0.07 0.14 0.08
Poker Hand 2.14 2.67 3.89 265.42 156.56 151.53 0.06 0.14 0.08

Electricity 2.02 2.48 2.99 112.50 67.32 68.75 0.06 0.14 0.07
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