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Abstract

Feature selection has been widely studied in supervised datamining applications. In these supervised learning domains,
the typical goal is to create effective natural clusters through the selection of a reduced attribute set that maximizes
classification accuracies. However, an approach based on such a goal is not appropriate if the end goal is to preserve inter-
attribute relationships,the data is unlabelled, and is in time-series format. All of these are typical characteristics of clinical
trials data sets. In this paper, we introduce performance metrics and methods for feature selection over unlabelled time-series
with the aim of preserving inter-attribute relationships. The proposed performance metrics estimate the effectiveness of a
given feature set with respect to representation quality by measuring the nearest neighbors before and after feature selection.
The proposed methods select features based on the time-series relationships between attributes through the incorporation of
a technique that measures inter-attribute movements over the time-series. We provide techniques to combine and compare
data from non-standard variable-length time-series sources and provide a mechanism to inject expert opinion into the feature
selection process. The methodologies and comparative results are presented in the context of a real pharmaceutical database
application.
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1 Introduction

Feature selection is the problem of selecting a subset of attributes based on an end goal. It is typically performed for the
classification task where the problem reduces to finding a subset of attributes that categorizes the given objects as well as
the full attribute set. However, little work has been performed for unlabelled data. As there are no class labels that assign
similarity between objects exist in such data sets, the targeted task for this type of data is typically clustering. Each cluster
is then accepted as a class label. This work introduces techniques to perform feature selection for unlabelled multivariate
time-series data where the end goal is preserving the relationships between objects. The study is performed in the context of
real clinical trials data and additionally provides techniques targeted to handle issues that arise with these, and many other
real-world data sets.

Feature selection is a particularly important endeavor in pharmaceutical clinical trial studies. In such studies, an analyte
is a measurable substance in the blood or urine such as hemoglobin, calcium or phosphate. Each clinical trial has a set of
required analytes that need to be observed for every patient in the sample. This set varies according to the target disease of
the study. Analytes are measured by various analytical chemistry methods where one or more chemical reactions produce
some physically measurable quantity that has been shown to be highly correlated with the analyte concentration. In Vitro
Diagnostic Deviced(V D) are hospital instruments used to measure analytes. Miniaturization of these devices is made
possible with the recent technological advances in solid phase chemistry [1]. As a result, diagnostic testing is lead from out
of central laboratories which enables a steady testing environment at sites close to patients, such as nursing homes, alternate
care centers, and patient’s home [2].

The most commonly marketed home-uBE Ds have been the ones used to diagnose non-serious conditions (e.qg.
pregnancy) or to monitor conditions after diagnosis (e.g. diabetes monitoring). In the latter case, home monitoring is a
continuum of the treatment [3]. A potential application of these devices is drug safety monitoring at home. A patient taking
a drug with potential side effects could use such a device to get real time feedback on the effect of the drug on their health
state. The patient could use this real-time knowledge in order to know if additional medical guidance is needed or if the
drug should be discontinued. To this end, the relationship between analytes are important to monitor patient status.

Data interpretability and device capacity are key reasons to limit the number of analytes measured by a home-use
1V D. In order for such devices to be economically feasible for home use, they will need to be affordable, and thus, limited
in the number of analytes they can measure. Analyte measurements should only be included in the device if they pass a
cost/benefit test. Since such devices will often be used by non-technical personnel, interpretation of results is an issue [4].
As the number of observed analytes increases, interpretation of results becomes more difficult and complex. Only the most
useful analytes should be measured to maximize the accuracy of interpretation of the results. As the required set of analytes
varies for different diseases, disease depend®rds should be developed that monitor a minimum set of analytes that is
explicitly meaningful for that target disease.

Determining the minimal set of analytes that is appropriate to represent a particular disease is a feature selection task.
The two main components of a typical feature selection technique are (1) performance metric and (2) the stopping criteria.
The performance metric is used to select the attributes and this metric is chosen to be appropriate for the end goal. The
feature selection algorithms are developed to find the subset of features that optimize this metric. The stopping criteria
determines the size of the selected set. As the end goal of our task is to find the attributes that preserve the relationships
between the objects, i.e. patients, the performance metric is based on haiwNbkarest Neighborsi{ N V) of an object
(which are determined by using all attributes) are preserved on average after the feature selection task. The stopping criteria
is based on the expected change on the performance metric when adding a new attribute. For real world analyte selection
tasks, the subset should be selected using a combination of medical expertise and data analysis.

In this paper we discuss the data analysis component of selecting sets of analytes appropriate to monitor the overall
health of patients with a particular disease or condition. Since all patients in the study have the disease, there is no further
classification task to perform. The task is to find a global panel of analytes that represents well the overall health state
of persons with that condition. We first discuss the challenges associated with clinical trial data and then propose a
novel approach for preprocessing information from the clinical trial databases to facilitate feature selection. The overall
approach involves transforming variable-length, time-series data into a high-dimensional constant size feature vector, and
determining selected features based on processing this set of feature vectors. Attributes are selected as features based
on their relationships with other attributes and the existing selected features. Attributes that have high correlation with
unselected attributes and low correlation with selected attributes are favored with respect to the feature selection process.
We also discuss how to incorporate expert opinion into this feature selection process.

The primary contributions of this work are:



e A feature selection technique that considers the relationships between attributes when determining appropriate
features

A technique to transform and compare non-standard time-series data sets

e Metrics to estimate the representation quality of a feature set for unlabelled data

An approach that combines the speed of filter feature selection techniques with the greater accuracy afforded by the
feedback associated with wrapper techniques using lightweight ‘measure of goodness’ computations

e A mechanism by which to incorporate expert opinion into the feature selection process.

The rest of the paper is organized as follows: First we explain our data transformation method. We define our
representation quality metric and describe feature selection techniques. We present results and findings of the proposed
algorithms. These algorithms and techniques are applicable to other data domains with similar characteristics, either dealing
with feature selection for unlabelled data or combining heterogeneous data.

2 Challenges Associated with Clinical Trial Data and Unifying the Information for Each Patient: Data
Transformation
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Figure 1: Overall Approach Architecture

Figure 1 shows a block diagram of our overall feature selection system. For our case, variable-length time-series data
is transformed into a format that exposes important inter-attribute relationships and can be used to compare different data
objects. After the data has been transformed, two approaches for feature selection, described in Section 4, were applied to
select features such that the inter-attribute relationships of the selected features approximately represent all the inter-attribute
relationships.

2.1 Challenges Associated with Clinical Trial DataThere are a number of challenges in dealing with non-standard
time-series clinical trial data [5]. The challenges addressed are the result of either:

1) Different intervals between measurements in the time series. Due to differences in patient/treatment availability or
patient start conditions, the intervals between measurements can vary between patients.

2) Differences introduced by variability in data sources. These differences can be introduced because the trial is
occurring at multiple sites, multiple clinical laboratories are participating, different evaluation techniques are used, or drugs
are targeting patients with different sets of conditions.

3) Differences due to data mining or analysis techniques.

2.2 Transforming Time-Series Data for Analysis The proposed techniques address the characteristics of the data due

to these challenges. The left portion at Figure 2 shows sample clinical trials patient data. For each patient, each analyte
included in the trial is measured at various time intervals and a potentially different number of times. Data is transformed
in order to eliminate the differences between the interval and the number of patient time-series readings. The patients
participating in the same clinical trial have readings for the same set of analytes depending on the drug and the disease
under the study. The number of relationships between analytes is the same for all of these patients. Differences resulting
from different data sources or analysis techniques are handled by measurieigtioashipshetween attributes rather than

true attribute values. The goal of this particular task is not to find attributes and attribute values to classify patient state, but
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Figure 2: Patient data to Feature Vector

it is to find a global panel of analytes to effectively represent the health state of a patient having a given condition. It is
necessary to generate a representation for each data object that contains the same amount of information in order to compare
the objects.

Due to our particular problem domain, we selected a data transformation technique that measures relationships between
attributes for each data object (patient). The inter-attribute distance metric is called the Qualitative Metric. It is meaningful
for measuring inter-attribute distances of short time series and it reflects the way in which doctor’s actually interpret patient
data (comparing new readings to previous readings). Details about computation of the distance metric are provided in the
next section.

2.3 Inter-Attribute Distance Metric: Qualitative Metric  This metric [6, 5] compares movements between all possible
(i, 4) pairs which means, for a series of lengthit compares movements from first entry to each one of remainingl
entries, from second entry to each of remaining 2 entries, and so on. The sum of the distances between all pairs is
divided to the total number of pairs, whichris« (n — 1)/2 and returned as the Qualitative distance.

The qualitative metric has been shown to be effective for short time series [6, 5]. It captures the similarity between
patterns of changes of time series regardless of whether the nature of the dependence between them is linear or non-linear [6].
Quialitative distance uses a local distance function to compare the relationship bétwaea;'” entries of series; to the
relationship between same entries of sesigsSo, the local metric must be capable of comparing the relationship between
the movements. We have proposed Slope-Wise Comparison (SWC) [5], to make this comparison. This loc#viétric,
takes four inputsisy (4), s1(7), s2(i) andss(j) and compares the relationship betwee(y), s1(j), andsa (i), s2(j). The
method is called slope-wise comparison but instead of the duration, the sum of the absolute vaj(&s afids; (j) is
used to find an artificial slope. Let’s caliS1 to the artificial slope betwees (i), ands; (j) and AS2 to the one between

SQ(@) andSQ(j).

_s1(i)—s1(4) __s2(i)—s2(j)
ASL = o Gy NdAS2 = e G

These artificial slopes are compared to positive thresho)dahd negative threshold{) in order to determine the distance

between these two pairs. In case an artificial slope is less than 0, it is compared witlit is less thannt then a value

of -2 is assigned for that pair otherwise -1 is assigned. In the nonnegative case, if the slope is Ipsd tisamssigned

otherwise 2 is assigned. The absolute value of the difference between the assigned numbers divided by 4 is assigned by the
SWC metric as the difference between these pairs. Hence, there are five possible distances which can be assigned to a given
time entry pair:0, 0.25, 0.5, 0.75 and 1. The SWC metric checks if the ratio between two measurements of the same series
are greater than a threshold or not. This is how the doctors compares the measurements of a patient. They compare current
value of each analyte to their past values. Hence, we choice SWC as the inner metric. SWC returns if both analytes have
similar behavior or not.

Because we are interested in inter-attribute relationships and can not directly compare our data objects, we transform
each data object into a feature vector consisting of the inter-attribute relationship values. Figure 2 shows an example of raw
clinical trial patient time-series data and how we transform it in order to perform data analysis. As is typical for clinical
trials data, all analytes that are required to be measured for that trial are recorded at each observation point. The number
of and intervals between observation points varies by patient. Although it is difficult to gain insights about relationships



between patients using analyte measurements, the analytes of the same patient can be compared to each other. The result
of these comparisons can be represented as a matrix containing the qualitative metric computed for each analyte pair. A
feature vector for the data object is generated by taking each unique pair of attributes from the matrix.

For our particular case, a clean subset of data was selected where each patient has at least 5 observations for each of 29
analytes that were measured as part of the clinical trial study. This data set consisted of time-series measur&aients for
Diabetic Neuropathypatients for a industry sponsored clinical trial study. After data transformation, each patient has the
same amount of information in their qualitative matrix.

Although we selected a particular metric to handle the heterogeneous, short time-series data, different transformations
could be applied. For example, if the data has longer time-series and each data object has the same number of readings, a
feature vector consisting of the correlation between each attribute pair could be used and may be more appropriate.

3 Feature Selection

In this paper, we define our task as: The goal of feature selection/franalytes is to find the subset of sizsuch that the
relationships between theseanalytes will best represent the relationships betweanalytes. The two main components

of feature selection are (1) the performance metric and (2) the stopping criteria. The typical feature selection performance
metric is determined with respect to measuring classification accuracy for a given classification task. In our case, where
there are no data categories, the metric must reflect representation quality rather than classification accuracy. The result set
should contain the minimum number of analytes that represent the remaining well. Hence, setting the stopping criteria is an
important issue.

3.1 Elements of Feature Selection
(1) The Inter-Attribute Relationship Performance Metric: As the performance metric is a measure for representation
quality of the selected features with respect to all attributes, the selected metric should be a comparison between the
representation using the original feature set and the selected feature set. We used the average of the starting index of
the K nearest neighbors (K-NN) after removing the outlie¥$ K’ N O) in this distribution.
We find the K-NN of a data object using all features and compare the position of the first occurring K-NN object using
the selected features. K-NN of an objeaising all features can be defined as:

KNN (o) = {i|dist(o,i) < dist(o,5)},7 € KNN(0)},

where| K NN (o)| = K. The distance of each object to objeds then calculated by only using the features in the selected
subset. The objects are sorted based on this distance in increasing order and the rank of each obJec¥ i (heset is
calculated. The starting index of the K-NN for an objec67K N N (o) is defined as:

SIKNN (o) = min(Rank(i)|i € KNN(0)).

We perform this for all objects and find an average value of the first occurring object among the Aeaséghbors over
the entire set of data objects by
Y v STKNN (o)

Total NumberofObjects’

Intuitively, if an object is close to another object using both the selected features and all features, then the selected features
provide a good representation of the distance relationships between data objects.

A variety of alternative metrics can be used that measure the preservation of distance relationships of the selected
feature set. Outlier data objects can be removed before analysis or not. We can vAryitiger analysis. We can also
record the end index of thE*" nearest neighbor. We used the inter quartile radgeR) based method to remove outliers
from the distribution of the starting index of K-NN [7]. By discarding the effect of outliers on the resulting feature set, we
find the set that is appropriate for the typical data objects in the dataset. Our performancefi&tile, is calculated by

the following formula.
Zo|LL§SIKNN(o)§UL SIKNN (o)
[{o|LL < SIKNN (o) <UL}|

ASIKNN =

SIKNO =

IDiabetes is a life long disease marked by high levels of sugar in the blood. Diabetic Neuropathy is a common complication of diabetes in which nerves
are damaged as a result of high blood sugar levels [9].



whereLL, andU L are the lower and upper limits of the non-outliers set by iR based method. The denominator of
this equation seeks for the number of objects haWiig N N value within the normal range and the dividend is the sum
of such values. In caseL andU L equals to the minimum and the maximum of heX N N distribution, i.e. there is no
outliers in the distributionS T K NO andASTK N N are equivalent to each other.

Because of the initial heterogeneity of our data set, we can not directly compare data objects against each other. We
therefore measure similarity of patients as the Euclidean distance of their qualitative feature vectors. The feature vectors are
in the unit hyper-cube, i.e. any value is within tlie1] range. Hence, Euclidean distance is a natural choice between the
qualitative feature vectors to give greater weight to greater distances within this range.

As an example, at the beginning there are 29 analytes, so the total number of analyte-analyte relati®®shiss' i
which is equal to 406. The K-NN is found using these 406 relationships. For the selefetatlires, the total number of
relationships will bgk — 1)k/2. For example, fok = 6 there will bel5 relationships. In such a case the new indexes of
K-NN will be found by using these 15 relationships for each patient.

(2) Stopping Criteria: The stopping criteria determines the size of the selected subset. This chosen subset should
meet the following two requirements: (1) The size of it should be as small as possible. Where as (2) addition of a new
attribute should not lead a big change on the performance metric. There exists an analogy between selecting the number
of features for this task and picking significant principle components for a factor analysis technique. Both should satisfy
similar requirements. Our stopping criteria is inspired by the Kaiser Criterion [10]. This criteria picks the factors having
Eigen values greater than 1. It is perhaps the best known and the most used criteria. In our case, if the expected decrease in
the SIK NO by an additional attribute i%, hereK is the number of nearest neighbors usef il NO calculations, then
our feature selection algorithms terminate. Forequals 1, wher& I K NO is calculated based on the closest neighbor,
our algorithms terminate @tattributes if theSIK NO is less than or equal teumbero fattributes — k for the selected
features. For considering the closésneighbors, they terminate when it is less than or equagPero/atiributes—k

In the next section the algorithms will initially be introduced in a way that the size of the sébsegiven. Then we
will discuss how to perform feature selection when the subset size is not set initially.

3.2 Feature Selection Approached-eature selection algorithms can be categorized as either filter or wrapper [12]
approaches. The filter approach preselects the features according to some calculated ‘goodness’ measure. Whereas,
the wrapper approaches incorporate the measure of goodness that has been used in an iterative feature search and
selection [12, 11]. Feature selection for unlabelled data, is a relatively recent [11] research activity. The measure of
goodness for both approaches for unlabelled data feature selection is based on the effectiveness of resultant clustering (i.e.
maximum intra-cluster similarity and minimum inter-cluster similarity). Dy and Brodley [11] defined the goal of feature
selection for unsupervised learning as finding the smallest feature subset that best uncovers “interesting natural” clusters
according to given criteria in a static data set. In their technique, features are pruned if they do not add to the effectiveness of
clustering metrics. Our situation differs in that we are not dealing with a ordinary time-series data set where each dimension
has a single value for each object, but rather a multivariate time-series data set. Since we are interested in finding those
analytes whose behavior is related within a data group, we instead focus on finding correlations between attributes. Because
of the time required to compute clustering metrics, the existing work uses heuristics to prune some attributes based on some
estimated measure of their effect on the clustering metrics. Our metric is not as computationally intensive, and we do not
eliminate any attributes before analysis.

4 Proposed Feature Selection Algorithms

We explored two approaches, a forward-searching wrapper approach and a hybrid approach that combines a global feature-
aware selection criteria and minimal performance computation. Our instance of the wrapper approach has been modified
appropriately for the issues associated with handling attribute relationships. The performanceé iétki©, which is a

measure indicating distance preservation, is computed over the relationship feature vectors. For the hybrid approach, we
combine an initial filtering step to seed a wrapper step that uses a much less computationally expensive measure of goodness
that is not tuned to the end performance metric.

4.1 Wrapper Based Approach The idea behind the wrapper approach is to evaluate the selected feature set at each
iteration of analysis and select the minimum set that leads to the most desired output for the feature set selection criteria.
This approach was inspired by Kohavi and John [13] for feature selection in supervised learning. As the final goal is
selectingk features out of:, we start with a subset of siZze This subset can be determined randomly, or by merging
selected sets of size smaller thanThis discussion is left to the Experimental Results Section. We refine the set at each



Algorithm 1 :Wrapper Approachi()

1 /lk = number of features to select

2 selectedFeatures=Selectk features randomly
3 minScore = SIKNO(selected Features)

4 lastChange =k

5 foriteration 1to[k/2]

6 foriltok

7 if lastChange == 1

8 returnselected Features

9 currentFeature = selected Features[i]
10 minFor Ni = infinity

11 for each featurg not in selected Features
12 selectedFeatures[i] = featurg,;

13 curScore = SIK NO(selectedFeatures)
14 if curScore < minForNi

15 minForNi = curScore

16 feature,;,, = featurg,;

17 if minForNi < minScore

18 selectedFeatures[i] = featurg,,;,,

19 minScore = minForNi

20 lastChange =1

21 else

22 selectedFeatures[i] = currentFeature

23 returnselected Features

iteration by attempting to change one of the selected ones with an unselected one. To do this, the wrapper algorithm replaces
that selected feature with each of the unselected features and calculatddih&0) score for the new set. If no unselected
feature leads a lesser score than the feature in the set, the feature in the set is not updated and the algorithm continues with
another feature in the set. If more than one feature yields a smaller score, then the one that results in the minimum score
replaces the feature currently under analysis. The algorithm stops when we can not gain any improvement by replacing
an attribute in the selected feature set. Algorithm 1 depicts the details of this algorithm. Primary differences between this
adapted version and the original algorithm [13] are that (1) the performance metric in the original version is the classification
accuracy where as it iSI K NO in this version. (2) The original algorithm is designed for single point data and this version
is devoted to multi-variate time series data. (3) Hence, replacing each attribute is equivalent to réplatimgationships.

At each iteration of the outer loog/ K NO is calculated Qfn — k)k) times. Hence, in the worst cas&/ K NO is
calculated O(n — k)k * [k/2]) times.

4.2 Light-Weight Hybrid Approach The final goal is to select thk features where the relationship between those
features best represent the ones between the initial setfeditures. A filter step is followed by a wrapper one in the
proposed hybrid algorithm. In the filter step an initial setcdieatures is selected and this set is refined by the wrapper
approach. The measure of goodness of the selecte8 B&tN O, is calculated only after feature selection for comparative
purposes. The criteria used in the wrapper step is not the computationally exp&h&iveO as before, but? as described
in the following section.

r2: A Measure of Goodness-of-Fit for Linear RegressionThe distance between data objects is calculated by the
Euclidean distance which seeks for the closeness in the hyperspace. Assume that the relatisSeilected but not
the k. If by knowing  we can predicty, then we can represent by r;. This will decrease the difference between the
Euclidean distances before and after the feature selection between two data objects.

The goal of linear regression is to adjust the values of slapand interceptd, to find the line that best predicis
from X. This regression is formulated By = X + b. The slope and the intercept are selected in a way that the sum of
the square of the regression error is minimize#l.the square of the Pearson correlation coefficient [8], is the measure of
goodness of fit for this prediction and it is calculated by:



Do (Xi = px) (Y — py)]?
Z;L(Xi - MX)2 ZZL(Yz - HY)Q.

Filter Step Initially the selected feature set is empty. In this step, the features are added one by one to the selected set.
As the feature set of a patient no longer contains the readings of the features but the relationship between feature pairs, the
first 2 featuresf; and f,, are inserted into the selected set. These two features are selected such that the sum of the square
of 72 metric between the relationship, — f» and others is maximum. This is summarized in Lines 6-14 of the algorithm
shown in Algorithm 2.

Algorithm 2 :Filter Stepg)

1 /lk= number of features to select
2  selectedFeatures = empty

3 f1, fa lIFirst selected Features
4 frnext l/Next selected Feature

5 max_score=0

6 for each relationshig; — f;

7 sum =0

8 for each relationshigy, — f;

9 sum = sum*+(r2(f; — fi, fr — f1))?
10 if sum > max_score

11 max_score = sum

12 =1

13 fo=1f;

14 ADD f; andfs to selectedFeatures

15 forai=3tok

16 max_score =0

17 for each featurey,,;, not inselected Features
18 score = addCriteriaScore(fy;)

19 if score > max_score

20 mazx_score = score

21 fnezt = fnz

22 ADD freqt t0 selectedFeatures

23 returnselectedFeatures

The intuition behind adding new features is to maximize the correlation of a newly selected feature to the set of
unselected features (i.e. maximize the representation of unselected features) while minimizing the correlation of the newly
selected feature to the already selected features (avoid redundancy). As an example, when addinigahere, f3, a
number of new relations represented by the added relationships are consideref]. Tlfe relationship is already in a
list of current relationships, and the new relations inserted Are: fs3 and fo — fs5. f3 is selected such that the linear
dependencies between these new relations and the already selected relatiinshjp,are minimum and, that between
unselected ones are maximum. For a given feafyréheaddCriteriaScore function, used in Line 17, first calculates the
sum of the square of between any possible pair of the relationships- f», fi — f3 and fo — f3. This sum is named as
the sum of the square of intra-dependert§,RD. Then, the sum of the squareof between new added relationships to
unselected relationships are calculated and named as the sum of the square of inter-depgfd&ancyl he desired's is
the one having the minimu$iS RD and the maximuny S ED. Hence addCriteriaScore returns the ratio between these
two sums:SSED/SSRD.

Wrapper Step At the end of the filter step, there akefeatures in the selected features set. The algorithm for the
wrapper step is identical to the one shown in Algorithm 1, with 3 differences. These are, (1) the initial seeding of the feature
setis derived from the filter step, (2) the metric used for the measure of goodness of the current feature set is computationally
less expensive, and (3) we are maximizing rather than minimizing the metric. The features in the selected set are refined one
by one. At each iteration of the inner loop starting at Line-6 (Algorithm 1), théeiture in the selected set is replaced with



an unselected feature. This replacement is performed based &hthedCriteria, the measure of goodness for this task.

The details of this criteria can be found in Algorithm 3. The basic understanding behind it is that an unselected feature is
represented by its nearest feature in the selected set. For a given feature set, this measure first finds all possible relationships
between the features of this set. Then for each unselected relationship, the representor relationship is found in the selected
ones. The sum of the?s between the unselected relationships and their representatives forms the value of the criteria.
The wrapper algorithm tries to find the feature set having the maximum value féf gheidCriteria. While adding the

new featuresf;, the measure utilized in the previous subsecti@ldCriteriaScore, aims to maximize the number of new

relations represented by the added relationships. Hence, these two measures are similar to each other.

Algorithm 3 :Hybrid Criteriaielected Features)

1 selectedRelations = All pairs betweenselected Features
2 Score=0

3 for each relationship;l, between the initiah features

4 max =0

5 for each relationshipsrl, in selected Relations

6 if r2(rl, srl) > mazx

7 maz = r2(rl, srl)

8 Score += max

9 return Score

The hybrid approach considers the correlations between the features and it tends to select the features that have the
highest sum of correlation between the unselected ones. If the selected features can explain the unselected ones linearly,
then there should be a correlation between the Euclidean distance between two objects using all attributes and that with
using only the selected ones. Hence, our hypothesis is that the hybrid approach will return a similar valug féf @
compared to the wrapper approach.

Both of these approaches have their own strengths and weaknesses. The wrapper approach will return a set having
a smallerST K NO value then the hybrid approach for a given number of featuresjowever, the running time of the
hybrid approach will be much smaller than the wrapper one. Wrapper approaches can get stuck in a local minima hence,
the result of the wrapper approach may change depending on the initial seed. Where as, due to the filter step, the hybrid
approach always return the same set. On the other hand, both approaches can be modified to embed expert knowledge. An
expert may identify a subset of the selected analytes, denoted byd ask for the analytes that improve the representation
quality of the other relationships given the expert-selected ones. For the wrapper approach, |e &irgtlytes are set
to these analytes. The remainikg- |ea| are randomly selected and at each iteration of the outer loop of the algorithm
in Algorithm 1 only the remaining are refined but not the fiest|. Similar modifications should be applied to the hybrid
approach.

In this section we introduced two main components, i.e. the performance metric, and the stopping criteria, that we
supplied for the targeted feature selection task. We introduced two feature selection approaches build to optimize the
performance metric for a given number of selected featutesThese approaches can be modified in a way khat
increasing one by one until the stopping criteria is met. Fligfirst set to 2 and at each iteration the obtaisgd{ NO is
compared to the stopping criteria. If it is greater than the value returned by the criterig;, iharcreased by one and the
new feature set is selected. For the wrapper approach, we can utilize the resulting sets of the smaller values while selecting
the initial seed. Whereas, the filter step will only add a new analyte while increasifdothene for the hybrid approach.

5 Experimental Results

We executed both techniques on our data set varfing check the effect of on the size of the resulting set returned

by the stopping criteria. Recall thatis the number of attributes in the selected feature setfaiglthe size of the nearest
neighbor set for which we are looking for the closest index in our performance nSdthidVO. The dataset contains 857

patients and for this set of experiments the wrapper approach is seeded randomly for each kalResilts shown in

Figure 3 depict that the two techniques yield nearly identical performance with respect to our inter-attribute relationship
preservation metri& 1 K NO. However, the hybrid approach yields the same performance in much less time. In our case,
because of the computationally intensive nature of the nearest neighbor computations, the wrapper approach takes several
hours to compute a feature set. In contrast, the hybrid approach takes just a few seconds, an improvement on the order



of 3 orders of magnitude. The results also show thak NO becomes much lower as we incredse This result is

obvious since we are increasing the size of the set of data objects that qualify as a nearest neighbor. We also see substantial
improvements in the first few features we add, and very little improvement after a certain ngpaimer the algorithm stops

adding new analytes at this point. Our stopping criteria leads our algorithms to return 8 analytes for tli€ egsatto 1,

5, and 10 and they return 7 analytes for= 50.

1-NN 10—-NN
300 50
—— Wrapper —— Wrapper
—— Hybrid —— Hybrid
250¢ ] ]

SIKNO

5 10 5 10
k k

Figure 3: Relationship Preservation for proposed techniques as parameters vary

As mentioned at the end of Section 4, the wrapper approach may get stuck in a local minima. Hence the result set it
returns depends on the initial seeds. Ko 1 andk = 8, we run the algorithm 100 times and we obtain only 8 different
SIKNO scores: 19.835, 20.079, 20.196, 20.212, 20.213, 20.352, 21.077, and 21.097. The greatest two are greater than the
one hybrid approach returns which is 21.021.

We then performed this using smaller values @fnd analyzed the relationships between the result sets for consecutive
values ofk by fixing K = 1. By doing this we expect to decrease the run time and to increase robustness of the wrapper
approach. Generally the analytes in the result sets do not vary too much for different runs using the sametvdhoe of
a pair of result sets from different runs using the samé — 2 of them are common and only 2 of them are different. In
addition we were able to map each result set for runs using size k to a result set/ofsizeln these mappings, at most,
one or two of the analytes in the selected set are replaced by another analyte while increasing the size of the set by 1. For
example, assume that the algorithm returns the set apabmalyte, and analyte for £ = 3, then at most two of them
are altered for the mapped resulted set is 4. Hence, fork > 2 seeding the wrapper approach with the result set from
thek — 1 run and an additional random analyte from the unselected set seems reasonable. We ran the wrapper approach,
for K = 1, applying this seeding strategy multiple times and each time we obtained the same result set haung@ =
19.835. This is the overall minimum we previously achieved. Hence, the wrapper approach with the new strategy also stops
at 8 analytes foiX = 1.

We also compared the wrapper and the hybrid approaches against a technique where we randomly select a feature set
1000 times, compute the performance metric and select the best result. Both the hybrid and wrapper approaches yield better
results than the best result out of 1000 random trials:fer 8. Table 1 shows the results for each of the approaches. The
random and wrapper approaches take hours to complete while the hybrid approach finishes in a few seconds.

Wrapper | Hybrid | 1000 Random
1 19.8 21.0 23.7
5 4.4 4.4 5.6
10 2.7 3.1 3.6

Table 1: K-NN Index for size 8 feature set

We also examined the effect of performing each step of the hybrid approach alone. Results were obtained from using
only the result of the filter step and from applying the lightweight wrapper step to a randomly seeded initial feature set.
As shown in Table 2, both the filter and wrapper steps contribute to the effectiveness of the hybrid approach. While each
technique by itself performs well (they both yield results that are in the top 1% of the 1000 random feature selections),



executing the steps in sequence yields results that are better than the top result out of the random selections at minimal
additional execution cost. Each technique runs in about a second by itself compared to hours for the 1000 random and
wrapper approaches. The filter step helps the wrapper step avoid getting trapped in a local minima, while the lightweight
wrapper step refines the feature set seeded by the filter step. When we combine the filter and lightweight wrapper steps, even
though we are not using a feedback metric tuned to the end performance metric, we achieve nearly the same performance
as when we do use the more computationally intensive metric.

Itis important to note that although the size of our feature set is 8 out of 29, the number of relationships we are selecting
to represent i28/406 (< 7%). We achieve much better relationship representation quality than with using some arbitrary
feature set. We can also obtain results very quickly using a metric that is not directly related to the end performance goal.

K | Wrapper | Hybrid | Filter Alone | Hybrid Wrapper Alone
1 19.8 21.0 36.7 31.7
5 4.4 4.4 6.7 4.6
10 2.7 3.1 3.8 3.1

Table 2: K-NN Index for size 8 feature set

Maintaining the Liver Hepatotoxicity Information Liver hepatotoxicity is determined by using the values of liver an-
alytes. These analytes are Aspartate TransamindS#’), Alanine Transaminased(LT), and Alkaline Phosphated( P),
Lactate Dehydrogenasé D H), Gamma-Glutamyl Transpeptidag&®@1’), Serum Albuming A), Total Bilirubin(7"B), and
Total Protein{"P).

Each of the rules used to determine the liver hepatotoxicity considers the values of a single liver analyte, hence there
are named as single analyte rules. The followings are the rules considering the vaues of

SA<440rSA>6.60r
SA.Day,, < SA.Dayg x 0.8 or SA.Dayy, > SA.Dayg * 1.2

Here, the first two rules imply that if the level 6fA is less than 4.4 or greater than 6.6, which are 0.8 and 1.2 times upper
limit of normal for S A, then the patient is accepted as hepatotoxic. The other 2 rules are compashy lthels under the
influence of drug to the level df A at the last day without the drug. Day 0 means the day just before the drug is induced.
The days after that day is indexed based on their day difference to it.

There have been few attempts [14, 15] to change the rules for liver hepatotoxicity. For example “Hy’s Rule” [14]
requires the crossing of at least two of the 8 thresholds (TB and ALT are the ones examined in [14]). Otey et al. [15]
proposed to apply Principle Component Analysis on the correlation matrix of the liver analytes for each patient. They used
the first principle component as the feature vector, and defined the distance between two patients based on them. Their basic
assumption is that the correlation between analytes are more important then the single analyte values for determining the
liver hepatotoxicity. They implemented a basic outlier detection algorithm [16], KSUM, on top of these distances. This
algorithm has 2 steps: In the first step the sum of the distances & tlesest objects is calculated for each object, and
in the next step it sorts these sum of distances in descending order and declares the first couple of them as outliers. They
computed these sums and checked the cumulative number of patients under the drug and placebo within the top portion of
the sorted sums. They compared these values against the expected cumulative number of subjects for each rank. The basic
assumption in this work is that if there is a hepatotoxic effect of the drug, then at top ranks the number of subjects on the
drug should appear more than the expected. In Figure 4 we plot the cumulative number of subjects on drug and on placebo
for the top 80 rankings by using all 29 analytes and the selected 8 analyt&s=fot0 (This K is the K.SU M algorithm’s
input not the SIKNO’s one). We used the result set of the hybrid approach for these experimentsby repfCingth
ALT as suggested by our expgerALT and AST are two most useful measures of muscle injury. Hence, these analytes
are highly correlated. 100% of LT is produced in liver, wherea$ST has various sources, such as liver, skeletal muscle,
and cardiac muscle. A4LT is a direct measure of the liver injury, the remaining experiments are done on the resulting set
with this replacement.

The top two and the bottom two lines of Figure 4 express the cumulative number of patients on drug and on placebo
given the ranking, and the middle two lines plot the expected cumulative number of subjects. The dataset we are using is
a subset of Otey et al.’s D1 dataset. We got similar results, approved by an expert, as our colleges for the same dataset. As
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Figure 4: Outlier rankings for all analytes and the selected 8 analytes

can be seen from the figure, the hepatotoxicity content of all analytes is maintained by the selected 8 analytes using this
technique. Additionally, the top 3 patients using all analytes appeared in the top 10 for the selected ones.

Another issue on liver hepatotoxicity for feature selection is to model the data to check if the hepatotoxicity information
of the liver analytes is kept by the selected 8 analytes or not. The single analyte rules consider the minimum and the
maximum of the values of the analytes and the minimum and the maximum of the ratio of these values under the drug
to their values on the last day without the drug. Hence, for the selected 8 analytes we convert the data in a way that the
result dataset has the following attributes: Drug, Sex, isHepatotoxic, Miax;, MinRatio;, MaxRatiq. Here, Drug is a
categorical variable having two values: drug, and placebo. Sex is the gender of the patient. isHepatotoxic is the binary class
variable. Its value is determined by the single analyte rules. The term i gets values between 1 to 8 corresponding to the
selected analytes. After fitting the data to a very simple logistic regression model where the correlations between drug and
sex and other variables are considered, we get the following confusion matrix:

Actual | / Predicted— | TRUE | FALSE
TRUE 47 19
FALSE 1 790

Females and males respond to the drugs differently and the drug does have a hepatotoxic effect hence this model is
reasonable. As can be seen from the confusion matrix, even a simple model can explain this dataset with 71% accuracy for
the hepatotoxic patients and 99.9% accuracy for the non-hepatotoxic ones. It is important to note that, while our techniques
are designed to select a general purpose panel of analytes, the liver hepatotoxicity information maintained by the single
analyte rules and the correlation based rule are also maintained by the selected set.

6 Related Work
This work is related to dimensionality reduction, as initially studied in statistics and existing feature selection research.

6.1 Statistical Methods Factor Analysis seeks to discover if the observed variables can be explained in terms of a much
smaller number of variables called factors [18]. These factors are not necessarily the observed variables. The input of these
analysis techniques is either correlation or covariance matrix between the variables. The main applications of them are (1)
dimensionality reduction and (2) to detect structure in the relationships between variables [17] . The covariance matrix is
decomposed into two portions, C and U. C is the common portion which is explained by the factors and U is the unexplained
portion. Covariance matrix is the sum of these two matrices (U+C).

The aim of Multi-dimensional Scaling analysis is to detect meaningful underlying dimensions to explain observed
similarities or distances between the investigated objects [19]. Any kind of similarity (dissimilarity) matrix can be analyzed
using these techniques. In general, these techniques attempt to arrange the objects in a lower dimensional space in a way
that preserves the order of observed distances between them. In other words, objects are arranged in lower dimensional
space such that similar objects in the complete space are close to each other while dissimilar objects are far away from
each other [20]. The problem we are targeting is similar. Our purpose of feature selection on the pharmaceutical data is to
reduce the number of observed analytes in a way that preservé&Xheelationship between inter-attribute relationships



for patients.

At the end of analysis, the underlying dimensions discovered by these statistical techniques are not the actual
dimensions anymore. However, the resultant dimensions of these techniques are combinations of the observed ones. So,
to find out the corresponding values of these new dimensions, one needs to observe most of the actual analytes. Our work
differs in that we select features that are a direct subset of the initial feature set.

6.2 Feature SelectionThe feature selection problem can be divided into two categories based on the characteristics of
the data they are applied on: supervised and unsupervised. In supervised feature selection [21, 22] , a feature set is selected
such that the classification accuracy for the dataset improves or is maintained compared to the accuracy using all features.
If there is a high correlation between the featuremdb in the case of selecting'b, selectingh/a is accepted as redundant.

Method introduced by [22] take takes into account the correlations between attributes and does not add two highly correlated
attributes to the feature set. In the filter step of our hybrid approach we try to find the set with minimum redundancy but for
the unclassified data.

Yoon et al. [23] proposed #C A based feature selection technique for multivariate time series data for classification.
Their technique finds the principle components of each dataset separately and then combineptbétfiesh from each
dataset for a particular class and find the descriptive ones for each class. These descriptive PCs got for each class separately
are then clustered and the features contributing the most to the centroids of these clusters are taken as the selected features.
As we are not getting the correlation matrix but the qualitative matrix, and our data is unlabelled, this technique is not
applicable to our problem.

Unsupervised feature selection is a relatively new problem. The measure of goodness is the quality of the clusterings
with the selected features. The aim is to select the features that discriminates the best. The basic assumption is that not
all the dimensions at the beginning are informative. Whereas, we assume in this paper that all of them are. For more
information we refer to [11]. Our work also differs in that we look to preserve relationships between objects and their aim
is to find the features that minimize intra cluster dissimilarity and maximize inter cluster dissimilarity.

7 Conclusions

In this work, we have developed and applied a series of steps to perform feature selection that is targeted toward preserving
the similarity of inter-attribute relationships between data objects. Heterogeneous time-series data with different numbers of
readings for different data objects is transformed by generating feature vectors that capture measurements of relationships
between pairs of attributes for each data object. This is performed in part to capture the inter-attribute relationships and in
part to generate a homogeneous data set that allows comparison between data objects.

A performance metric is introduced so that inter-relationship distance before and after feature selection can be
measured. Two Feature selection techniques are described. One is a wrapper approach that is tuned to this metric. Another,
the hybrid approach targets inter-attribute correlation as the improvement measure of interest. A mechanism to inject expert
input for feature selection is included so that known, important correlated inter-attribute relationships can be included in the
selected feature set.

The hybrid technique, which uses a filter-type approach to arrive at an initial feature set, followed by a wrapper step
using lightweight distance preserving estimate works nearly as well as the wrapper method which is tuned to utilize the
specific measure of interest and works better than selecting the best feature set out of a large number of random permutations.
The slight degradation in performance comes with substantial gains in execution time. We achieved about 3 orders of
magnitude improvement using the hybrid approach.

Although the techniques included in this paper were developed for a specific problem domain involving unlabelled,
heterogeneous, time-series data where inter-attribute relationships are more important for comparative monitoring than
attribute values themselves, many of the ideas presented can be applied in a more general context. The proposed metric
could be used in any feature selection application for unlabelled data, since the metrics are applicable to compare distances
using any subset of features. The feature selection techniques can be easily modified in order to capture attribute value
distances and correlations rather than relationship comparisons and correlations. Expert opinion can also be incorporated
using the techniques provided in cases where certain attributes are desired in the selected feature set.

A recent data stream management systems (DSMS) design challenge focuses on maintaining some forms of Quality of
Service (QoS) such as timeliness and data accuracy [24]. Most stream applications observe varying data arrival rates. Due to
the vast number of continuous input data, i.e. streams, system resources (CPU, storage) may be consumed at highly variable
rates, which leads to overloading and imminent degradation of QoS. Therefore recent DSMS designs and implementations
employ sampling in order to overcome this issue [25, 26]. Within the data points arrived during the same time interval



sampling involves selecting a subset of them. The hybrid approach can be utilized as a sampling method in DSMS in cases
where the relationships between streams should be preserved. This technique meets the requirements of the corresponding
applications as it is fast and accurate.
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