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Abstract: In the case of non-independent and identically distributed samples, we propose a new ueMC
algorithm based on uniformly ergodic Markov samples, and study the generalization ability, the learning
rate and convergence of the algorithm. We develop the ueMC algorithm to generate samples from given
datasets, and present the numerical results for benchmark datasets. The numerical simulation shows that
the logistic regression model with Markov sampling has better generalization ability on large training
samples, and its performance is also better than that of classical machine learning algorithms, such as
random forest and Adaboost.
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1. Introduction

The logistic regression model has become one of the most popular machine learning methods
in classification [1-4]. Besides the advantages of good performance and strong interpretability in
practical applications, the logistic regression model also has a complete theoretical basis in terms of
consistency and generalization performance when the training samples are independent and identically
distributed (i.i.d) [5-8]. However, the hypothesis of i.i.d is quite hard to be proved in practice, so it is
natural to consider the logistic regression model with non-i.i.d samples.

The relaxation of the i.i.d hypothesis has been discussed for a long time in machine learning and
statistical literature. For example, Wang et al. [9] pointed out that the statistical learning theory in
the case of small samples cannot be directly applied to large samples and proposed the generalization
bounds of under-sample models based on strict Bayesian network processing. Sun and Wu [10], Sun
and Guo [11] and Chu and Sun [12] used mixed samples to analyze the error of /;-norm least squares
and /;-norm least squares regression, respectively. Guo and Shi [13] proved that the learning speed of
regularized least squares regression was faster than the classical method. Machine learning algorithms
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in the non-i.i.d case are solved by concentration inequalities because the concentration inequalities
can provide probability upper bounds for the deviation [14]. Modha and Masry [15] extended the
classical inequalities in the condition from i.i.d to m-correlation and strong mixing, respectively.
Merlevede et al. [16] obtained a Bernstein type inequality for a class of weakly dependent and bounded
random variables. Fan et al. [17] studied the Hoeffding inequality for general Markov chains and
time-dependent functions.

In the paper, we enhance the performance of the logistic regression model from small samples to
large samples. Machine learning usually performs well in Markov chain samples [18], so we develop
the uniformly ergodic Markov chain algorithm (ueMC algorithm) for the logistic regression model. The
ueMC algorithm can identify samples with classification errors and close to the decision boundary, and
determine the final Markov samples used in the pre-training models. Compared with the algorithm
proposed by Thongkam et al. [19], the ueMC algorithm does not directly eliminate the misclassified
samples, as they are based on a random probability. Similar to the method proposed by Miranda
et al. [20], the previous eliminated samples may be selected later. Inspired by [21], we study the
generalization ability of the ueMC algorithm, and establish the optimal learning rate of the logistic
regression classification for ueMC samples. Through numerical study and the simulation, it is verified
that the performance of the ueMC algorithm based on ueMC samples is more effective than the algorithm
based on other random samples, and the performance of the ueMC algorithm is also better than of the
classical machine learning algorithm.

The paper is organized as follows. In Section 2, some definitions and notations are given. In Section 3,
we present and prove the main results on the learning rates of the logistic regression model with ueMC
samples. In Section 4, we develop a new ueMC algorithm, and present the numerical studies on the
generalization performance of the logistic regression model based on Markov sampling for benchmark
datasets. Finally, the conclusions are given in Section 5.

2. Preliminaries
In this section we introduce the definitions and notations throughout this paper.

2.1. Logistic regression model

Let (X, d) be a compact metric space and Y = {0, 1}. A binary classifier is a function f XY
which labels every point x € X C R with some y € Y. Let ¢ be a probability distribution on Z = X X Y
and (X, Y) be the corresponding random variable. Given X; = (1, xi, ..., xz)’ CR', i=1,2,...,N,
the form of the separating hyperplane is as follows:

f: WTX:W0+W1XH1 +WoXy + .o+ WXk =0, (21)
where W = (wg, w1, ..., w;)! is the coefficient of the variable.
Let P(Y; | X;, W) = ] }wrx. = sigmod(f) represent the probability of the sample being a positive

sample (¥; = 1), and 1 —T’(Yill X;, W) represent the probability of the sample being a negative sample
(Y; = 0). So we have:

P =1[1Xi,W)
n =
P =0]X;,W)

WX, (2.2)
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MNX;

where P(Y; = 1[X;, W) = “—7.
The log-likelihood function is:

N
g(W) = Zln(YiP(Yi =1 X, W)+ -Y)PF;=0]X;,W)). (2.3)
i=1
The objective function of the logistic regression model is:
N
L(W) =argmin Yy (YLW'X; +1n(1+ V%)), (2.4)
zmin ) (1+"))
Linear models are easy to over-fitting in high dimensions because of the correlation between features.
In the paper, the weight term of the model is constrained to alleviate the problem of over-fitting by
adding a regular term ¢ (W). We choose norm [/, regularization and use BFGS (Broyden-Fletcher-
Goldfarb-Shanno) algorithm [22] to solve the parameters.
N
L(W) = argmin »" (YW’ X; +In(1+¢"" %)) + c (W). 2.5)
A
Let H be Hilbert space, a set of real function on space X C R. If there is a kernel function
K : X x X — Rsatistying Vx € X, K(-, x) € R, then H is called a reproducing kernel Hilbert space
satisfying Yx € X,V f € H, f(x) = {f, K(, x)).
For a function f : X — R, sign function sgn(f) = 1 if f(x) > 0 and sgn(f) = 0 if f(x) < 0. Then the
logistic regression model is defined as sgn (f;.1), where f; ; is a minimizer of the following optimization
problem involving a set of random sample S = {z;}/2, € Z":

fo = arg min (A1, + €Y. (2.6)

In Formula (2.6), ¢(f, z) = —[y In(sigmoid(f(x))) + (1 — y) In(1 — sigmoid(f(x)))] is the loss function,
E.(f) = % >, € (f, z;) is the empirical error, &(f) = E[£(f,z)] denotes the generalization error of the
corresponding function f. A = 1/(2C) is the regularization parameter, where C is a constant which
depends on m : C = C(m) and often ’}11_r)r010 C(m) = o0,

2.2. Uniformly ergodic Markov chains (ueMC)

Suppose a Markov chain on (Z, S) is a sequence of random variables {Z;},.; with a set of transition
probability measures P™ (A | z;),A € S,z; € Z. Itis assumed that

P™ (A7) = P{z,,+,- €A|Z,j<i,Z = zi},n > 0. 2.7)
For any Markov chain, if the transition probability is independent of time, the Markov chain is
stationary [23].

Definition 1. Given two probabilities v, v, on the measure space (Z,S), we define ||[vi — va|l;y =
SUP 4 [Vi(A) — va(A)| as the total variation distance between the measures v, and v,. Meyn and

Tweedie [24] pointed out that for a Markov chain {Z;};5,, if there are 0 < yyp < coand 0 < py < 1,
|PC 12) = 7()||,.,, < yoply VE2 1, k€N, (2.8)

TV —

where n(-) is the stationary distribution of {Z;};s,, then {Z;};5, is a ueMC.
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Another equivalent definition of ueMC is the following Doeblin condition [25].

Proposition 1. (Doeblin condition): Suppose {Z;};., is a Markov chain with transition probability
P'(- | -), and u is a specific non-negative metric with nonzero mass . If there is some integer k such
that Vz € Z and for all measurable sets A, P*(A | 7) < u(A), then for any integer n, Vz,,2, € Z, we have

[P 120) = PEC 1 2|, < 2877, (2.9)

TV —

where 51 = 1 — uy.
3. Bounds of generalization ability

In this section, we estimate the bounds on the generalization performance of the logistic regression
model based on the ueMC sampling by following the enlightening ideas of [26].

3.1. Bounds of generalization ability

To measure the generalization ability of f; ,, we identify how sgn (f; 1) converges (with respect to the
misclassification error) to the best classifier as C(m) tends to infinity. Recall the regression function of ¢,
fo= f} yde(y|x), x € X. Then the Bayes rule is given by the sign of the regression function f. = sgn(f,).
Referring to Vapnik [27], the speed at which f; ; approaches f, is measured by excess generalization
error & (f. 1) — &(f,). Since the minimization (2.6) is taken over the discrete quantity E.(f), we have to
regulate the capacity of the function set. Here the capacity is measured by the covering number.

We should estimate the excess misclassification error R (sgn (f;.1))—R (f.) to bound the generalization
ability of f.,. The relation between excess misclassification error and excess generalization error
E(f)-& (fsp) for convex loss is for f : X — R,

R(sgn(f) - R(£.) < EF) - &(f,). 3.1)

Definition 2. Let U > 0, and By = {f : f € Hx, ||fllx, < U} be the sphere with radius U in H, let
N(e) = N (By,e€),e€ >0 be the covering number of By.

Definition 3. The complexity index of Hy is s, if there is some Cy > 0 such that Ve > 0,
InN(e) < Cy(1/€)’.

Proposition 2. Let f. , be the function defined by (2.6), and define f) := arg min e {Allf ||,2HK +&E(f)} as
a regularizing function, then for any A > 0,

E(f)-6& (f<p) < Rs + Ry, (3.2)

where sample error:

Ry = (E(f.2) =& (fo1) +E.(f) - E(fD)),

and regularization error:

Ry= (&) - &(f,) + Alfilly,,) -

Electronic Research Archive Volume 31, Issue 9, 5250-5266.



5254

Proof. According to the definition of f; 4,

A feally, + E:(f0) < AR, +E- (D).
we have
E.(f) = E.(f.) + Afilly, 2 A foa, 2 0.

So
E(f.0) - &(f)

<E(f.0) = E(f) + . (f) = E.(£.2) + Al
=(E(f) = E.(£0) + E(F) = Ef) + (E(F) = E(f) + Allfally,,) -
In Proposition 2, sample error
1 ©« l ©
Rs = Rs, +Rs, = {Efl - ;fl (z»} + {% ;gz (@) - E§2},

where & = €(f,1,2) — {(f,.2) and & = €(fy, 2) — ((f,, 2). O

Definition 4. We say the function f, can be approximated by Hy with exponent 0 < 8 < 1, if there
exists a constant Cg such that for any A > 0, Ry < CgAP. In the paper, we assume that there is a constant
B such that | f¢| <B.

3.2. Main tools

To prove the main results, there are four lemmas.

Lemma 1. Let f be a continuous function defined on X and ||fllc = sup,.x|f(x). Let k =
SUP,ex VK(x, x), then ||flle = sup,ex |/ (0] < Kl fllz, Y € H.

Proof. According to the Cauchy-Schwartz inequality of PSD kernel and the reproducing property of
reproducing kernel Hilbert space, we have:

L2 < (f f) - K(x, x),

it follows that
sup |f ()| < kI fll, Vf € H.
xeX

Oa
Lemma 2. & = €(fi,2) — ((f,, 2), |f,] < B, we have
62l < d = kyRy/A+ B+In (1 + V) + In(1 + ). (3.3)

Proof. Due to
Ry=&(f) - &(f,) + Allflly, = Allfall, -
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then || fallg, < VRa/A. By applying Lemma 1, there holds [|fill., < k VRy/A as & = €(fi,2) — {(fy, 2)
and |f,| < B, and wheny = 1,

& = In(sigmod(f;)) — In(sigmod(f,)) = f, — fi + In(1 + /1) — In(1 + €/%);
when y = 0,
& = In(1 - sigmod(f)) — In(1 — sigmod(f,)) = In(1 + /) — In(1 + &).
Then, the proof ends with |&| = [€ (f1,2) — €(f,, DI < |fal + I f,l + [In(1 + /)] + | In(1 + e/)]. m]

Lemma 3. (proved in [21]): Hoeffding’s inequality: Let Z = {Z;}!", be a ueMC sample and ¥ be
a set of bounded and measurable functions, i.e. there is a constant C, such thatVz € Z, Vg € F,

0 < g(z) < C. For any & > 0, we have
-meg?
Pr >gp < 26Xp{—2} , 3.4)
56C [[Toll” E(g)

where Ty = V2/(1 = BY*) and B = 1 — po. Here po and t are from Doeblin condition [25].

1 m
— > 8(@) - E@)
m i=1

According to Lemma 3, for any € > 0,

Ly & (z) - E(&) —em
Prq 2= = 3.5
r{ E@ e ‘/E} Sexp{56||ro||2d} G-

Leto, = eXp{séﬁﬁ%}’ S0 € = %2‘““@” and Ve+le(f) +e < %8(f) + &. Then for any 0 < 6, < 1,
we obtain

1 561n(8;)d ||Tol

1 m
Rs,=— Y &) - Eéy < SR, - .
Sa mi:1 §Z(Zl) 62—2 A m s (36)

with probability at least 1 — d;.
Let U > 0 and Fy = {g = {(f,2) — €(f,.2), f € By}, we have

1 m
E(g) = 8(f) ~8(f) 2 0. — > 8() = &) ~ &)
i=1
From the definition of By, it can be seen that for any f € By, there are ||f]lo < «|[fll#, < «U and
then | f¢| < B. It follows that
lg(@)| < b :=«U + B+1In(1 + V) +1n(1 + €°).
Under the condition of Lemma 3, for any € > 0
E(f)-& -(&(f,) - &
o { up EN ZE) ~ EUy) &) | «@}
feBy

VED - E(f,) + e
{ E(@-L13" g@)
=Pr

sup

g€Fy VvE(@) + ¢

—&Em
<N (Fu, O exp {—} .
56 ol

> \/g} (3.7)
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For any g1, € Ty, In(1+e%)—In(l +¢e?)] < |x; — xz], it follows that |gi(x) — g2(x)] <

11 = follo-
According to inequality (3.7), for any &€ > 0

) = ) (EUfy) = E) Yool o]
P > <N|= — . 3.8
r{?!}u NoGERTAET I %}< () @i oY

Therefore, according to N (%) <exp {Cs (%)S} by Definition 3, there holds, for f; ,,

(E(fu) = & () — B — Ef) { Uy em }
P < C|l—) —-——. 3.9
r{fsfé?, N ECIAET. %}pr (5) 566 [ITolP 59

In the (3.9), let

exp {CS (g) - L2} = 0y,
€ 560D [Tl

U N
- cs(—) = ~1n(5),
560 (Il &

SO

it is obtained that
C,U*56b ||To|I* N &°In (6,) 56b ||To|l*

m m

8s+1 _

=0. (3.10)

Lemma 4. (Lemma 4 in [28]) Let ¢y, ¢c; > 0, and p; > p, > 0, then the equation x"' — c\x"* —c, =0
has a unique positive zero x*. In addition, x* < max {(2c1)1/(”‘_p2) , (262)1/”‘} .

3.3. Main results

Through the above inference process, we form the following main results.

Theorem 1. Let Z = {Z;}}" |, be a ueMC sample, then for any 0 < 6 < 1,

112d ||T|* In(1/6)

E(fo) = E(f) + 24| fually, < 3Ri+26+ - (3.11)

holds true with probability at least 1 — 9, where

& <max (1,65}, INol? = V2/(1-BV%).

& =

b

m

1125 |ITo| In(1/6) [IIZCSUSb ”rollz]l/(lﬂ)
— ey =
m

here 31 and t are defined as that in Proposition 1.

Proof. According to Lemma 4, Eq (3.10) has a solution & = max {€, &,} with

1125 [Tl In (52) [nzchSb||ro||2]”“”>
_ e |

m m
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Since Ve+/e(f) + & < %8( f) + &, in combination with inequality (3.9), inequality (3.12) holds at
least with a probability of 1 — 65,

1 < 1
Rs, = Eé ~— > &) < 5 (8(£0) -~ 8(£) + & (3.12)
i=1

Combining inequality (3.6) with inequality (3.12), inequality (3.13) holds at least 1 — ¢ probability
forany 0 <6 < 1,

112d ||To|[? In(6)
- )

E(f.) — E(f) < 3Ry + 28 = 24| £, - (3.13)

O

Theorem 2. Let Z = {Z;}", be a ueMC sample, Taking A = (1/m)”. Forany e >0and 0 < 6 < 1, there
exists a constant C independent of m such that

R (sgn (f.0) — R(f) < C(A/m)’, (3.14)
holds true with probability at least 1 — 8, providing m > 112b|[To|* In(1/6) (In(1/6)/C,)"* JU, where

¥ = min s R
B+1 (1+p)(1+s)

H:min{ 25 , 25 —e}.
B+1 (1+p8)(1+s)

Proof. The proof is easily obtained from Theorem 1 with the proof of Theorem 2 in [21]. O

4. Markov sampling and numerical studies

In this section, we introduce a ueMC algorithm to generate the samples from a given dataset. We
give numerical studies on the learning performance of the logistic regression model and present some
useful discussions.

4.1. Markov sampling algorithm

Here are the notations:

e S 7: the initial training set

e S,y aiid sample from S 7

® S, aueMC sample from S 7

e N7: the number of positive samples in S 4,
e Np: the number of negative samples in S,z
e k,m, N, n,a, max_iteration: super-parameters

The pseudocode of the ueMC algorithm is as follows:
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The ueMC algorithm: Markov sampling for Logistic Regression

Input: S7,m, k, N, n, max_iteration, a.

Output: f;.

Step 1: Seti = 0, draw randomly m samples from S 7 called S ;;;, and train S ;;;, get the
premilinary mode f;.

Step 2: Let S,y = 9, Ny =0, Np =0, :=1.

Step 3: Draw randomly a sample z; from S, let S,y = S0 U 26, Nr = Np + 1, if y, = 1;
Nrp =Np+1,ify, =0. set j:= 0.

Step 4: Draw randomly another sample Z.ngigae from S, calculate p; =
e Ui anmididete)/e_f(filt)’ ji=j+1

Step 5: Draw randomly a number p;sngom from U(O, 1).

Step 6: If 1 > P1 > Prandom, aCCGPt Zcandidate with P1s If P12 1 and YtYcandidate = 1a
calculate py = e7endidacli /e if py > Prangoms ACCEPt Zeandidate With po; If py > 1 and
VVeandidate = — 1, ACCEPL Zeandidate With py; If n samples are rejected continuously, accept
Zcandidate with p3 =ap.

Step 7: If yeandidae = 1 and Ny < %, let Ny = Nr+ 1,8 ke = S kv UZeandidates If Yeandidae = =1
and Np < &, 1et Np = Np + 1,8 0 = St U Zeandidate-

Step 8: If j > max_iteration or Ny + Ny > N, train S, to get f;,, else go to Step 4.
Step 9: If i < k,leti:=i+ 1 and go to Step 2, else output f;,;.

Compared with data noise, the over-fitting problem caused by small sample size has a stronger impact
on the generalization performance of the classifier ( [29]). Different from the methods from [11,19]
based on threshold to eliminate noise data, the ueMC is constructed to avoid the problem of over-fitting
caused by small training samples.

The ueMC algorithm uses the initial model f; of S ;;; and the loss function £(f, z) to construct the
transition probability py, p», p3 of ueMC. Since py, p», ps is greater than O and the sample size in S is
limited, S, obtained by the ueMC algorithm is a ueMC, according to the research conclusion of [30].

Different from the MCMC algorithm proposed by [31,32], the ueMC algorithm does not need to
know the probability distribution information of the training set samples. In addition, when k = 0,
the algorithm degenerates into the classical logistic regression model. In order to make the following
experimental results without loss of generality, we take k =2 and a = 1.2.

4.2. Experiment results

In this subsection, we present the numerical study on the learning performance of the
logistic regression model based on linear prediction models for 9 real-world datasets (from
http://archive.ics.uci.edu/ml/datasets and https://www.fml.tuebingen.mpg.de/). The information of
these data sets is summarized in Table 1, and all these datasets are 2-classes realworld datasets. The
samples in these datasets obey non-independent identical distribution. We use the SMOTE algorithm to
deal with unbalanced data. For each data set, it is randomly divided into two parts: the training set and
the test set.

Electronic Research Archive Volume 31, Issue 9, 5250-5266.
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Table 1. General Information about 9 Real-world Datasets.

Dataset Training Size Test Size Input Dimension
UCI- Heart Disease 800 225 13

UCI-Skin 160000 85057 3

UCI-HTRU2 20000 12518 8

UCI-Wine 1200 399 11

UCI-Diabetes 600 168 8
UCI-Waveform 4000 1000 21

MNIST 60000 10000 784

ELEC2 35000 10312 6

Splice 20000 43500 60

In order to simplify the experimental process, we take N = m in the ueMC algorithm , and carry
out 50 repeated experiments for each dataset. The experimental results are shown in Table 2, where
“MR (i.i.d.)” and “MR (Markov)” denote the misclassification rates of the logistic regression model
based on random sampling and Markov sampling, respectively. In the following, we also discuss the
experimental results based on N < m.

Table 2. Misclassification Rates (%) for 500 Training Samples.

Dataset MR (i.i.d.) MR (Markov)
UCI- Heart Disease 20.94 + 0.98 19.90 = 1.07
UCI-Skin 8.92 +0.48 8.86 + 0.54
UCI-HTRU2 17.38 £ 1.71 14.65 + 1.45
UCI-Wine 2491 +£1.40 24.34 + 1.38
UCI-Diabetes 35.25+1.61 30.00 = 1.22
UCI-Waveform 1742 £ 2.19 12.48 + 1.67
MNIST 0.51 £0.10 0.49 + 0.09
ELEC2 26.83 £ 0.68 25.89 + 0.36
Splice 12.85 £ 5.12 9.30 + 3.77

From Table 2, we can find that for 500 training samples, the standard deviations and means of average
misclassification rates of the logistic regression model based on Markov sampling are smaller than that of
random sampling except UCI-Heart Disease and UCI-Skin, and the means of average misclassification
rates based on Markov sampling in UCI-Heart Disease and UCI-Skin datasets are still smaller than that of
random samples. To show the learning performance of the logistic regression model based on Markov
sampling, we present the average misclassification rates for 50 experimental results of the logistic
regression model based on Markov sampling (non-i.i.d) and random sampling (i.i.d.) for different
training sizes and four datasets in Figures 1-4.
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Figure 3. Average misclassification rates for ELEC2 and m = 1000, 2000, 3000, 4000, 5000.

Electronic Research Archive Volume 31, Issue 9, 5250-5266.



5261

Average Misclassification Rates (%)

45
- id

40 1 Markov
35 1

30 4

[ I K

20 A
15 4
10 1

5

ol

100 200 300 400
The Number of Training Samples
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To have a better understanding of learning performance of the logistic regression model based on
Markov sampling, the following figures are presented to show the 50 experimental misclassification
rates of the logistic regression model based on Markov sampling.
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Figure 8. UCI-Diabetes, m = 500.

Figures 1-8 show that for UCI-HTRU2, UCI-Waveform, ELEC2 and UCI-Diabetes, the logistic
regression model based on Markov sampling would have better learning performance than that of

random sampling as the number of training samples is large. For other datasets, since the experimental
results are similar, we do not present all of them here.

Table 3. Misclassification Rates for Different Training Sizes.

Dataset 1.1.d. (2000) Markov (600) Markov (800) Markov (1000)
UCI-HTRU2 16.18 £ 0.94 9.54 +£0.55 10.23 £ 0.47 11.10 £ 0.65
ELEC2 26.94 + 0.28 25.53+0.21 25.55+0.20 25.49 +0.25
UCI-Waveform 1541 £0.76 8.48 +0.42 8.42 +0.42 8.28 +0.33

For the case of N < m, Table 3 shows that for the datasets of UCI-HTRU2, ELEC2 and UCI-
Waveform, the logistic regression model based on smaller Markov chain samples (600 samples for
UCI-HTRU?2, ELEC2 and UCI-Waveform) can present smaller misclassification rates compared to more
i.i.d. samples (2000 samples) .

We compare the performance of the logistic regression model with the ueMC samples with the
classical logistic regression model, SVMC, Adaboost, RandomForest and other classical machine
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learning models on UCI-HTRU?2, UCI-Skin and MNIST. Tables 4 and 5 show the average classification
error rates and Wilkeson signed rank test results of 50 experiments.

Table 4. Classification Error Rates Comparison Results.
Dataset ~ Markov_Logistic ~ Classical Logistic =~ SVM RandomForest ~ Adaboost

MNIST  0.4054 0.5201 0.6374 0.7292 0.4657
SKIN 6.6451 9.2786 7.6901 3.1789 4.4347
HTRU2  10.2353 14.5536 13.5935  11.6205 11.9470

Table 5. Wilkerson signed rank test results of classification error rate.

Comparison Statistic P-value Optimal
Markov_Logistic MNIST 109.0000 6.1 x 107% Markov_Logistic
Vs. SKIN 0.0000 7.5 x 10710 Markov_Logistic
Classical _Logistic HTRU2 0.0000 7.5 x 10710 Markov _Logistic
Markov_Logistic MNIST 0.0000 7.5 x 10710 Markov_Logistic
VS. SKIN 0.0000 7.5 x 10710 RandomForest
RandomForest HTRU2 0.0000 7.5 x 10710 Markov_Logistic
Markov_Logistic MNIST 302.5101 5.3 x107% Markov_Logistic
VS. SKIN 0.0000 7.5x1071° Adaboost
Adaboost HTRU2 0.0000 7.5 x 10710 Markov_Logistic

On the three real data sets, the difference between the logistic regression model based on the ueMC
sampling and classical logistic regression models in classification error rates is statistically significant.
It can be concluded that: 1) The generalization ability of the logistic regression model based on the
ueMC sampling is better than that of the classical logistic regression model classifier, and it is robust. 2)
The generalization ability of the logistic regression model with the ueMC samples is comparable to that
of complex classifiers, such as random forest and Adaboost.

4.3. Explanation of learning performance

The ueMC algorithm divides the samples into three categories according to the model pre-trained
in the previous step. The first one is the samples with correct classification and close to the decision
boundary, the second one is the samples with correct classification but far away from the decision
boundary, and the third one is the samples with wrong classification.

According to the definition of the loss function, the distance between the sample and the decision
boundary determines the size of the loss. Samples close to the decision boundary would train a better
decision boundary for classification. The ueMC algorithm designs the acceptance probability p; and p,
which ensure that the samples obtained according to the acceptance probability are close to the decision
boundary. Therefore, when the initial logistic regression model can better fit the data set, the ueMC
algorithm can ensure that the ueMC samples are excellent samples. In addition, we do not directly
eliminate the samples with classification errors or far away from the decision boundary, but accept them
with a small probability, which not only ensures the excellent properties of the training set, but also
maintains the diversity of the training set samples to a certain extent, and can reduce the error caused
by the misjudgment of the pre-training model. Therefore, the learning performance of the logistic
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regression model based on Markov sampling is better than that of random sampling, and the classifier
based on Markov sampling is more sparse compared to random sampling.

5. Conclusions

To study the generalization performance of the logistic regression model based on the ueMC
sampling, inspired by the idea from [21], we estimate first the generalization error of logistic model
algorithm based on the ueMC sampling. The generalization error is deconstructed into sample error and
regularization error by error decomposition, and the convergence of the algorithm is proved. In addition,
we also generate the samples from given dataset by the ueMC algorithm. The numerical studies show
that as the number of training samples is large, the learning performance of the logistic regression model
based on Markov sampling is better than that of random sampling, and its performance is also better
than that of classical machine model algorithms, such as random forest and Adaboost. In other words,
the ueMC algorithm significantly improves the learning performance of the logistic regression model.
To our knowledge, this study is the first on this topic.
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