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Abstract

We address the problem of generalizing Principal Component Analysis
(PCA) from the approximation point of view. Given a data set in a high
dimensional space, PCA proposes approximations by linear subspaces.
These linear models can show some limits when the data distribution
is not Gaussian. To overcome these limits, we present Auto-Associative
Composite (AAC) models based on manifold approximation. AAC models
benefit from interesting theoretical properties, generalizing PCA ones. We
take profit of these properties to propose an iterative algorithm to compute
the manifold, and prove its convergence in a finite number of steps. PCA
models and AAC models are first compared on a theoretical point of view.
As a result, we show that PCA is the unique additive AAC model. Then
a practical comparison of AAC and PCA models is presented on a data
set made of curves.

1 Problem statement

Let us note X = {xj}jzlmN the set of N points to approximate in R".
The i-th (1 < i < n) coordinate of point z7 (1 < j < N) is written
:Uf We briefly recall the principle of PCA approximation (for further
information see [26]) and exhibit its limits on a simple example. We review
some contributions to overcome these limits, before presenting theoretical
aspects of Auto-Associative Composite models in Section 2. Section 3 is
dedicated to the implementation of these models and Section 4 presents
their validation on simulations.



1.1 Principal Component Analysis

For sake of simplicity, we suppose the data to be centered. PCA builds a
linear model of this set of points by approximating it with linear subspaces

:E—Zd:<:c,ak>akzo7 (1)

k=1

where d is the dimension of the linear subspace, and the set of axes
{ak}k=1,,,d is an orthogonal basis of this subspace. Axes are chosen so
as to minimize the mean square distance between data and the linear
subspace. Consequently, PCA builds the best linear model from the L
norm point of view. Moreover, if the data distribution is not Gaussian,
this property remains true among the set of Auto-Associative models. (see
[14] for a basic proof). Thus, it is clear that PCA limitations appear as
soon as data are not Gaussian. Let us take the example of the R? set of
points presented in figure 1. The quality of the d-dimensional model built
by PCA is measured thanks to the information ratio [22] defined by:
Noo 2 N 12
Qu=1-Y|F@| /3|’ .
j=1 j=1

(2)

where 77 (d) = - Z <;vj,ak> a® is the approximation residual error
k=1
of 7. Whereas this set of points has an intrinsic dimension of 1, PCA

Figure 1: Example of a non Gaussian set of points.

demands to build a 3-dimensional model to get an information ratio higher
than 0.75.



1.2 Some nonlinear generalizations of PCA

”Principal Curves” [17] are an intuitive PCA generalization. The idea
is to replace PCA axes by curves. Since it is not possible to give the
analytical expression of the curves projection operator, the model is non
parametric. Besides, this approach is dedicated to the design of curves
model, that is to say one dimensional manifolds.

Neural Networks can be used to build models with dimension higher than
one [20], let us take Auto-Associative Perceptron example [4]. The model
equation is obtained by introducing a nonlinear operator o (called activa-
tion function) in the PCA model (1):

x — éak (<x,ak>) =0. (3)

Is has been noticed [5] that such models do not lead to residual errors
smaller than PCA one’s because of the difficulties implied by the mini-
mization of the model-observation distance.

Spline-PCAIV [9] and Curvilinear PCA [1] offer a different point of view
by searching for transformations of the coordinates in order to maximize
the information ratio of the PCA performed on the processed data.

We propose in the next section a principle to build Auto-Associative mod-
els, generalizing both Neural Networks like models and PCA models. Our
models are defined in two main directions. First they are defined so as
to benefit from PCA theoretical properties. Second, they offer nonlin-
ear approximations better than PCA ones. Implementation choices are
discussed in Section 3 and illustrated in Section 4 on simulated data.

2 Auto-Associative Composite models

We first recall the definition of Auto-Associative Composite models and
derive some approximation properties in the second paragraph. In the
third paragraph, links between PCA and Auto-Associative models are
established.

2.1 Notations and Assumptions

Auto-Associative Composite models are introduced in [14] in an image
analysis background. Their definition requires the introduction of projec-
tion and restoration functions.

Definition 2.1 Given a € R", ||a|| = 1, define P* the projection on the
azis [a] as

P*: zeR" - (a,z) €R.
Definition 2.2 Given a parameter «, define S the restoration function
as

SY: teR— St) e R",

continuously differentiable and verifying
(A0) S*(0) =0.



The projection-restoration function S“P* : R™ — R" is sometimes called
a "bottleneck”. Its use allows to overcome the curse of dimensionality
[18].

Definition 2.3 An Auto-Associative Composite (AAC) model is defined
by the set of implicit equations {Gd(ﬁd,x) =0,d=1,... ,n}, with 1

(5, x) = (Lll(fdw - Sa’“P“ﬁ) (@),
k=d
8= {(ak,ak),k = 1,...,d},
under the assumptions:
(A1) Vk € {1,...,d} P*" §*" = Idg,
(A2) Vi,je{l,....d} (a’,a’) = by,
(A3) Vi,je{l,...,d} i<j= P85 =o.
The equation G(5%,.) = 0 is called the d-th iterated model.

To measure the goodness of fit of the d-th iterated model, we make the
following definition.

Definition 2.4 The approzimation residual error of ¥ by the d-th iter-
ated model is noted 1’ (d) = G(B,2’). The total residual error is given

by N
Ri=Y ‘
j=1

Note that 77(d) coincides with its definition paragraph 1.1 in the PCA
case. We introduce below the Auto-Associative Additive model. It plays
the role of an intermediary model between AAC and PCA models.
Definition 2.5 An Auto-Associative Additive (AAA) model is a set of
implicit equations {x =FYp4x),d=1,... 7n}, with

d
(B z) = (Z sa’“P“’“> (@),

Bt = {(ak,ak),k = 1,...,d},
such that (A0)-(A3) hold.
Let us stress that the Auto-Associative Perceptron (3) does not belong to
the AAA class since it does not verify conditions (A0)-(A3) in the general
case. This can explain the poor approximation behavior of the Perceptron,
since the following section shows that assumptions (A0)-(A3) involve
important consequences for the approximation properties of the model.

2

r(d)

2.2 Approximation properties

We present how to build an AAC model iteratively. Then we show that the
proposed iterative scheme consists in approximating the data set better
and better by manifolds of increasing dimensions.

] stands for the operator composition, exponents stand for indices and not for powers.



2.2.1 The first-iterated model

The following lemma will prove extremely useful in the sequel. It offers a
mean to build the second-iterated model starting from the first-iterated
model, or more generally, to build the d-th iterated model starting from
the (d — 1)-th.

Lemma 2.1 The residual errors are orthogonal to the first axis :
<a1,rj(1)> =0, Vje{l,...,N}. (4)
Proof of Lemma 2.1: Using the definition of r7(1), il follows that
<a1,rj(1)> = <a1,a:j — SalPalxj> = (Id]R — PCLlSal) (P“lxj) =0,

in view of (A1). O
Condition (A1), which is essential for this lemma, means that the restora-
tion function S is a right-inverse of the projection function P ascalar
restoration-projection is the same scalar. The question is then to know if
there exist restoration functions verifying an inverse condition, that is to
say se' pe’ (27) = 27, Vj € {1,..., N}, in order to get a perfect restora-
tion /(1) = 0, V§ € {1,...,N}. The answer is negative, since, in most
cases the projection is non-injective on the data set X. However, we shall
see in Section 3 that it is possible to choose an axis a' allowing a good
quality restoration s°' pe! (29) ~ a9, Vje{l,...,N}.

2.2.2 The second-iterated model

The principle is the following: 2’ points are projected and restored a
first time, then the restoration error is measured by r’(1) = (Idgn —

S"‘lPal)(mj), and the same work is repeated on these residuals. By
Lemma 2.1, they are located in the a' orthogonal subspace. Conse-
quently a? and 5" can be chosen in the same subspace. This is why
assumptions (A2) and (A3) can be made without loss of generality.
Moreover, this is the basis of model properties enumerated in Theorem
1. After the second step dealing with the residuals, we have G2 (62, zl) =

(Idrn — 5o P“Q)(rj(l)). Replacing (1), we get the equation of the sec-
ond iterated model:

G*(B,2) = (Idsr = 5% P ) o (Idsn — 5" P"") (2).

This scheme can be repeated an arbitary number of times to get the
general d-th iterated model.

2.2.3 The d-th iterated model

The d-th iterated model is built iteratively with the same principle:

G4 B, = (Ian _ S“dpad) 0GB, with 8% = U (@, o).



Data are approximated along orthogonal directions a*, k =1,...,d. This
spares the curse of dimensionality by only considering interesting direc-
tions. The main problem is then the choice of the axes, based on Projec-
tion Pursuit (PP) methods [11]. A function I(a, X), called index, is max-
imized with respect to a. The optimization of I has been widely studied
and efficient algorithms are now available to perform a Projection Pursuit
[19]. Two main choices of index can be found. In the PCA case, data are
assumed to be Gaussian and the index is given by I(a, X) = var ((X, a)).
At the opposite, one may choose axes along which the data distribution is
non Gaussian [13] in order to see the specificity of the data set. An index
appropriate to our problem is proposed in Section 3.

This kind of approach, based on an index maximization, is used in ap-
proximation problems [16] where the functions 5" are determined by the
regularization functional. In Projection Pursuit Regression (PPR) algo-
rithms [7, 12] the choice of the functions 5" is left to the user. In our
case, the class of the restoration functions is a degree of freedom of the
model as well. The parameters a® of the d-th restoration function are
computed by minimizing the d-th total residual error Rg:

N
d .

o :argmmg ‘
[e%

j=1

See Section 3 for the example of spline functions. Before this, let us give
some properties of the model which do not depend on this choice.

2

P(d—1) — S*P* 1 (d— 1)

()

Theorem 1 AAC models share the following properties:
1. The d-th iterated model represents a d-dimensional manifold.

2. The total residual error Rq is a decreasing function of the model
dimension d.

3. With d = n, the model is exact.

In other words, the previous iterative scheme allows to approximate data
better and better by manifolds of increasing dimensions. For instance, the
first iterated model represents a curve without singular points. To prove
Theorem 1 we need two lemmas.

Lemma 2.2 <Tj(d+1),ak> =0, foralll<k<d+1and1<j<N.

Lemma 2.3 Gradient of the i-th coordinate of d-th iterated model can
be expanded in the {a',...,a%} basis as VG¢ = o' + U with U €
[a',...,a%] foralld4+1<i<n.

Proofs of these lemmas are postponed to the appendix. Let us prove now
the theorem.
Proof of Theorem 1

1. We first prove that the d-th iterated model represents a d-dimensional
manifold. In the {a',...,a%} basis (assumption (A2)), the d-th it-
erated model is defined by a set of (n — d) equations G¢(3,z) = 0,
i=d+1,...,n. A well known result [23] states that a set of equa-
tions define a d-dimensional manifold if their gradients are linearly
independent. In view of Lemma 2.3, they can be written as

VG =d' + U with U € [a',...,a%] i=d+1,...,n. (6)



Consider a linear combination of these vectors equal to zero and
show that it implies that each coefficient is zero.
n

Let {Ai }a+1<i<n be aset of scalars such as Z )\Z'VGf = 0. Thanks
i=d+1
to the expansion (6), we can write the equation

f: Xia' + }n: AU =0

i=d+1 i=d+1
and as U%" € [a', ..., a", it implies:
n
E /\ial =0.
i=d+1

Hence, the unique solution is the zero vector since the {a‘};<;<q are
linearly independent (A2), and we have a d-dimensional manifold.

2. By definition (see (5)):

>

Since the axes {a’}1<;<n are orthogonal, the residual 77(d + 1) can
be expanded as

> (@) - (7)) (1)

In view of Lemma 2.1, the expansion can be limited to the {a’}a+1<i<n
axes:

j 2
—gepe’t (d)H

d+1H

2

7 (d+1) H

2

P <min s 3 () - ((57)) (7P 0)

j=1 Jj=11i=d+1

In particular, the minimum is less than the total residual obtained
by choosing a® such as <S°‘, al> =0, ¢ > d+ 1, or equivalently such
as S® € [a',...,af).

> |raenf <3 3 () =

j=14i=d+1 7

|l

M=

1

The total residual sequence is decreasing.

3. Applying Lemma 2.2 with d = n — 1, it follows that residuals 77 (d),
j=1,..., N are orthogonal to a R" basis (see (A2)). Consequently,
they are zero, and the model is exact. O

We can take profit of these properties to define the information ratio of
an AAC model similarly to (2).



Definition 2.6 We define Qq the information ratio represented by the
d-th iterated model:

N 2 N
del—zj\ﬂ(d)H /Z\

It is clear that Qo = 0. Besides, Theorem 1 shows that (Q4)q4 is increasing
and @, = 1. Therefore 0 < Q4 < 1 when 0 < d < n, and the information
ratio behaves as presented in figure 2.

2
|| .

Qd

0 n

Figure 2: Behavior of the information ratio Q4 for 0 < d < n. d stands for the
dimension of the model and n for the dimension of the space.

This quantity allows to choose the model dimension according to the in-
formation ratio to represent. Let us note that these properties are the
straightforward generalization of PCA ones. Comparison between PCA
and AAC models is studied in the next section.

2.3 Comparison of PCA and AAC models
Theorem 2 PCA is the only additive AAC model.

Theorem 2 states first that PCA can be seen as a particular AAC model.
This fact is not surprising since a linear subspace is also a manifold. The
converse result is more interesting. Any AAA model is necessarily a PCA
model. AAC models appear a posteriori as the more natural generaliza-
tion of PCA, additivity being not possible. Theorem 2 also explains why
Perceptron models (3) do not verify (A1)-(A3).

The proof is divided into a sequence of four lemmas. Lemmas 2.4 — 2.6
are used to show that PCA is an additive AAC model, and Lemma 2.7
is used to show that it is the only one. Proofs of these Lemmas can be
found in appendix or in [15].

Lemma 2.4 PCA is a linear AAA model.



Lemma 2.5 (Relation between AAA and AAC models).
Let F* be a d-th iterated AAA model and G*(8%,.) = Idgn — F4(B8%,.):

G B ) = — (Z sa’“Pak> ().

If PYs =0 for1 < j <i<n, then GYB%.) is a d-th iterated AAC
model, with the same projection and restoration functions,

cﬂﬁm-(ﬂmmw%ﬁ>m.

k=d
The proof is based on an algebraic lemma.

Lemma 2.6 (Relations between polynomial Toots and coefficients).

1 d
[T =& = (-)rorx®, (M

k=0
where oy is the symmetrical root function:
ok = Z & - &ix&iy for k>0, and oo = 1.
1<y <ig---<ip<d

Lemma 2.6 is used in a slightly different form to prove Lemma 2.5 in
appendix.
Lemma 2.7 If an AAC model is additive, then P s = 0,1<j5j<i<

n.

Proof of Theorem 1: Lemma 2.4 and Lemma 2.5 yield that PCA models
are linear AAC models.
Conversely, let us consider a d-th iterated additive AAC model

d
Fl(B2) =308 P (@),
k=1

with the following conditions:

o PS5 Z—(for1<i<j<n (assumption (A3)),

o P"5* =0 for1<j<i<n (Lemma 2.7).
This summarizes as P s = 0vi # j. It can bevrewritten with scalar
products as <Sa7,ai> =0 Vi # j. This forces S (t) = fI(t)a’, t € R,
using (A2), for functions f/ : R — R, Vj € {1,...,d}. Since condition
(A1) requires that <Saj,aj> = Idg, it results that f7(¢) = t. Finally, F*

can be represented as

d ) _
F(p%,2) = P (2)a’.
=1
This is the d-th iterated PCA model. O



3 Implementation

The algorithm to build the d-th iterated model is derived from the prin-
ciple described in section 2.2.3.

3.1 Algorithm

The algorithm is presented in figure 3.1.

1. Initialization :
d+— 0,

r7(0) <, j=1,...,N.
2. Computation of 39+1:

o Computation of a%*1:

a™! = argmax I (a, {r’(d)}h1<;<a) - (8)

e Computation of a?*1:

ri(d) — scwwd“rf(cz)u2 . (9)

N
a®tl = arg min E ‘
«
j=1

3. Residuals update:
ri(d+1) — ri(d) — 5o pa
d—d-+ 1.

d+1

ri(d), j=1,...,N,

4. Go to 2. if necessary.

Figure 3: Iterative algorithm for AAC models building.

Optimizations steps (8) and (9) depend on the choices made for the pro-
jection index and for the restoration functions. Nevertheless, it is impor-
tant to note that the algorithm convergence remains independent of these
choices since Theorem 1 ensures us that this algorithm ends up when
d = n, and that the information ratio increases at each iteration. In prac-
tice, the user can determine the model dimension for a given information
ratio. In the next paragraph, we describe the optimization steps (8) and
(9) for a particular choice of restoration functions and projection index.
For sake of simplicity, the following presentation is done for the first it-
eration and the iteration index is given up. These simplifications can be
done without loss of generality since the principle of (8) and (9) remains
the same at each iteration.

10



3.2 Restoration functions

The class of restoration function determines the nature of the model. For
instance, Lemma 2.4 asserts that choosing linear restoration function leads
to a PCA model. We propose here to choose spline restoration functions,
since they are proved their efficency in regression problems [10]. More
generally, any set of functions used in regression frameworks could be
used here (orthogonal functions, kernels ...).

Let T be a subdivision of an interval [a, b]: Ty = {a = to,...,tm+1 = b}.
A point ¢;,,0 < i < M + 1 is called a knot and a point ¢;,1 < i < M is
called an inner knot (M represents then the number on inner knots). The
restoration functions are chosen as

k
Sit e sa(Tu) 1<i<n, 1<k<d,

(3

with s3(7Ta) the set of cubic splines built on the Ty subdvision. The
choice of the knots number M is crucial, it determines the dimension of the
linear space s3(T) and the complexity of the model. It can be determined
by cross-validation [28, 6] to obtain a balance between approximation and
generalization. Positions of the knots are determined so as to maximize
the distribution uniformity of the projected observations in the intervals
of Tas. The set of parameters « is then obtained by (9) which reduces
in this case to the inversion of a linear system. This estimation can also
be interpretated as the building of a restoration function S verifying
S*P%(z?) ~ 27, V¥j € {1,...,N}. Comparing this condition to (A1)
P?S* = Idg, it appears that the approximation results of the model are
closely related to the choice of the projection axis. This is discussed in
the next paragraph.

3.3 Projection index

It has already been noticed that the best case S*P*(z’) = 27, Vj €
{1,..., N} occurs only when the projection function is injective on the
data set (figure 4b). The role of the index is then to encourage projec-
tion functions for which this condition is ”almost” verified. This can be
quantified by counting the number of points in the data set which are
closest neighbour in R™ and which projections are not closest neighbour.
Figure 4 illustrates this principle. In the first case (figure 4a), two points
which are closest neighbour in R are not closest neighbour in R”, and the
projection leads to superimpositions.

The index can be described as follows:

N
I(a,X) = ZZ@ (xj closest to xl) d (P“(xj) closest to P“(:ri)) .

i=1 j#i

® denotes the indicator function: ®(P) =1 if P is true, 0 if not.

11



uonosfoid ap axy

Axe de projection

(a) Axe which does not preserve

the neighbourhood structure.
(b) Axe which preserves

the neighbourhood structure.

Figure 4: Choosing the projection axis.

For mathematical purposes, the index can be rewritten as

I(a, X) = ;Jl:[ (<I> [P“ (dx“f’(” - da:”) > o] E) [P (dw o0 | dy J) < o]
+ @ [P (o' — da'7) < 0] @ [P (da*) +da) > 0]),
(10)

where dz¥ = z° — 27 and 2*® represents the closest neighbour of z':
$(i) = argmin ||lz* — 27|
JF#i

The next lemma is a straightforward consequence of (10).
Lemma 3.1 The index shares the following invariance properties :

o I(a,sX+t)=1(a,X), t€R", seR,

e I[(Da,DX) = I(a,X) with ‘DD = 1I.
The first invariance property with respect to translation and scale indi-
cates that this index belongs to the class III defined by Huber [18], which
is well-adapted for Projection Pursuit algorithms. The second property
expresses that the search for the axis does not depend on the orientation
of the data set (rotation and symmetry invariance). Similarly to the in-

formation ratio in paragraph 2.2.3, a parametrization ratio 0 < K4 <1 is
then defined.

Definition 3.1 We define K4 the parametrization ratio represented by

the d-th axis: L

Ka=~1 (' {7 @hsen)
This index (10) is not continuous with respect to a. This makes any
descent method useless for its maximization. To overcome this problem,
we developped a simulated annealing algorithm described in [2, 3]. This
method ensures to reach the global maximum of the index during the step
(8) of the algorithm [8]. This whole scheme is tested on simulations in the

next section.

12



4 Validation on simulations

4.1 A simple example

This paragraph is devoted to the illustration of the building of a 2-
dimensional AAC model in R®. We show how residuals are reduced at
each iteration by projection on linear subspaces of decreasing dimensions.
Let us stress that simpler models would be much more efficient on this
academic example. The data set presented in figure 5a is simulated as
following:

z € [-1,1]

y € [0,4]

z = x4
where ¢ is a centered Gaussian variable. Data are approximatively dis-
tributed on a 2-dimensional manifold. The design of the model is done
according to the principle described in figure 3.1. A first projection axis
a' is found with a parametrization ratio K1 = 1. Residuals /(1) are lo-
cated in a plan orthogonal to a* (figure 5¢) with an associated information
ratio @1 = 0.76. The same approximation principle is iterated in [al]l.
A second projection axis a? is found with a parametrization ratio Ko = 1.
Residuals 77 (2) are located on a line orthogonal to a* and a? (figure 5d),
with an associated information ratio Q@2 ~ 1. The algorithm is stopped
and the resulting second-iterated model is presented in figure 5b.

4.2 TIllustration on a data set made of curves

In the following example, the AAC method is tested on a data set sim-
ulated by sampling a set of N curves {(s,g;i(s)),1 < j < N} on a fixed
n-subdivision (s;)1<i<n. The resulting data set writes

x={o) eR 2l = gu(s:), 1 S jS N 1<i <}

In practice we consider the case of translated curves g:(s) = h(t — s),
where h is the Hanning kernel, with n = 50 and N = 100 (figure 6a).
This kind of simulation is interesting for two reasons:

e Althought the data set is located in a 50-dimensional space, it can
be represented in a convenient way (figure 6a).

e The data set is simulated by varying only one parameter ¢. This
ensures that X" is located on a 1-dimensional manifold. Projection
on the principal plane illustrates this property (figure 6d).

Let us note that the problem of approximating curve sets has already
been addressed by Rice and Silverman [27]. They studied the effect of
introducing smoothing constraints on the PCA results. This idea of func-
tional PCA is developped in details in [24]. Besides, curve registration
approaches dedicated to this problem has been proposed [21, 25]. In this
paper, we focus on the comparison between PCA and AAC approxima-
tions.

13



(a) Data set. (b) Second-iterated model.

x 2

(c) First iteration residuals r7(1). (d) Second iteration residuals r(2).

Figure 5: Simulations in R3.
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(a) A part of the data set.
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(c) AAC simulations.
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(b) PCA simulations.
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(d) Principal plane projections.

Figure 6: Example on a data set made of curves.
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4.2.1 PCA model

PCA models are ill-adapted : as the data set has not a linear structure,
a 5-dimensional model has to be considered to get an information ratio
Qs equal to 0.95. This information ratio is reached at the expense of
a poor generalization behavior. Using a bootstrap technique, one can
simulate new curves with the PCA model (figure 6b). It appears that PCA
simulations are very far from the original data set. This phenomenon is a
consequence of the PCA over-parametrization: curves very different from
the original ones can be found in the 5-dimensional subspace represented
by the PCA model.

4.2.2 AAC model

A projection axis is found with a parametrization ratio K1 = 0.93. Since
parameter t is not a linear combination of the coordinates, it is unlikely
that an exact parametrization axis exists. Cross validation requires choos-
ing M = 18 knots, leading to an information ratio @1 = 0.95. The cor-
responding manifold is projected on the principal plane for visualization
(figure 6d). As the manifold remains close to the data set, simulations
with the AAC models are similar to the original curves (figure 6c¢).

4.3 Discussion

We have seen that AAC models can be more efficient than PCA models
when the data distribution is not Gaussian. However, AAC models suf-
fer from a higher computational cost due to the optimization (8) in the
step 2 of the algorithm. For instance, n evaluations of the index I (in
the case of a n-dimensional model) require a number of elementary oper-
ations proportional to n?N2. As a comparison, the equivalent operation
in the PCA case, which consists in computing the covariance matrix, only
requires a number of elementary operations proportional to n?N. Even
if this difference do not prevent the use of AAC models in usual cases,
it can become crucial for a very large data set. In such cases, a vector
quantization algorithm can be used as a preprocessing step [29] to reduce
the size of the data set.

5 Conclusion

In this paper, a nonlinear generalization of PCA is presented. Remarking
that PCA approximates data with linear subspaces, we proposed a method
based on manifold approximations. We show that additive models are
useless in this context and so, justify the use of composite models. AAC
models benefit from an efficient implementation thanks to an iterative
algorithm. Some approximation properties of this model are derived and
their consequences on the algorithm behavior are emphasized: reduction
of the mean square error at each iteration and convergence in a finite
number of steps. However, the computation of the projection axes, based
on a simulated annealing procedure, is a difficult task. The subject of our
current research is to find a projection index easier to maximize.
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Appendix: Proof of Lemmas

Proof of Lemma 2.2

The proof is by induction on d. Let us note Hg the d-th hypothesis
<rJ(d),ak> = 0,for1<k<dandVje{l,...,N}.

e For d = 1, equality <7’j(1)7 a1> =0, Vj €{l,..., N} is a consequence
of Lemma 2.1, and H; is true.

e Assume Hy is true and let us prove Hg41.
Let k € {1,...,d}, then for all j € {1,...,N}:

<rj(d + 1),ak> = <rj(d) gt petthya (d), ak>

<7’j(d),ak> - <Sad+1Pad+1rj(d),ak> .

Note t = P i (d) for sake of simplicity. Then,
<1"j(d+ 1),ak> = <rj(d),ak> - <Sad+l (t),ak> ,

with (r?(d),a*) = 0 in view of Hq and <Sad+1 (t),ak> =0 by (A3).
Consequently, {(r/(d+1),a*) =0 for k € {1,...,d}.

Consider now the case k = d + 1:

(Fd+1),a") = (P(@,a") = (8" P (@), 0

d+1 d+1 d

P d) — petT gt et
(IdR - Pad“sad“) (t).

+1

r’(d)

(A1) implies P*""" 5" = Idg and (+/(d+1),a*t') = 0. The
two previouses results prove Hg .

As a conclusion, (r/(d+1),a") =0, 1<k <d+1andVje{l,...,N}.
O

Proof of Lemma 2.3

We show by induction on d that G¢ gradient can be expanded as :
VG! =d' + U with U € [a',...,a%, i=d+1,...,n. (Hy)

In the orthogonal basis {a',...,a?} (assumption (A2)), the d-th iterated
model writes

G4 (B, z) = (Id]Rn - sadpad) G (B z).

Expanding the composition product and remarking that in this basis
P G4 rewrites Gg_l, it follows

Gd(ﬁd,x) _ Gd_l(ﬂd_l,x) _ Sang_l(ﬁd_l,f).
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The set of points represented by G? is composed of the zeros of the (n—d)
following functions:

Gl z) = G (BT ) — SNl (BT e), i=d 41, n. (11)
e With d =1, we get :

dsy”
dt

1 ; .
VG; =a' — i=2,...,n,

and H; is true.
e Assume Hg_; is true and let us prove Hy. Differentiating equation
(11) it yields:

ad
VG =vGeit —vay! dsi
i dt

G&l o i=d+1,...,n.  (12)
Applying Hq—1, we get VGEI_1 =a' + U and VGj_l =a’+
U? b4 with ¢ = d +1,...,n. Replacing in (12), VG rewrites
VG{=d +U", i=d+1,...,n,
with the following definition
Ut =o'+ U Ut

As a consequence, U%" € [a',...,a%] and Hy is proved. a

Proof of Lemma 2.4

k
Let us consider the retroprojections S (t) = ta*, t € R, o* = a* for
k =1,...,d as particular restoration functions. The d-th iterated AAA
model can be written

d
d(pd _ k\ k

which is the d-th iterated model built by PCA. Besides, since PCA axis
are orthogonal, it is straightforward to verify (A1)-(A3). O

Proof of Lemma 2.5

Consider (7) with X = Idg~» and &, = 5°" pa" | This is possible because
operators Idgn and SakP“k commute. We have

1 d
[]xden — 52" Py =S (-1)* 2,

k=d k=0
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with Zy = S go'k patt | ga'2 pa'2 ga'l pa'l g b0 and
1<iq <ig-<ix<d
Zy = Idgrn. Expand the first terms of the sum:

1 d 4
| ([T RVRS U o
k=d k=1 k=2
d
= el )+ S
k=2

Assuming PS5 =0 for 1 < j < i <d, and applying (AO0), it follows
that Zx = 0 for k = 2,...,d, and G%(8%,.) is the d-th iterated AAC
model. d

Proof of Lemma 2.7

Les us write the i-th iterated AAC model, with 1 < i < n, as

1

G'(6',) = [[Udan -5 P™)

k=1
i i ! k k
= (Idgn —S“P")o ] (Idan — S* P*)
k=i—1

— (IanisaiPa OG’L 1 ’L 1

= (Idzn — S P") <1an - Zsa P >

since all the iterated models are additive by assumption. Composition
products are then expanded as:

i -1
G’L(/BZ,) _ Ian - Zsakpak + Zsa7'Pa SakPak.

k=1 k=1
Since the model is assumed to be additive, it follows that

3o s peset Pt <o,

k=1

This can be rewritten as
i-1
vz e R, S5 prset (<akx>) —o. (13)
k=1

In particular, taking z = Aa’ in (13) with A € R and 1 < j <4 — 1 yields

YAER, 35U PY 5" (0) + 57 PUSY (V) =0, (14)
P
in view of the axis orthogonality (A2). Using now condition (AO0), (14)

becomes C
VAER, S%P*S*(\)=0. (15)
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By projecting (15) on axis [a’] and using condition (A1), it follows that
YAER, P*S*(\) =0,

which is the expected result: PS5 — 0 for 1 <j<i<n. O
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