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Abstract: Electroencephalography (EEG)-based emotion recognition is an important element in
psychiatric health diagnosis for patients. However, the underlying EEG sensor signals are always
non-stationary if they are sampled from different experimental sessions or subjects. This results in the
deterioration of the classification performance. Domain adaptation methods offer an effective way to
reduce the discrepancy of marginal distribution. However, for EEG sensor signals, both marginal
and conditional distributions may be mismatched. In addition, the existing domain adaptation
strategies always require a high level of additional computation. To address this problem, a novel
strategy named adaptive subspace feature matching (ASFM) is proposed in this paper in order to
integrate both the marginal and conditional distributions within a unified framework (without any
labeled samples from target subjects). Specifically, we develop a linear transformation function
which matches the marginal distributions of the source and target subspaces without a regularization
term. This significantly decreases the time complexity of our domain adaptation procedure. As a
result, both marginal and conditional distribution discrepancies between the source domain and
unlabeled target domain can be reduced, and logistic regression (LR) can be applied to the new
source domain in order to train a classifier for use in the target domain, since the aligned source
domain follows a distribution which is similar to that of the target domain. We compare our ASFM
method with six typical approaches using a public EEG dataset with three affective states: positive,
neutral, and negative. Both offline and online evaluations were performed. The subject-to-subject
offline experimental results demonstrate that our component achieves a mean accuracy and standard
deviation of 80.46% and 6.84%, respectively, as compared with a state-of-the-art method, the subspace
alignment auto-encoder (SAAE), which achieves values of 77.88% and 7.33% on average, respectively.
For the online analysis, the average classification accuracy and standard deviation of ASFM in the
subject-to-subject evaluation for all the 15 subjects in a dataset was 75.11% and 7.65%, respectively,
gaining a significant performance improvement compared to the best baseline LR which achieves
56.38% and 7.48%, respectively. The experimental results confirm the effectiveness of the proposed
method relative to state-of-the-art methods. Moreover, computational efficiency of the proposed
ASFM method is much better than standard domain adaptation; if the numbers of training samples
and test samples are controlled within certain range, it is suitable for real-time classification. It can be
concluded that ASFM is a useful and effective tool for decreasing domain discrepancy and reducing
performance degradation across subjects and sessions in the field of EEG-based emotion recognition.
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1. Introduction

Affective computing, which integrates a user’s emotions into human-computer interaction, has
attracted much research attention in recent years. Emotion recognition, one of the most important
elements in affective computing, aims to create affective user interfaces between humans and
computers and to help in detecting psychiatric health in patients. A variety of measures such as facial
expression, speech, electrocardiograph (ECG), electromyogram (EMG) and Electroencephalography
(EEG) [1-6] have been used for emotion recognition; of these, methods based on EEG signals are
attracting increasing levels of attention due to their objective evaluation and immediate responses
to emotional stimuli [7-9]. In general, to improve the spatial resolution of EEG, 64 or more sensor
electrodes are needed in order to record EEG signals [10].

The classification of EEG signals requires the extraction of useful features using an adequate
transformation of the raw EEG signal [11-13]; following this, various types of classifiers such as
a support vector machine (SVM) and linear regression (LR) can be implemented with multiclass EEG
signal classification. However, it is worth mentioning that the above classification strategies involve
the training and testing of the classifier for each subject. Thus far, it has remained difficult to classify
EEG patterns across subjects with a conventional classifier because of the variability between subjects
and the high levels of non-stationarity of EEG sensor signals [14]. Studies in the literature [15,16] have
proven factors causing non-stationarity. In EEG-based emotion recognition systems, the distribution
between the training and testing samples may be mismatched if they are sampled from different
experimental sessions or subjects. For a single subject on a given day, well-trained classifiers can
perform accurately; however, the performance is usually degraded on subsequent days when using
the same experimental setup. In across-subject classification problems, the training and test data are
usually sampled from different probability distributions. Thus far, most studies have focused on
selecting features or channels [17-20] and have neglected to consider the distribution discrepancy
between subjects.

Recently, domain adaptation learning techniques, which have been proven to be effective in
reducing the difference in distributions between domains, have been vigorously investigated for
cross-domain knowledge adaptation problems. Domain adaptation is typically aimed at identifying
common representations across training and test domains and building classifiers which are robust to
mismatched distributions, assuming that the input distributions of training and testing sessions are
different, while the conditional distribution of output given input remains unchanged.

To overcome the performance decrease caused by the non-stationarity of EEG sensor signals,
several domain adaptation methods have been proposed [21-23]. In [15], Sugiyama et al. applied
a covariate shift adaptation method to a brain-computer interface (BCI) competition dataset to analyze
non-stationary EEG signals in different sessions. They assumed that although the marginal distribution
between the subjects or sessions was mismatched, the decision rule remained constant. To correct
the covariate shifts, they utilized the Kullback-Leibler importance estimation procedure to re-weight
the training data and correct the difference between different subjects or sessions. More widely used
methods attempt to employ transformation to project the source and target domain onto a subspace.
In previous work [24], a new domain adaptation method known as transfer component analysis (TCA)
was proposed to learn some transfer components across domains in a reproducing kernel Hilbert space
(RKHS) using the maximum mean discrepancy (MMD) constraint [25]. In this subspace, the marginal
distributions of data in different domains are similar to each other. As a result, any supervised method
can be applied to the new source domain to train a classifier for use in the target domain. On this
basis [26], a novel transfer joint matching (TJM) approach has been put forward in the literature for
model feature matching and instance reweighting in a unified framework. Specifically, TJM aims to
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construct a new feature representation that is invariant to both the distribution difference and the
irrelevant instances. In [27], a reconstruction strategy based on sparse coding was used in an attempt
to construct robust sparse representations of both source and target data to obtain a well-aligned
feature space, in order to minimize the distribution divergence between the training and test data.
The authors incorporate this criterion into the objective function of sparse coding to make the new
representations robust to the distribution discrepancy. In addition, auto-encoder networks, which can
learn a common representation across training and test domains, have been successfully applied for
reducing the cross-domain discrepancy by utilizing the deep structures in the field, for example face
recognition and speech recognition [28-30].

In literature [31] a new EEG feature selection approach was developed: transfer recursive feature
elimination (T-RFE), for cross-subject emotion classification. The effectiveness of the T-RFE algorithm
for such cross-subject emotion classification paradigm is validated by a database for emotion analysis
using physiological signals (DEAP) [32], and outperforms several recent reported works on the same
database. The authors of [31] proposed a semi-supervised strategy by utilizing a validating set with
the emotion class labels rom the target domain. This is a successful attempt to handle the cross-subject
emotion classification in the DEAP database. The authors of [33] proposed an adaptive stacked
denoising auto-encoder (SDAE) to tackle cross-session mental workload levels classification tasks
using EEG. The algorithm of the adaptive SDAE consists of two steps: (1) initialization of the deep
model; and (2) the adaptive classification by iteratively tuning the weights between the adaptive layer
and the previous layer of the network. The results indicate a higher performance of the adaptive
SDAE in dealing with the cross-session EEG features. In [22], Zheng et al. mainly explored two types
of subject-to-subject transfer approaches without labeled target data. One is to exploit the shared
structure between training and test data. The other is to train multiple individual classifiers on source
subjects and transfer knowledge about classifier parameters to target subjects. The experimental
results show a mean accuracy of 76.31% in comparison with a conventional generic classifier, with
56.73% on average. However, this approach requires that there are enough subjects in the database,
and it cannot handle the session-to-session experiment. In [34], a novel strategy called the subspace
alignment auto-encoder (SAAE) is proposed to combine the auto-encoder network and the subspace
alignment solution in a unified framework to handle the unsupervised domain adaptation problem for
EEG-based emotion recognition by transforming features into the domain-invariant subspace. SAAE
exhibits better performance when compared to the state-of-the-art methods. However, for any new
samples from the testing sessions, the domain-invariant feature must be relearned. This involves
significant additional computation, and renders SAAE unsuitable for real-time classification.

In addition, the domain adaptation strategies mentioned above are actually a trade-off between
learning domain-invariant feature and retaining information in both source and target domains.
Transforming the data to an intermediate common shared subspace may lead to information loss
in both source and target domains. Moreover, these domain adaptation methods learn common
representations by assuming that the marginal distribution of training and testing sessions are different,
while the conditional distribution remains unchanged. However, for the EEG sensor signals, both
marginal and conditional distributions may be mismatched due to fluctuations in user attention level
and user fatigue.

To solve these problems, a fast domain adaptation strategy known as adaptive subspace feature
matching (ASFM) is proposed in this paper. In this method, we jointly adapt both the marginal
and conditional distributions within a unified framework, as shown in Figure 1. Specifically,
instead of tuning regularization parameters in the objective function like most domain adaptation
methods, this approach involves learning a linear transformation function which matches the marginal
distribution of the source and target subspaces without a regularization term. This means that the time
complexity of our domain adaptation procedure is significantly reduced.

In this study, by modeling each channel band power as a separate feature, an efficient feature
known as differential entropy (DE) [11,12] was used to measure the complexity of the EEG signals
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forming the input of the ASFM model. In ASFM, the | largest eigenvalues induced by principal
component analysis (PCA) are first selected for each domain as the bases of the source and target
subspaces. Then, the linear transformation matrix S is learned by minimizing the Bregman matrix
divergence. This step allows us to directly move the source and target subspaces closer without
unnecessary data projections. Additionally, any supervised method can be applied in the new source
domain to train a classifier for classification in the target domain, as the aligned source domain follows
a distribution similar to that of the target domain. In order to match the conditional distributions, we
try to estimate the prediction probability for an input target sample in the aligned subspace, and move
the confident predictions into the training set to adjust the conditional distributions. Note that our
ASFM is an unsupervised strategy without any labeled test data.

Result

Classifier Learning Classifier

xlrain + x pseudcT T Xlest
_______________________ -

Conditional Distribution Adaptation

>

+

Fast Marginal Distribution Adaptation

Adaptive Subspace Feature Matching

Preprocessing and Feature Extraction

1 1

Labeled EEG Unlabeled EEG
Trainning Data Test Data

Figure 1. The flowchart of the Electroencephalography (EEG) emotion recognition system integrating
the proposed domain adaptation method.

The major contributions of this research can be summarized as follows:

1. In contrast to the conventional domain adaptation method, we combine the marginal and
conditional distribution adaptation strategies in the subspace, meaning that the new feature is
effective and robust for substantial distribution discrepancies;

2. Although the classifier in our proposed method needs to be updated along with the newly
obtained EEG data, the computational efficiency is much better than standard domain adaptation,
and it indicates the capability for the online implementation of the proposed algorithm when the
number of training samples and test samples is controlled within certain range;

3. Our work is intended to provide evaluation and analysis of several state-of-the-art domain
adaptation techniques in the field of pattern recognition for researchers aiming to apply these to
non-stationary EEG signal classification.

The remainder of this paper is organized as follows. In Section 2, the proposed experimental
design is introduced. Section 3 gives the details of the proposed ASFM method. Section 4 presents
the experimental results and a comparison with state-of-the-art methods. In Section 5, a discussion
and tools for analysis are given. The paper concludes in Section 6 with a summary of our study and
possible future extensions.
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2. Experiment Design

This study was performed on the publicly available emotion dataset — Shanghai Jiao Tong
University (SJTU) emotion EEG dataset (SEED) (http:/ /bcmi.sjtu.edu.cn/~seed/) [13] in order to
investigate the effectiveness of the proposed domain adaptation algorithms. The SEED dataset is the
best choice for evaluating the influence of distribution discrepancy both across subjects and sessions
for non-stationary EEG signal classification, since each subject participating in SEED underwent the
experiments for three sessions with an interval of one week or longer. In SEED, EEG signals from a
total of 15 participants (eight females and seven males with an average age of 23.27) were recorded
using an ESI NeuroScan system with 62-AgCl-electrode cap (channels) electrodes at a sampling rate
of 1000 Hz. Each subject was exposed to stimulation from Chinese film clips (since factors related
to native culture may affect elicitation in emotional experiments). For the feedback, participants
were asked to assess their emotions as positive, neutral or negative immediately after watching each
film clip. Participants were told to report their emotional reactions to each film clip by completing
the questionnaire immediately after watching each clip. The questions are as follows: (1) what they
had actually felt in response to viewing the film clip; (2) how they felt at the specific time they were
watching the film clips; (3) had they watched this movie before; (4) had they understood the film clips.
They also rate the intensity of subjective emotional arousal using a 5-point scale. If the target emotions
were elicited, the corresponding experiment epochs were added into the SEED dataset.

For each participant in SEED, each positive, neutral and negative emotion has five corresponding
emotional clips, and each trial lasts about four minutes. The order of film clips is arranged in advance
so that two film clips targeting the same emotion are not shown consecutively. As shown in Figure 2,
there is a 5-s hint before each clip and 45 s of feedback after each clip. The SEED dataset provides EEG
signals which are down-sampled to 200 Hz; all of the EEG data underwent manual inspection to remove
the samples which had been seriously contaminated by electromyogram (EMG) and electrooculogram
(EOG). In addition, EOG signals were also recorded to mark blank artifacts. A bandpass filter was
applied between 0.3 Hz to 50 Hz to preprocess the EEG data, in order to filter the noise and remove
these artifacts. For each experiment, there are about 3300 clean epochs in total in each channel; each
epoch lasts for 1 s without overlapping.

Hint of start s sti:\n/ISIval t?on == Self assessent s=p Rest

5 sec 4 min 45 sec 15 sec

Figure 2. Protocol for the electroencephalography-based emotion recognition experiment (adapted
from [13]).

3. Proposed Method

3.1. Feature Extraction and Normalization

Various types of features, such as power spectral density (PSD), differential entropy (DE),
differential asymmetry (DASM), rational asymmetry (RASM), and asymmetry (ASM) have been used
in EEG-based emotion recognition. According to the analysis results presented in [11-13], a simple and
efficient feature known as differential entropy (DE) shows a relatively balanced performance compared
with other features. DE is defined as:

2 2
1 (x—p), 1 2
log — exp=—3 dx = 5 log 2mec (1)

where the time series X obeys the Gauss distribution N(y,¢?). Obviously, the original EEG

[o0] X —
h(X) = — exp( ZUZV)

signals do not follow a certain fixed distribution. However, authors of [11,12] have proven that: after
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band-pass filtering in a certain band, the probability of sub-band signals meeting Gaussian distribution
hypothesis is greater than 90 percent. Therefore, in this paper, the time series X refers to EEG signals
after band-pass filtering in the five frequency bands: delta (1-3 Hz); theta (4-7 Hz); alpha (8-13 Hz);
beta (14-30 Hz); and gamma (31-50 Hz). For each frequency band, we can get the corresponding
time series X, then calculate corresponding DE feature following Formula Equation (1). Although DE
can achieve significantly better performance, there are two difficulties with this approach. Due to the
non-stationarity in the EEG sensors, the same signal may indicate different concepts under different
conditions. In other words, the conditional probability may change for samples collected from different
participants. Conventional DE features give equal treatment to all of the training samples; hence,
samples with the same emotion but collected from different participants cannot be distinguished.
In this work, a general coding scheme which takes into account the variation in participants is used to
enrich the DE feature. Suppose there are N participants in the training set. The N dimensions extra
feature vector of the gth sample H, € RN is defined as: H; = [hy, h, ..., h, ...hN]. If this sample in the
training set is from the pth subject (N subjects in total), 1, = 1 and is 0 otherwise. Therefore, the kth
element /. in the N dimensions vector H, can be defined as:

hk:{1 ifk=p ?

0 otherwise

In this work, if there are M samples from the source domain and there are N participants in the
training set, then we can augment the DE feature of the gth sample in the training set by concatenating
the original features x € RM and the extra feature vector Hg as:

—~ X,
Xy = [Hﬂ e RM+N (3)

In short, the features of conventional DE have been extended to carry more information about the
background. In this study, the augmented DE was calculated using the standard five frequency bands
(delta: 1-3 Hz, theta: 4-7 Hz, alpha: 8-13 Hz, beta: 14-30 Hz, gamma: 31-50 Hz). Thus, there are
325 dimensions of features in total, since each frequency-band signal has 62 channels and there are
15 participants in the SEED dataset.

3.2. Adaptive Subspace Feature Matching

In this study, the augmented DE feature vectors extracted from samples in both the training
and test sets were used as the input to our ASFM model. In the source domain, there are ns
labeled samples in d dimensions (d = 325), denoted as Xg = [X;s1, Xs2, ..., Xsns| With their class labels
Ys = [Ys1,Ys2, - Ysns], where xg; is the DE feature of the i-th sample from the training set and y; is its
corresponding class label. Similarly, feature vectors extracted from the test set are defined as the target
domain and are denoted as X1 = [x41, X12, ..., Xt |, where xy; is the DE feature of the i-th sample from
the test set. Given a labeled source domain Xs and unlabeled target domain Xr, the problem to be
addressed is how to learn a new feature representation to reduce the marginal distribution discrepancy
between Ps(Xs) and Pr(Xr), and the conditional distribution discrepancy between Ps(Ys | Xs) and
Pr(Yr | Xr).

As shown in Figure 1, ASFM employs a two-step strategy. In the first step, the augmented DE
feature X in the source domain is aligned to the target domain along with its class label by using
a fast marginal distribution adaptation strategy. In the second step, logistic regression is applied to the
new source domain to train a classifier for use in the target domain. Then, the conditional distribution
discrepancy is adapted by exploring the pseudo-labels of the target data. As a result, discrepancies
in both marginal and conditional distribution between the source domain Xg and unlabeled target
domain Xt can be reduced.
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3.2.1. Fast Marginal Distribution Adaptation

In order to match the marginal distribution of source and target domain, the subspace alignment
(SA) algorithm proposed in literature [35] is used in this paper. For simplicity, as shown in Figure 3,
principal component analysis (PCA) is chosen in this study for the selection of d eigenvectors
corresponding to the d largest eigenvalues. These eigenvectors are used as the bases of the source
and target subspaces, Zs and Z7. The common domain adaptation strategies used to constrain the
distribution discrepancy project both source and target data onto a common shared subspace by
minimizing the maximum mean discrepancy (MMD). However, due to the very large amount of
computation required, this strategy is unsuitable to be used for online classification. Thus, instead of
learning the transformation from source and target data directly, the proposed method tries to find the
linear transformation that best maps the source eigenvectors Zg onto the target eigenvectors Zr.

Transformed Transformed
Training Features Ps Test Features Py

+ A

New PCA Subspace
Zyans For Training Set

] || PcA PCA |
PCA ~—J» Subspace | Subspace (€— PCA
| Zs Zr |

LabelediTréining Unlabeled Test
Features Xg Features Xt

Figure 3. Architecture of the fast marginal distribution adaptation strategy. PCA: principal

component analysis.

Assuming that there exists a transformation matrix, S, which can align the coordinate systems of
the transformed subspaces Zg and Zr, the objective function can be expressed as:

min(||ZsS — Zr||7) o)

where ||- ||%_- is the Frobenius norm. Since the eigenvectors Zs and Zr extracted by PCA are orthonormal,
21Zs = Iand ZIZr = I, where I is the identity matrix. According to the invariance of orthonormal
operations of the Frobenius norm, ||ZsS — Zr||% can be re-written as:

E(S) = HZSTZSS—ZSTZTHi = HS—ZSTZTHi ®)

Therefore, the best approximation is to assume that when S* = ZST Z, the objective function is

a minimum. Given the source and target PCA subspaces Zg and Zr, the transformed source subspace
can be expressed as:

ZTyans = ZSZgZT (6)

By computing XsZt4ns = XsZs ZSTZT and Xt1Zr, the marginal distribution discrepancy between
Ps(Xs) and Pr(Xt) can be reduced. Since only PCA and matrix multiplication are used in this
transformation process, this method is very fast compared with other MMD-based domain adaptation
methods [24,26].

3.2.2. Conditional Distribution Adaptation

The above subspace feature-matching strategy is fast and effective; however, it still has one
drawback in that although the marginal distribution discrepancy between source and target data
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has been reduced, the conditional distributions may also be mismatched due to changes in user
attention level and user fatigue. The ASFM method, using a joint adaptation of conditional and
marginal distributions, is therefore proposed to address this issue. Since there is a large difference
between the marginal distributions of the training and test data, the problem of matching the source
conditional distribution with the target is non-trivial. Thus, we adapt conditional distributions in
the transformed subspace XsZty4s = XsZs Z;{ZT and XtZr. Our goal is to match the conditional
distributions PS(YS | XsZTyans; w) and PT(YT | XTZT).

Denote P = XsZ1y4s, and the transformed labeled source domain D = {(p1,Ys1) , ..., (Pns, Ysus) }-
Logistic regression is used to estimate the conditional distributions of the source domain Ps(Ys | P;w).

The probability model of logistic regression is parameterized by a weight-vector w and defined as:

1
1+ exp(—ywTp)

Ply|pw)= ,where y = £1 (7)
The gradient-descent algorithm is utilized to learn the parameter w. Then, the conditional
distribution of the source domain can be defined according to Equation (7):

1

Ps(Ys =1| P;w) =Ps(Ys = 1| XsZryans; w) = 1+ exp(—wT XsZrans)
rans

®)

However, Pr(Yr | XrZr) cannot be exactly estimated without labeled data in the target
domain. It is well known that labeling the sample is always time-consuming and requires specific
conditions. To solve this problem, we assume that Pr(Yr | X1Z7) =~ Ps(Ys | XsZ1ans; w); thus,
the pseudo-labels of the target data can be estimated. In order to achieve a more accurate approximation
for Pr(Yr | X1Z7), we propose an iterative pseudo-label refinement strategy to refine Pr(Yr | X1Zr).
In logistic regression, the probability Ps(Y | XrZt;w) is a natural metric of the certainty that X7Zr
belongs to the predicted label. Based on this probability, the confidence level q(X7Z), which is used
to decide whether this target sample can be moved into the training set, can be defined as:

)

o(Zp) = {1 if Ps(Y | XrZr;w) > T
0 otherwise
For EEG-based emotion recognition applications with a given training set U and a test set V, each
new sample is assigned a confidence level 4. If g = 1, this sample will be moved into the training set U,
and the conditional distribution Ps(Ys | XsZ1yans; w) will be readjusted. As the number of iterations
increases, Ps(Ys | XsZ1yans; w) can be iteratively refined. Eventually, both the marginal distribution
and the conditional distribution between domains will be reduced.
The pseudo code of our ASFM method is given in Algorithm 1.
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Algorithm 1 ASFM: adaptive subspace feature matching and classification.

Require:
Source data Xg, Target data Xt, Source labels Y, Threshold 7, Subspace dimension g,

Maximum Iterations: maxepoch
Ensure:

Y7 are the predicted labels for Target data Xr.
Calculate the source subspace: Zg «— PCA(Xs,d).
Calculate the target subspace: Zy <— PCA(Xr,d).
Align subspace from Zg to Zr to get new subspace: Z7yz5s = ZSZEZT.
Project source data to its new subspace: Ps = XsZ1yqs-
Project target data to its subspace: Pr = X7Zr.
Initialize w randomly and learning rate «.
for epoch=1,2,...,.maxepoch do
w < argminl(w, (Ps,Ys)).
Apply on all elements of Pr by using Equation (8).
Move ¢ confident inputs from test set to the training set by using Equation (9).
: end for
. Yt < classifier(Pr) by using Equation (8).

D A S > e

_= =

4. Experiment Results

In this section, an off-line experiment was first conducted on the SEED datasets to evaluate
the efficacy of the proposed ASFM. Then, to show the computational efficiency of the proposed
methods, a real-time experiment was also designed in this study. It should be noted that SEED
consists of 15 participants and each one performed the experiments three times; the interval of
two sessions is one week or longer. Therefore, we evaluate our ASFM model on two scenarios:
(1) subject-to-subject evaluation, where the training and test domains are from different subjects; and
(2) session-to-session evaluation, where the source and target domains are from the same subject but
different experiment sessions.

4.1. Off-Line Evaluation

In some scenarios, such as psychological analysis and disease diagnosis, we need to record all
of the samples in advance, then analyze the problem as a whole after data acquisition. Therefore, in
order to evaluate the effectiveness of the proposed ASFM for reducing the marginal and conditional
distribution discrepancy between training and test set, we first conduct an off-line experiment, in
which all of the test samples were concentrated into one target domain, and classified simultaneously.
We systematically compare the proposed ASFM model with several state of the art domain adaptation
methods. Firstly, conventional support vector machine (SVM) and logistic regression (LR) without
domain adaptation technology were trained as baseline by using Library for Support Vector Machines
(LIBSVM) [36] and Library for Large Linear Classification (LIBLINEAR) [37], because we chose LR
as the base classifier in our ASFM model. In addition, to testify the effectiveness of combining the
marginal and conditional distribution adaptation strategies together, we design this comparison named
“subspace feature matching (SFM)”. For SEM, we only match the marginal distribution by aligning the
PCA subspace as shown in Section 3.2.1, without moving confident samples from test set to the training
set. We systematically compared five state-of-the-art domain adaptation methods and subspace feature
matching. It is worth mentioning that, for these domain adaptation methods, LR is chosen as the base
classifier for fair comparison.

Auto-encoder (AE) [28];

Transfer sparse coding (TSC) [27];
Transfer component analysis (TCA) [24].
Transfer joint matching (TJM) [26];
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e  Subspace alignment auto-encoder (SAAE) [34];
e  Subspace feature matching (SFM) without adaptive strategy;

In addition, the min-max strategy is used to normalize the EEG trials in this paper. EEG feature
vectors extracted from the training and test set are denoted as Fs and Fr. For the off-line evaluation,
we concentrate Fs and Fr as F = [Fs Fr|, and our target is normalizing F to [L, U]. The formulation of
the min-max normalization is:

_ F—min(F)
~ max(F) — min(F)

«*(U—L)+L (10)

where X is the normalized data, and U and L are the upper and lower normalization bounds. In this
paper, U and L are as 1 and 0.

Table 1 shows the parameters of different methods. In this study, the SVM is employed by linear
kernel, and the parameter C is set by searching {0.01, 0.05, 0.1, 0.5, 1, 5, 10, 50, 100} to find the optimal
value. For LR, the parameter C was tuned in {0.01, 0.05, 0.1, 0.5, 1, 5, 10, 50, 100}. The structure of
conventional auto-encoder was set with two hidden layers and the number of hidden neurons is set
as 200. For TSC, the number of basis vectors in the dictionary was set to 150, sparsity regularization
to 0.1, and the number of iterations per TSC to 15. Subspace learning method TCA and TJM were
employed by radial basis function (RBF) kernel, and subspace bases were set as 80 and the adaptation
regularization parameter A is 1.0. For our adaptive subspace feature matching, the dimension of the
PCA subspace is set to all, and threshold T to 0.45, and the number of iterations is set to 1.

Table 1. Details of parameters used in different methods. SVM: support vector machine; LR: logistic
regression; AE: auto-encode; TSC: transfer sparse coding; TCA: transfer component analysis; TJM:
transfer joint matching.

Method Parameter Details

Linear kernel;

SVM the parameter C was set by searching{0.01,0.05,0.1,0.5,1,5,10,50,100};
IR L2-regularized logistic regression;
We set the parameter C by searching {0.01,0.05,0.1,0.5,1, 5,10, 50,100};
AE Structure with 2 hidden layers;

The number of hidden neurons was set by searching {50, 100, 200,400, 600, 1000};

Number of basis vectors was 150;
TSC Sparsity regularization was 0.1;
Number of iterations per TSC was set as 15;

TCA Subspace bases was set as 80;
Regularizer was set by searching A € {0.01,0.1,1,10,100};

Subspace bases was set as 80;
TIM The number of iterations for TJM to converge is T = 3.
Regularizer was set by searching A € {0.01,0.1,1,10,100};

The dimension of the PCA subspace is set to all;

ASFM Threshold T is set to 0.45; the number of iterations is set to 1.

In this study, classification accuracy was used as the evaluation metric [26]:

‘X X e Dr AY(X) = Y(X)‘
Accuracy =

(11)
‘X:XEDT‘

where Dr is the set of test data, Y(X) is the truth label of X, and Y(X) is the label predicted by the
classification algorithm.
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4.1.1. Subject-To-Subject Experimental Results

To confirm the effectiveness and stability of our method, the leave-one-subject-out cross validation
method was adopted for the evaluation. There are in total 15 subjects in the SEED database. It is
worth mentioning that it is infeasible to include all the data (about 47,516 samples) from 14 subjects
as the training data for TSC, TCA, and TJM because of the limits of the memory for singular value
decomposition [22]. There are in total 15 trials for each subject in one experiment. Therefore, to avoid
bias, we randomly selected a 20 samples from each trial and got 300 samples in total. That means
the original structure of the SEED dataset is retained. Ultimately, from each subject, we obtained
4200 samples in total as training data. In addition, we repeated our sample selection five times to get
a fair result. For a fair comparison, all of the methods were evaluated by using the same 4200 samples
as the training set in this paper.

Table 2 shows the average classification accuracy and standard deviations of the 15 subjects for
each experimental session. It is worth noting that the average standard deviation is the standard
deviation for the 15 participants after calculating the average accuracy of three sessions. As seen from
these comparisons, the two standard classifiers SVM and LR only achieve an average classification
accuracy and standard deviation of 57.29%/7.42% and 57.43%/7.95%, respectively, as no domain
adaptation strategy is employed. With the benefits of learning common representations from both
source and target domains by utilizing the deep structure, the auto-encoder method can achieve
the mean and standard deviation of accuracy of 61.71%/8.09%, respectively, which is slightly better
than SVM, and LR. TSC, which attempts to modify the representation of both source and target
data, outperformed the auto-encoder method, benefiting from sparse coding constraint. As expected,
TCA and TJM, which use single-kernel MMD to match different distributions, achieved much better
performance at 75.32%/11.07% and 76.24% and 10.38%, respectively, as both of them try to minimize
the distribution divergence with a certain constraint. The SAAE method, which utilizes the nonlinearity
of the auto-encoder coupled with MMD constraints to ensure that the shifted source domain, follows
a distribution similar to that of the target domain, and achieved a better accuracy performance at
77.88%/7.33% for mean and standard deviation, respectively. Compared with these method, the
average classification accuracy and standard deviation of our ASFM is 80.46%/6.84%, respectively,
gaining a 2.58% higher accuracy and 0.49% lower standard deviation compared to the best baseline
SAAE, and 2.83%/—1.00% compared to SFM. In addition, compared with the subject-to-subject
transfer approach proposed by Zheng et al. [22], also evaluated on the SEED dataset, our ASFM
method achieves 80.46%/6.84% for mean and standard deviation, better than the 76.31%/15.89% for
mean and standard deviation found in the literature [22]. The statistical significance of the performance
between the proposed ASFM approach and other algorithms is evaluated using Student’s t-test, and
the p-values is lower than 0.05 for all tests.

Table 2. Average classification accuracy and standard deviations (%) of the 15 subjects for each
experimental session using leave-one-subject-out cross validation method. The reported results from
the original papers are marked with *. SAAE: subspace alignment auto-encoder; SFM: subspace feature
matching. (bold numbers indicate the best results).

Task Group No.  Experimental Session1  Experimental Session2  Experimental Session 3 Average

SVM 60.31/9.53 53.37/12.97 58.20/12.40 57.29/7.42

LR 59.84/10.12 54.32/14.42 58.12/12.58 57.43/7.95

AE [28] 65.64/10.44 55.82/11.52 63.67/12.31 61.71/8.09
TSC [27] 73.33/7.61 72.16/9.08 67.03/9.79 70.84/6.44
TCA [24] 75.91/11.52 74.19/12.26 75.87/6.87 75.32/11.07
TIM [26] 77.62/10.90 74.30/12.06 76.79/5.69 76.24/10.38
SAAE * [34] 80.22/8.00 74.68/12.76 78.73/12.96 77.88/7.33
SFM 80.34/6.13 74.81/10.51 77.74/10.15 77.63/5.84

ASFM 83.51/7.40 76.68/12.16 81.20/10.68 80.46/6.84
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4.1.2. Session-to-Session Experimental Results

One of the great advantages of SEED dataset is that each participant was required to perform the
experiments for three sessions, and the interval lasts at least one week. This can help us investigate
whether the performance of our domain adaptation method can overcome the non-stationarity of EEG
signals with the passage of time. In this study, six task groups were constructed by splitting the data
from different sessions of one subject to training data and test data: session 1 — session 2, session 1
— session 3, session 2 — session 1, session 2 — session 3, session 3 — session 1, and session 3 —
session 2. For each task group, all the data from one session (about 3394 samples) were included as the
training data, and the data from another session (about 3394 samples) were included as the test data.

Table 3 shows the mean accuracy and standard deviations of our ASFM method and the other
nine baseline methods on six task groups. It is worth mentioning that Graph regularized Extreme
Learning Machine (GELM) [38], which has been validated as the most effective method for the
session-to-session task on SEED dataset, is added for comparison. The reported results in the original
paper were used for a fair comparison. We observed that GELM achieved a much better performance
compared to the best baseline SVM and LR, as they forced the output of samples from the same
class to be similar. As expected, TCA and TJM achieved much better performance at 80.68%/7.70%
and 81.56%/7.47% for mean accuracy and standard deviation. The SAAE method achieved a better
accuracy and standard deviation performance, at 81.81%/7.56%. The average classification accuracy
and standard deviation of ASFM on the session-to-session task is 84.61%/6.92%, gaining a significant
performance improvement of 2.80%/0.64% compared to the best baseline SAAE. The statistical
significance of the performance between the proposed ASFM approach and other algorithms is
evaluated using Student’s t-test, and the p-values is lower than 0.05 for all tests.

Table 3. Average classification accuracy and standard deviations(%) of training and test data from
different sessions. The reported results from the original papers are marked with *.(bold numbers
indicate the best results)

Task Group No. 1—2 1—3 21 2—3 3—=1 322 Average

SVM 67.63/12.73  64.21/13.00 67.62/14.73 70.37/19.48 72.69/1421 66.64/14.38 68.19/11.41

LR 60.64/17.38  60.42/14.61 58.82/13.97 65.30/11.37 63.89/18.44 63.85/15.79  62.15/9.51
GELM * [38] 7255/1029 67.22/1042  75.86/7.71  76.62/1534 76.28/11.47 78.17/1341  74.45/8.20
AE [28] 76.66/892  75.30/10.83 77.47/11.54 77.20/1535 77.02/12.81 7821/13.15  76.98/9.52
TSC [27] 79.85/12.12  80.71/10.70  82.07/8.08  80.24/10.32  79.92/7.71 7799/11.36  80.13/8.52
TCA [24] 81.56/11.52 79.35/12.26  81.56/6.87  82.83/11.07  80.84/8.00  77.97/13.90  80.68/7.70
TIM [26] 82.43/10.90 80.89/12.06  82.36/5.69  84.04/10.38  80.57/9.97  79.09/11.69  81.56/7.47
SAAE * [34] 84.47/10.06  80.04/13.03  84.31/7.21  83.09/9.98  80.20/9.99  78.77/1049  81.81/7.56
SFM 83.09/10.12  81.61/10.42  84.11/6.23 84.21/8.19 84.62/9.59  82.16/11.06  83.30/7.12
ASFM 84.34/10.18  82.96/10.49 85.46/6.07 85.11/8.83 86.05/9.66 83.75/11.39 84.61/6.92

4.2. On-Line Evaluation

To verify the effectiveness of our ASFM method for real-time classification, a simulated on-line
experiment was designed in this section. In the on-line testing evaluation, a conventional LR classifier
was trained by all training data, then about 3394 epochs (each epochs lasts for 1 s), were tested one by
one as time progressed. Compared to the fixed decision rule based classification method, our ASFM
method is adaptively performed for each test data. It is worth mentioning that the amount of samples
in target domain must be greater than the subspace dimension d for PCA processing. Therefore,
as shown in Figure 4, when the amount of samples in target domain is greater than the subspace
dimension d, we can use ASFM for online applications. In addition, since the distribution of the test
domain may always fluctuate, it is inappropriate to train a fixed classifier to classify the rest of the
following samples. Therefore, in this paper, the classifier was adjusted every 10 s by our ASFM method
as shown in Figure 4. The training set is denoted as Dg and the test set is denoted as Dr. Our strategy
is that we add 10 new samples into D, and use Dg and Dt as the input of our ASFM model to learn a
new classifier every 10 s. As time goes on, both marginal and conditional distribution discrepancy
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between training and test sets can be reduced along with this inherent adaptive characteristic of
the ASFM.

ASFM ASFM ASFM ASFM

The prepared samples
no fewer than PCA dimension |

»
»

0 Start 10 20 k*10 n*10 Time(sec)

Figure 4. The flow of online experiment.

The min-max strategy is used to normalize the EEG trials in this paper. EEG feature vectors
extracted from the training and test set are denoted as Fs and Fr. For the on-line evaluation, test
samples were normalized according to the minimal and maximal values defined by the training
samples only. The formulation of the min-max normalization is:

_ FT — mil’l(Fs)
max(Fs) — min(Fs)

«(U—L)+L (12)

where X is the normalized data, and U and L are the upper and lower normalization bound. In this
paper, U and L are as 1 and 0.

Because of the high time complexity, the previously mentioned domain adaptation methods, such
as TJM, TCA, AE, and TSC, are not suitable for online use. Therefore, in this study, we only compare
the classification performance of the proposed ASFM method with the conventional SVM and LR.
Table 4 shows the parameters of different methods. Conventional support vector machine (SVM)
and logistic regression (LR) without domain adaptation technology were trained as baseline by using
LIBSVM software [36] and LIBLINEAR software [37], because we chose LR as the base classifier in
our ASFM model. In this study, the SVM is employed by linear kernel, and the parameter C is set
by searching {0.01, 0.05, 0.1, 0.5, 1, 5, 10, 50, 100} to find the optimal value. For LR, the parameter
C was tuned in {0.01, 0.05, 0.1, 0.5, 1, 5, 10, 50, 100}. For our adaptive subspace feature matching,
the dimension of the PCA subspace was set to all, and threshold 7 to 0.41, and the number of iterations
was set to 1.

Table 4. Details of parameters used in different methods.

Method Parameter Details

Linear kernel;

SVM the parameter C was set by searching{0.01,0.05,0.1,0.5,1,5,10,50,100};
IR L2-regularized logistic regression;
we set the parameter C by searching {0.01,0.05,0.1,0.5,1,5,10,50,100};
SFM The dimension of the PCA subspace is set to all.
ASEM The dimension of the PCA subspace is set to all;

Threshold T is set to 0.41; The number of iterations is set to 1.

As mentioned before, the leave-one-subject-out cross validation method was adopted for the
evaluation. To reduce the computational complexity, a subset of samples (300 samples) was randomly
selected from each subject, and 4200 samples were obtained in total as training data. All the data from
each subject (about 3394 samples) were included as the test data. To get a fair result, we repeated our
sample selection five times, then average classification accuracy was used as the final classification
outcome. Figure 5 demonstrates the detailed classification accuracy and standard deviations of all the
applicable methods. We note that SVM and LR achieved comparable performances of 56.26%/6.84%
and 56.38%/7.48% for mean and standard deviation. The average classification accuracy and standard
deviations of ASFM on the session-to-session task is 75.11%/7.65%, gaining a significant performance



Sensors 2017, 17,1014 14 of 21

improvement compared to the best baseline LR. It is very important to observe that ASFM performs
better than SFM (74.26%/6.19% for mean accuracy and standard deviation), which is our subspace
feature matching model without adaptive strategy on this dataset. This reveals that only matching the
marginal distribution may not be good enough for robust domain adaptation.

BSVM ®ELR ®SFM ®ASFM

Accuracy(%)
D ~ (0] ©
o o o o

[8)]
o

40
Experiment 1 Experiment 2 Experiment 3 Average

Figure 5. Average classification accuracy and standard deviations (%) of each subject using
leave-one-subject-out cross validation method for on-line evaluation.

Session-to-session experiment was also performed for online test. Six task groups were
constructed by splitting the data from different sessions of one subject to training data and test
data: session 1 — session 2, session 1 — session 3, session 2 — session 1, session 2 — session 3, session
3 — session 1, and session 3 — session 2. For each task group, all the data from one session (about
3394 samples) were included as the test data, and the data from another session (about 3394 samples)
were included as the test data. Figure 6 demonstrates the detailed experimental results.

uSVM ®mLR ®mSFM m=mASFM

Accuracy(%)

50
40

30
1-2 1-3 2-1 2-3 3-1 3-2 Average
Subject

Figure 6. Average classification accuracy and standard deviations (%) of training and test data from
different sessions for on-line evaluation.

As seen from these comparisons, the two standard classifiers SVM and LR only achieve an average
classification accuracy and standard deviation of 52.68%/5.63% and 54.01%/6.29% as no domain
adaptation strategy is employed. The average classification accuracy and standard deviation achieved
by ASFM on the six tasks were 79.71%/4.97% and performed better than SFM (77.24%/5.32%).
This verifies that the proposed models can overcome the non-stationarity of EEG signals over time. The
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statistical significance of the performance between the proposed ASFM approach and other algorithms
is evaluated using Student’s t-test, and the p-values is lower than 0.05 for all tests.

5. Discussion

5.1. Comparison with State-of-the-Art Methods

To give a better understanding of the comparison results, in this section, we discuss the algorithmic
differences of these state-of-the-art methods. SVM and LR are known to perform fairly well on standard
emotion recognition classification problems, but it may fail when the training data and testing data are
sampled from different domains.

For the stacked auto-encoder, the nonlinearity of the deep structure made it feasible to extract
common representations from both source and target domains. However, without consistency
constraints, it is not always optimal because the new deep features may unexpectedly increase
the distribution discrepancy at times. Domain adaption methods, such as TSC, TCA and TJM,
have been successfully applied for reducing the cross-domain discrepancy in the field of computer
vision. However, for EEG sensor data, they did not achieve the best performance. The sparse coding
based algorithm TSC creates new representations by incorporating MMD into the objective function
to constrain the cross-domain discrepancy. TCA transforms features into a subspace with MMD
constraints. As an improved method of TCA, TJM aims to reduce the domain difference by jointly
matching the features and reweighting the instances across domains by constructing invariant feature
representation. For a computer vision task, there are a lot of irrelevant features among different
images. Therefore, transforming features into a common shared subspace is an effective way to reduce
distribution discrepancy and the irrelevant features. However, for EEG sensor data, projecting the data
to an intermediate common shared subspace may lead to information loss in both source and target
domains, because most features extracted from all the 62 channels are significant. Moreover, such a
strategy is costly, and renders them unsuitable for real-time classification. The experimental results
shown in Section 4 demonstrate this drawback.

As compared with the other algorithms, our ASFM method projects each source and target
data into its respective subspace, then learns a transformation matrix to make the coordinate system
of the transformed subspaces align. As a linear transformation, ASFM still cannot fully remove
the distribution discrepancy completely, but most information of each domain can be retained.
Furthermore, for our ASFM, both marginal and conditional distribution discrepancy are taken
into account. The experimental results in Section 4 have shown that ASFM performed better than
SEM, which is our subspace feature matching model without matching the conditional distribution.
This significantly demonstrates the effectiveness of our ASFM method.

5.2. Computation Time Analysis

As already mentioned, a simulated on-line experiment was designed in Section 4.2. In fact, as the
test samples increase, the computation time for adjusting the classifier also increased. In order to
avoid the bias, we only evaluated time complexity when we get the maximum quantity of the test
samples (4200 training samples and 3394 test samples.) following the on-line experiment designed in
Section 4.2. It is worth mentioning that the time taken for data preprocessing and feature extraction
was not considered. All the algorithms were tested in the same environment using MATLAB R2013b
with an Intel core i7-4770 3.40 GHz processor and 16 GB of RAM. The experimental results are
shown in Table 5.
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Table 5. Time complexity of all baseline methods. The reported results from the original papers are
marked with *.

SVM LR AE TSC TCA TIM SAAE* SFM ASFM
Training time (s) 020 029 90.14 24639 58.08 164.92 121.81 0.39 1.39

With no surprise, the computation time of the SVM and LR is much shorter than the other
algorithms. All of the domain adaptation methods (AE, TSC, TCA, TIM) need a lot of training time,
and this renders them un-suitable for real-time classification. Our ASFM method achieves a acceptable
performance in this computation time experiment. Compared to SFM, the adaptive strategy really
needs extra time. It is worth mentioning that the time complexity of our ASFM is closely related to the
subspace dimension. In Figure 7 and Table 6, the average classification accuracies and time complexity
of our ASFM method with varying subspace dimension are shown.

We also analyze the computational complexity of Algorithm 1 using the big O notation.
The computational cost focuses primarily on PCA (Line 3 and Line 4) and parameter estimation
for (Line 8). In this paper, if there are n; training samples and 7, test samples, each represented
with m features, then, for PCA: covariance matrix computation is O(m?(n; + n3)) and its eigen-value
decomposition is O(m3). Therefore, the complexity of PCA is O(m(m(ny + ny +m))). The complexity
of parameter estimation for w is determined by parameter estimation method. In this paper, the random
gradient-descent algorithm is utilized in this learning work, and the complexity is O(m(ny + ny)).
Authors of [24] showed that the complexity of comparison method TCA is O(m(ny + n2)?). In this
paper, 11 4+ np = 7594 and m = 325. Therefore, complexity of TCA is about 20 times more than our
method. This is similar with the results shown in Table 5.

It is worth noticing that the proposed ASFM method has achieved balanced results when
70 features are extracted. In spite of this, complexity of our method is still limited by the number of
training samples and test samples. In order to use our method for online implementation, the number

of training samples and test samples should be paid attention, for example, by enlarging the sampling
interval of the EEG features when necessary.
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Figure 7. Average classification accuracy of the ASFM method with varying subspace dimension.

Table 6. Time complexity of ASFM with varying subspace dimension.

Subspace Dimension 10 30 50 70 90 110 130 150 250 325
Training time (s) 019 026 030 037 045 050 058 063 1.01 139
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5.3. Effectiveness Analysis

To prove the effectiveness of the proposed methods, we show scatter plots of features between the
training dataset (session 1) and the testing dataset (session 2) for Subject 1. To facilitate visualization,
we utilize the first two dimensions to plot the feature distribution. In Figure 8, the red, green and
blue plus sign marks indicate the training features from Session 1. On the other hand, the red,
green and blue circles indicate the test features from Session 2. Therefore, it is easy for us to check the
distribution change from the training to the test data during the experimental sessions. Figure 8a shows
the distribution of raw EEG features. Obviously, a different feature distribution is found to occur.
Figure 8b shows that the features from different sessions have been transformed into a subspace
by our ASFM method. We can observe that the target points in Figure 8b are discriminated much
better, and the categories between the source and target are aligned much better. Clearly, the domain
discrepancy of the two sessions has been significantly reduced, and it can explain the effectiveness of
our ASFM.
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(a) Raw feature (b) Feature transformed by our ASFM

Figure 8. Feature distributions of the first two dimensions between training and testing sessions for
Subject 1.

5.4. Online Trajectory Analysis

To analyze the online trajectory, we draw the profile of accuracy varying with time along the
currently adopted temporal resolution of 10 s. Due to space limitations, the session-to-session and
subject-to-subject experiment for Subject 1 are shown in Figure 9 as an example. In Figure 9, the black,
green, red and blue curves indicate SVM, LR, SFM, and ASFM. As can be observed from Figure 9,
all of the methods show an unstable results in the early stages, because the quantity of test sample is
too small. As time progresses, the results reach stability gradually. It is worth noting that our ASFM
strategy almost gains the best performance at all time-points.
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Figure 9. The profile of accuracy varying with time in session-to-session and subject-to-subject

experiment for Subject 1.

5.5. Parameter Sensitivity

In this study, the proposed ASFM method involves two important parameters: the dimensionality
of the subspace k, and the threshold 7, which determines the confidence level g(X1Zr). In the previous
section, we have shown the average classification accuracies and time complexity of our ASFM method
with varying subspace dimension in Figure 7 and Table 6. Taking account of time complexity, in this
study, the dimensionality of the subspace k was set as 70.

The threshold 7 is another important parameter for ASFM. We conducted sensitivity analysis on
the leave-one-subject-out cross validation experiment with 325 features, 4200 training samples and
3394 test samples. For comparison, the average classification accuracy of all 15 task groups on the
subject-to-subject datasets was computed. When testing this specific parameter, the dimensionality of
the second subspace was fixed at 70. The influence of the parameter T in our ASFM approach is shown
in Table 7. The threshold T should be neither too small nor too large. In this study, for all experiments,

the threshold T of ASFM was set at 0.45.

Table 7. Classification accuracy (%) of ASFM using different values of the threshold 7.

T 0.1 0.2 0.3 0.4 0.45 0.5 0.6 0.7 0.8 0.9
Classification accuracy (%) 77.45 7748 7823 7949 8046 79.73 7831 7795 7782 7771

In addition, we added analysis about the influence of the number of iterations in our ASFM
approach. Table 8 shows classification accuracy of ASFM using different number of iterations. It can
be observed that as the number of iterations increases, classification accuracy stabilizes gradually.
However, there is only a small increase when the number of iterations is more than one. Therefore,
taking account of time complexity,we only use one time iteration.

Table 8. Classification accuracy (%) of ASFM using different number of iterations.

Number of Iterations 0 1 2 3 4 5 6 7

Classification accuracy (%) 77.63 8046 80.69 80.90 81.05 81.08 81.09 81.09

5.6. The limitations of ASFM
The limitations of ASFM are mainly reflected in the following two aspects:

(1) Assome works [39-41] have mentioned, although there are many successful applications, the
power of transfer learning still has its limit, which is named “negative transfer”. Negative transfer
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refers to the phenomenon that, instead of improving performance, transfer learning from source
domain degrades the performance on the target domain. In general, transfer learning methods
treat knowledge from every source domain as a valuable contribution to the task on the target
domain. However, when knowledge is transferred from highly irrelevant sources, “negative
transfer” will happen. In fact, given multiple source domains, in the worst case, the majority of
the source domains could be irrelevant to the target domain. In reality, ASFM is not effective
on DEAP [32] which is a frequently-used database for EEG-based emotion estimation. This is
probably because there are too many irrelevant subsets between each other in this dataset. So far,
it is still difficult to estimate the relevance between two subjects without labeled data in the target
subject. Therefore, unsupervised transfer learning (or domain adaptation) research for EEG-based
emotion estimation on DEAP database is a greater challenge, and an important research aspect in
our future work.

(2) The complexity of our method is still limited by the number of training samples and test samples.
In order to use our method for online implementation, the number of training samples and test
samples should be paid attention, for example by enlarging the sampling interval of the EEG
features when necessary.

6. Conclusions

In this paper, the ASFM scheme is proposed, which attempts to jointly adapt both the marginal
and conditional distributions from non-stationary EEG data across different subjects and sessions.
In ASFM, linear mapping is learned in order to align the source PCA subspace with the target PCA
subspace. Following this, conditional distributions can be adapted in the transformed subspace by
iterative exploration of the pseudo-labels of the target data. As a result, discrepancies in both marginal
and conditional distributions between the source domain and the unlabeled target domain can be
reduced. Experimental testing using the SEED dataset for EEG emotion recognition shows that the
proposed method demonstrates improved performance compared with the state-of-the-art methods,
and verifies the effectiveness of the proposed method for dealing with the domain discrepancy and
reducing performance degradation across subjects and sessions for offline and real-time applications.

Acknowledgments: This work was supported by the National Natural Science Foundation of China (Grant
No. 61402129, Grant No. 61401117 and Grant No. 61301012) and Postdoctoral Foundation Projects
(No. LBH-Z14090 and 2015M571417). Furthermore, Ou Bai was sponsored by the National Science Foundation
(USA) (CNS-1552163).

Author Contributions: Xin Chai and Qisong Wang designed the overall system and algorithms and analyzed
all of the data. Yongping Zhao and Ou Bai supervised the entire project. Yongqgiang Li, Dan Liu and Xin Liu
participated in a full and extensive discussion. Xin Chai wrote the manuscript.

Conflicts of Interest: The authors declare no conflict of interest.

References

1. Deshmukh, S.; Patwardhan, M.; Mahajan, A. Survey on real-time facial expression recognition techniques.
IET Biom. 2016, 5, 155-163.

2. Yan, J.; Zheng, W.; Xu, Q. Sparse Kernel Reduced-Rank Regression for Bimodal Emotion Recognition From
Facial Expression and Speech. IEEE Trans. Multimed. 2016, 18, 1319-1329.

3. Agrafioti, F; Hatzinakos, D.; Anderson, A.K. ECG Pattern Analysis for Emotion Detection. IEEE Trans.
Affect. Comput. 2014, 5, 227-237.

4. Gruebler, A.; Suzuki, K. Design of a Wearable Device for Reading Positive Expressions from Facial EMG
Signals. IEEE Trans. Affect. Comput. 2011, 3, 102-115.

5. Liu, N.; Chiang, C.; Hsu, H. Improving driver alertness through music selection using a mobile EEG to
detect brainwaves. Sensors 2013, 13, 8199-8221.

6. Sauvet, F; Bougard, C.; Coroenne, M. In flight automatic detection of vigilance states using a single EEG
channel. IEEE Trans. Biomed. Eng. 2014, 61, 2840-2847.



Sensors 2017, 17,1014 20 of 21

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

Muhl, C.; Jeunet, C.; Lotte, F. EEG-based workload estimation across affective contexts. Front. Neurosci. 2014,
8,114.

Chung, M.; Cheung, W.; Scherer, R.; Rao, R.P. A hierarchical architecture or adaptive brain-computer
interfacing. In Proceedings of the International Joint Conference on Artificial Intelligence, Barcelona, Spain,
16-22 July 2011; pp. 1647-1652.

Zander, T.; Jatzev, S. Context-aware brain-computer interfaces: Exploring the information space of user,
technical system and environment. J. Neural Eng. 2012, 9, 16003-16012.

Zhang, J.; Chen, M.; Zhao, S. ReliefF-Based EEG Sensor Selection Methods for Emotion Recognition. Sensors
2016, 16, 1558.

Sh, L.; Jiao, Y.; Lu, B. Differential entropy feature for EEG-based vigilance estimation. In Proceedings of the
35th Annual International Conference of the IEEE Engineering in Medicine and Biology Society (EMBC),
Osaka, Japan, 3-7 July 2013; pp. 6627-6630.

Duan, R.; Zhu, J.; Lu, B. Differential entropy feature for EEG-based emotion classification. In Proceedings
of the 6th International IEEE/EMBS Conference on Neural Engineering (NER), San Diego, CA, USA,
6-8 November 2013; pp. 81-84.

Zheng, W.L.; Lu, B.L. Investigating critical frequency bands and channels for EEG-based emotion recognition
with deep neural networks. IEEE Trans. Auton. Ment. Dev. 2015, 7, 162-175.

Morioka, H.; Kanemura, A. Learning a common dictionary for subject-transfer decoding with resting
calibration. Neurolmage 2015, 111, 167-178.

Li, Y,; Kambara, H.; Koike, Y.; Sugiyama, M. Application of covariate shift adaptation techniques in
brain-computer interfaces. IEEE Trans. Bio-Med. Eng. 2010, 57, 1318-1324.

Buttfield, A.; Ferrez, PW.; Millan, ]J.d.R. Towards a robust BCIL: Error potentials and online learning.
IEEE Trans. Neural Syst. Rehabil. Eng. 2006, 14, 164-168.

Singh, V.; Miyapuram, K.P,; Bapi, R.S. Detection of cognitive states from fMRI data using machine learning
techniques. In Proceedings of the International Joint Conference on Artificial Intelligence, Hyderabad, India,
6-12 January 2007; pp. 587-592.

Jenke, R.; Peer, A.; Buss, M. Feature extraction and selection for emotion recognition from EEG. IEEE Trans.
Affect. Comput. 2014, 5, 327-339.

Abraham, A ; Pedregosa, F. Machine learning for neuroimaging with scikit-learn. Front. Neuroinform. 2014,
8, 14.

Luo, J.; Feng, Z.; Zhang, J.; Lu, N. Dynamic frequency feature selection based approach for classification of
motor imageries. Comput. Biol. Med. 2016, 75, 45-53.

Zheng, W.L.; Zhang, Y.Q.; Zhu, J.; Lu, B.L. Transfer components between subjects for EEG-based emotion
recognition. In Proceedings of the International Conference on Affective Computing and Intelligent
Interaction, Xi’an, China, 21-24 September 2015; pp. 917-922.

Zheng, W.L.; Lu, B.L. Personalizing EEG-based Affective Models with Transfer Learning. In Proceedings
of the 25th International Joint Conference on Artificial Intelligence, New York, NY, USA, 9-15 July 2016;
pp- 2732-3738.

Jayaram, V.; Alamgir, M.; Altun, Y. Transfer Learning in Brain-Computer Interfaces. IEEE Comput. Intell. Mag.
2016, 11, 20-31.

Pan, S.J.; Tsang, LW.; Kwok, ].T,; Yang, Q. Domain Adaptation via Transfer Component Analysis. IEEE Trans.
Neural Netw. 2011, 22, 199-210.

Gretton, A.; Borgwardt, KM.; Rasch, M. A kernel method for the two-sample-problem. In Advances in Neural
Information Processing Systems; The MIT Press: Cambridge, MA, USA, 2006; pp. 513-520.

Long, M.; Wang, ].; Ding, G. Transfer Joint Matching for Unsupervised Domain Adaptation. In Proceedings
of the IEEE Conference on Computer Vision and Pattern Recognition, Columbus, OH, USA, 23-28 June 2014;
pp. 1410-1417.

Mingsheng, L.; Guiguang, D.; Jianmin, W. Transfer Sparse Coding for Robust Image Representation.
In Proceedings of the IEEE Conference on Computer Vision and Pattern Recognition, Portland, OR, USA,
23-28 June 2013; Volume 9, pp. 407—414.

Glorot, X.; Bordes, A, Bengio, Y. Domain Adaptation for Large-Scale Sentiment Classification:
A Deep Learning Approach. In Proceedings of the International Conference on Machine Learning,
Bellevue, WA, USA, 28 June-2 July 2011; pp. 513-520.



Sensors 2017, 17,1014 21 of 21

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.
41.

Deng, J.; Zhang, Z.; Eyben, E,; Schuller, B. Autoencoder-based Unsupervised Domain Adaptation for Speech
Emotion Recognition. IEEE Signal Process. Lett. 2014, 21, 1068-1072.

Kan, M,; Shan, S.; Chen, X. Bi-Shifting Auto-Encoder for Unsupervised Domain Adaptation. In Proceedings
of the IEEE International Conference on Computer Vision, Santiago, Chile, 7-13 December 2015;
pp- 3846-3854.

Yin, Z.; Wang, Y.; Liu, L.; Zhang, W.; Zhang, ]. Cross-subject EEG feature selection for emotion recognition
using transfer recursive feature elimination. Front. Neurorobot. 2017, d0i:10.3389/fnbot.2017.00019.
Koelstra, S.; Muhl, C.; Soleymani, M.; Lee, ].S.; Yazdani, A.; Ebrahimi, T.; Pun, T.; Nijholt, A.; Patras, I. DEAP:
A Database for Emotion Analysis Using Physiological Signals. IEEE Trans. Affect. Comput. 2012, 3, 18-31.
Yin, Z.; Zhang, J. Cross-session classification of mental workload levels using EEG and an adaptive deep
learning model. Biomed. Signal Process. Control 2017, 33, 30—47.

Chai, X.; Wang, Q.; Zhao, Y. Unsupervised domain adaptation techniques based on auto-encoder for
non-stationary EEG-based emotion recognition. Comput. Biol. Med. 2016, 79, 205-214.

Fernando, B.; Habrard, A.; Sebban, M. Unsupervised Visual Domain Adaptation Using Subspace Alignment.
In Proceedings of the International Conference on Computer Vision, Sydney, Australia, 1-8 December 2013;
pp. 2960-2967.

Chang, C.; Lin, C. Libsvm: A library for support vector machines. ACM Trans. Intell. Syst. Technol. 2011,
2,27.

Fan, R.; Chang, K.; Hsieh, C.; Wang, X.; Lin, C. LIBLINEAR: A library for large linear classification. J. Mach.
Learn. Res. 2008, 9, 1871-1874.

Zheng, W.L.; Zhu, ].Y;; Lu, B. Identifying Stable Patterns over Time for Emotion Recognition from EEG.
arXiv 2016, arXiv:1601.02197.

Pan, SJ.; Yang, Q. A Survey on Transfer Learning. IEEE Trans. Knowl. Data Eng. 2010, 22, 1345-1359.
Weiss, K.; Khoshgoftaar, T.; Wang, D. A survey of transfer learning. J. Big Data 2016, 3, 9.

Ge, L.; Gao, J.; Ngo, H.; Li, K.; Zhang, A. On Handling Negative Transfer and Imbalanced Distributions in
Multiple Source Transfer Learning. Stat. Anal. Data Min. 2014, 7, 254-271.

@ (© 2017 by the authors. Licensee MDPI, Basel, Switzerland. This article is an open access
@ article distributed under the terms and conditions of the Creative Commons Attribution

(CC BY) license (http://creativecommons.org/licenses /by /4.0/).


http://creativecommons.org/
http://creativecommons.org/licenses/by/4.0/.

	Introduction
	Experiment Design
	Proposed Method
	Feature Extraction and Normalization
	Adaptive Subspace Feature Matching
	Fast Marginal Distribution Adaptation
	Conditional Distribution Adaptation


	Experiment Results
	Off-Line Evaluation
	Subject-To-Subject Experimental Results
	Session-to-Session Experimental Results

	On-Line Evaluation

	Discussion
	Comparison with State-of-the-Art Methods
	Computation Time Analysis
	Effectiveness Analysis
	Online Trajectory Analysis
	Parameter Sensitivity
	The limitations of ASFM

	Conclusions

