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Abstract. The time series prediction and forecasting is an important
area in the field of Machine Learning. Around ten years ago, a kind of
Multilayer Neural Network was introduced under the name of Flexible
Neural Tree (FNT). This model uses meta-heuristic techniques to deter-
minate its topology and its embedded parameters. The FNT model has
been successfully employed on time-series modeling and temporal learn-
ing tasks. The activation function used in the FNT belongs to the family
of radial basis functions. It is a parametric function and the parameters
are set employing an heuristic procedure. In this article, we analyze the
impact on the performance of the FNT model when it used other fam-
ily of neuron activation functions. For that, we use the hyperbolic tan-
gent and Fermi activation functions on the tree nodes. Both functions
have been extensively used in the field of Neural Networks. Moreover,
we study the FNT technique with a linear variant of the Fermi function.
We present an experimental comparison of our approaches on two widely
used time-series benchmarks.

Keywords: Neural Network, Flexible Neural Tree, Neuron Activation
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1 Introduction

The Flexible Neural Tree (FNT) have been used for several time-series problems
as learning predictor. The model consists of an interconnected nodes forming a
tree architecture [9,10]. There are two kind of nodes, functional and terminal
nodes. The terminal nodes contains the information of the input patterns. The
functional nodes process the information using a specific activation function.
The parameters of the model are: the weight connections among the nodes, the
parameters in the activation function and the pattern of connectivity on the
tree. The method combines two heuristic algorithms in order to find theses pa-
rameters. Several bio-inspired methods can be used as meta-heuristic technique
to find the topology of the tree such as: Probabilistic Incremental Program Evo-
lution (PIPE), Genetic Programing (GP), Ant Programming (AP). In order to
find the embedded parameters, it can be used: Genetic Algorithms (GA), Par-
ticle Swarm Optimization (PSO) and Differential Evolution (DE), and so on.
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The first FNT model was developed with a Gaussian activation function in the
functional nodes.

In this paper we analyze the FNT performance when another kind of activa-
tion functions is used in the nodes. We study the nodes with hyperbolic tangent
and Fermi activation function, both family of functions were extensively studied
in the field of Neural Networks. Additionally, we test the model with a linear
variant of the Fermi activation neurons. We present an experimental comparison
of the different activation functions on two widely used time-series benchmarks.
The first one is a simulated benchmark commonly used in the forecasting liter-
ature called 20-order fixed NARMA data set. The another one is a real data set
about the Internet traffic from an European Internet service provider.

The paper is organized as follows. In Section 2, we present a description
of the Flexible Neural Tree model. Section 3 contains the description of other
activation functions. Next, we present our experimental results. Finally, the last
part presents the article conclusion.

2 The Flexible Neural Tree model description

About ten years ago a new kind of Neural Network (NN) was introduced under
the name of Flexible Neural Tree (FNT) [9,10]. A FNT is a multilayer feed-
forward NN with an irregular topology. In the original FNT model each neuron
has a parametric activation function. The network architecture is designed in an
automatic way considering a pre-defined set of instructions and functional oper-
ators. The automatic process involves the parameters of the activation function,
defines the pattern of connectivity among the units and selects the input vari-
ables. An evolutionary procedure is used to evaluate the performance of the
tree topology. In temporal learning tasks is hard to select the proper input vari-
ables, the FNT technique uses an automatic procedure for this selection. Another
meta-heuristic algorithm is employed to find the neural tree parameters. The
FNT model proposes to use a simple random search method for setting the tree
parameters. For this task can be use some of the following techniques: Particle
Swarm Optimization (PSO) [13,19] and Differential Fvolution (DE) [16,20]. In
the pioneering FNT approach was used the Probabilistic Incremental Program
Evolution (PIPE) [17] for encoding the NN in a tree [9]. In the literature other
techniques were studied to find the topology and tree parameters, such that the
Genetic Programing (GP) [4-6,8] and Ant Programming (AP) [?].

2.1 The tree construction

The topology of the tree is generated using a pre-defined instruction set. We
consider the following function set F = {42, +3,...,+n; }- A node operator +;
is an internal vertex instruction with ¢ inputs. In the original FNT, the activation
neuron function of any unit ¢ is the following parametric function:
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where the parameters a; and b; are adjustable parameters. The terminal set of
the tree consists of T = {x1,x9,...,2N, }. The instruction set 8 is defined as
follows:

8ZH:U(.T:{+2,+3,...,—|—Nf}U{1‘1,$2,...,1‘Nt}. (2)

Each functional node +; has ¢ random nodes as its inputs, which can be inter-
nal and terminal nodes. The model outputs can be computed using a depth-
first strategy for traversing the tree. Given a functional node +; with inputs
{z1,...,x;}, the total input charge of +; is defined as:

net; = ijxj, (3)
j=1

where w; is the weight connection between x; and +;. The output of the node
+; is obtained using the expression (1)
(ncti—ai )2

out; =e - b

(4)
Let i be a functional node if some of its inputs are other functional nodes, then
the output of ¢ is computed in a recursive way following the expressions (3)
and (4). The algorithm complexity for traversing the tree is O(NV) algorithmic
time where IV is the number of unit in the tree. Figure 1 illustrates an example
of an FNT.

2.2 The fitness function

In order to evaluate the accuracy of the FNT model in learning tasks an error
distance is considered. In this context, this performance measure is called fitness
function. In a supervised learning problem given a training set {(x(¢), Yiarget (t)), t =
1,...,T}, the goal is to infer a mapping ¢(-) in order to predict yiarget, such
that the fitness function is minimized. Most often is used the Mean Square Error
(MSE) or Root Mean Square Error (RMSE) [10], given by the expression:

1 T

MSE = T Z(y(t) - ytarget(t))2- (5>

t=1

Another important parameter of the model performance is the number of nodes
in the tree. Obviously, between two trees with equal accuracy the smaller one is
preferred.

2.3 The parameter optimization using meta-heuristic techniques

Several strategies have been used to find “good” parameters and topology [4,
7-10]. The model parameters embedded in the tree are the activation function
parameters (a; and b;, for all +;) and the weight connections. In this paper,
we use Genetic Programming (GP) for finding a “good” connectivity among the
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Fig.1: Example of a Flexible Neural Tree with the function instruction
set F = {+2,4+3,+4,+5,+6,+7} and the terminal instruction set T =
{x1,z2, 23,24, 25,26, 27} The root in the tree (+7) is the output layer and the
input layer is composed by the leaves in the bottom level of the tree.

neurons in the tree and we use the PSO method to find the embedded tree
parameters.

The GP theory was intensely developed in the 90s [15]. A GP algorithm
starts defining an initial population of same specific devices. The procedure is
iterative, at each epoch it transforms a selected group of individuals producing a
new generation. This transformation consists in applying some bio-inspired rules
to the individuals. In our problem the individuals are the flexible trees. A set
of individuals are probabilistically selected and a set of genetic rules is applied.
The operating rules arise from some biological genetic operations, which basi-
cally consist of: reproduction, crossover and mutation. The reproduction is the
identity operation, an individual 7 of a generation at time ¢ is also presented at
the generation at time ¢ + 1. Given two sub-tree the crossover consists in inter-
changing their parents. The mutation consists in selecting a tree and realizing
one of the following operations: to change a leaf node to another leaf node, to
replace a leaf node for a sub-tree, and to replace a functional node by a leaf node.
The GP algorithms applied for our specific problem is described in Algorithm 1.

There are two kinds of adjustable parameters on the tree: the activation
function parameters a; and b; for each functional node i presented in the expres-
sion (1), another one refers to the weight connections between the nodes in the
tree. In this paper, we use Particle Swarm Optimization (PSO) [13] for finding
these parameters. The PSO algorithm is an evolutionary computation technique
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Algorithm 1: Specification of the Genetic Programming algorithm used
for finding the optimal flexible tree topology.

Inputs : Ny, N¢, training data set, algorithm parameters
Outputs: Tree

Initialize the population of trees;
Compute the fitness function for all trees;
while (Termination criterion is not satisfied) do

W N =

// Creation of the new population

4 while (Size of population is not satisfied) do

5 Select genetic operation;

6 if (Selection is crossover) then

7 Select two trees from population using tournament selection;
8 Realize the crossover operation;

9 | Insert the two new offspring into the new population;
10 if (Selection is mutation) then
11 Select one tree from population using tournament selection;
12 Realize the mutation operation;
13 | Insert the new offspring into the new population;
14 if (Selection is reproduction) then
15 Select one tree from population;
16 | Insert it to the new population;
17 | Compute the fitness function of the new trees;
18 | Replace old population by the new population;

19 Return the tree with best fitness function.

based on the social behaviors in a simplified social environment. A swarm is a
set of particles, which are characterized by their position and their velocity in
a multidimensional space. We denote the position of a particle ¢ with the col-
umn N,-vector x(?) = (acgi), ce 1‘5\2) The velocity of ¢ is defined by the column
Ny-vector ve(®) = (v%i), e ,vg\i,i). Besides, we use auxiliary vectors p* and p(®,
Vi, each one has dimension Ny x 1. The vector p() denotes the best position of
i presented until the current iteration. The best swarm position is represented
by the vector p*. Besides, we use two auxiliary random weights r(li) and rgi) of
dimensions Ny x 1, which are randomly initialized in [0, 1] for each particle i. At
any iteration ¢, the simulation of the dynamics among the particles is given by

the following expressions [18]:

v (t41) = coul? () +erry, (1) D (8 (1) =28 (1) +eara, (D (03 ()28 (1)), € [1, N
(6)
and
(1) =l (1) + vt +1),5 € 1N (7)
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where the constant cg is called the inertia weight the constants c¢; and co regulate
local and global position of the swarm, respectively.

In order to use PSO for estimating the embedded tree parameters, the po-
sition p(?) of the particle i is associated with the embedded parameters in one
flexible tree (the weights and a;, b;, Vj € F). The PSO algorithm return the
global optimal position according to the fitness function, presented in the expres-
sion (5). The relationship between the tree parameters and the particle position
is given by:

(..., P\,

X):(al,...7aNf7b1,...,be,W), (8)
where w is a vector with the tree weights.
We present in the Algorithm 2 the PSO method used as meta-heuristic tech-

nique for finding the tree parameters.

Algorithm 2: Specification of the Particle Swarm Optimization used for
finding the embedded tree parameters.

Inputs : Ny, number of particles, 8, training data set, algorithmic
parameters
Outputs: Tree parameters

t=0;

Random initialization of p((¢) and v(¥(t) for all i;

3 Compute the fitness value associated with ¢ using (8) and the fitness
function;

[

4 Set p*(t) and p(®(¢) for all 4;

5 while (Termination criterion is not satisfied) do

6 for (Each particle i) do

7 Compute v (¢ + 1) using the expression (6);

8 Compute x() (¢ 4 1) using the expression (7);

9 Compute the fitness value associated with ¢ using (8) and the
fitness function;

10 Compute p® (t + 1);

11 Compute p*(t + 1);

12 t=t+1;

13 Return the parameters using p*(¢) and the expression (8);

3 Performance of other neuron activation functions in
the nodes of the tree

In this paper we analyze the impact of other neuron activation function in the
performance of the FNT model. The original model uses a Gaussian function
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presented in the expression (4). This kind of function has been widely used in
Support Vector Machine (SVM) where the model uses the radial basis function
(RBF) kernel [11]. Additionally it has been used in Self-Organizing Maps (SOM)
as neighbourhood function among the neurons on the Kohonen networks [14]. In
the area of Neural Network two kind of activation function have been exten-
sively used: the tanh(-) function and the Fermi function. The sigmoid activation
function is

et —e ”
The Fermi activation function is
f) = ——. (10)
l1+e®

In this paper we test the FNT model using the tanh(-) and Fermi function.
Moreover, we analyze a parametric variation of these functions, given by:

9(x) = a;f(x) + bi, (11)

where f(z) is the function of expression (9) and (10) and the parameters a; and
b; are specifics for each tree node i. We use PSO in order to find the parameters
a; and b;.

4 Empirical results

4.1 Description of the benchmarks

We use two benchmarks, a simulated data set which has been widely used in the
forecasting literature and a real data set about the Internet traffic data.

(1) Fixed kth order NARMA data set. This data set presents a high non-
linearity, for this reason has been extensively analyzed in the literature [1,3],

b(t + 1) = 0.3b(t) + 0.056(t) S b(t — i) + 1.5s(t — (k — 1))s(t) + 0.1,

E
—

S
Il
=]

where k = 20 and s(t) ~ Unif]0,0.5]. The task consists to predict the value
b(t + 1) based on the history of b(t) up to time ¢. The size of the training
data was 3980 and the test data numbered 780.

(2) The Internet traffic data from United Kingdom Education and Research Net-
working Association (UKERNA). The data was collected from 19 November
and 27 January, 2005. This data set was analyzed in [2,12]. The problem
was studied collecting the data in five minute scale, The goal is to pre-
dict the traffic at time ¢ using the information of the Traffic in the time
{t—1,t—2,t—3,t—4,t—5,t— 6}. This sliding window was studied in [12].
The training data corresponds to the initial 66% of the data. The size of the
training set is the 13126 and the test set has 6762 patterns. We normalized
the data in [0, 1].
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4.2 Results

We can see in the two graphics of Figure 2 the performance of the FNT prediction
for the NARMA test data set using Gaussian activation function and Fermi
activation function. Figure 3 shows the prediction of the model for the NARMA
data set using the Gaussian activation function. In this last case we present
the estimation on the last 200 samples. A example of estimation of the FNT
using Gaussian is showed in the left figure of 4. The right figure of 4 shows
the estimation of the model when the activation function is Fermi function. A
example of prediction of the FNT model using the Fermi activation function for
the Internet traffic data set is illustrated in Figure 5. We can see in Figure 4 the
FNT estimation with the Fermi activation and the Gaussian activation function
are very close. The Fermi function is not parametric, then the PSO algorithm
is used only to estimate the weights in the tree. As a consequence the FNT
model with Fermi function is faster in the training process than the FNT with
exponential parametric function. The accuracy for the Internet Traffic data using
the FNT technique and Fermi activation function was better than when we used
the Gaussian activation function. Table 1 shows a comparison of the accuracy
of the model using the different kinds of activation function in the nodes.

Function Narma Internet Traffic data

Gaussian  2.25646 x 1073 10.0642 x 10~°

tanh(-)  3.47218 x 1073 10.2117 x 10~°
Fermi function 2.37082 x 1073 8.67417 x 10~°
Linear Fermi 3.23204 x 1072  9.95649 x 10~°

Table 1: Accuracy of the FNT models for different kind of activation function
in the tree nodes. The first and second column show the MSE obtained by the
model, the error is presented using a scientific notation. First row refers the
function used in the original FNT. The last three rows refer to the functions 9,
10 and 11.

5 Conclusions and future work

Ten years ago, the Flexible Neural Tree (FNT), a specific type of Neural Network
was presented. The method has proved to be a very powerful tool for time series
processing and forecasting problems. The model uses meta-heuristic techniques
for defining the topology of the tree and for finding “good” parameters in learning
tasks. The FNT uses activation function with exponential form in the nodes.
In this paper we analyze the performance of the model with another family of
function in its nodes, we studied the hyperbolic tangent and the Fermi functions.
We tested the performance in two widely used benchmark data: a simulated and
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a real data set. The results are promising, specifically for the FNT model that
uses Fermi function its the nodes. In future works, we will use statistical tests for
comparing the different approaches presented here, as well as we will compare
our results with other forecasting techniques.

FNT prediction with Gaussian function FNT prediction with Fermi function

target target

Fig. 2: Example of the FNT prediction for the NARMA data set. Both figures
show the estimation of the last 80 time units of the test data set. The left
figure shows the FNT prediction using the Gaussian activation function. The
right figure illustrates the estimation of the model using the Fermi activation
function. The red line corresponds the identity function.
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FNT prediction with Gaussian function
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Fig.3: FNT prediction using the Gaussian activation function on the NARMA
data set. The estimation was realized on the last 200 time units of the test data.
The red line is the prediction o the data and the black line is the target data.

FNT prediction with Gaussian function FNT prediction with Fermi function

Traffic dataset
Traffic dataset

T T T T T T T T
6550 6600 6650 6700 6750 6550 6600 6650 6700 6750

time time

Fig.4: FNT prediction on the Internet traffic dataset. Both figures show the
estimation of the last 200 time units of the test data set. The left figure shows
the prediction with the Gaussian activation function (red line). The right figure
illustrates the estimation of the model (blue line) using the Fermi activation
function. In both cases the black line is the target data.
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