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Abstract

The W-S (Wake-Sleep) algorithm isasimple learning rule for the models
with hidden variables. It is shown that this algorithm can be applied to
a factor analysis model which is alinear version of the Helmholtz ma-
chine. But even for afactor analysis model, the general convergence is
not proved theoreticaly. In this article, we describe the geometrical un-
derstanding of the W-S algorithm in contrast with the EM (Expectation-
Maximization) algorithm and the em algorithm. Asthe result, we prove
the convergence of the W-S agorithm for the factor analysis model. We
aso show the condition for the convergence in general models.

1 INTRODUCTION

The W-S algorithm[5] isasimple Hebbian learning algorithm. Neal and Dayan applied the
W-S algorithm to a factor analysis model[7]. This model can be seen as alinear version of
the Helmholtz machine[3]. Asit ismentioned in[7], the convergence of the W-S agorithm
has not been proved theoretically even for this simple model.

From the similarity of the W-S and the EM algorithms and also from empirical results, the
W-S agorithm seems to work for a factor analysis model. But there is an essential differ-
ence between the W-S and the EM algorithms. Inthisarticle, we show the em agorithm[2],
which isthe information geometrical version of the EM algorithm, and describe the essen-
tial difference. From the result, we show that we cannot rely on the similarity for the reason
of the W-S algorithm to work. However, even with this difference, the W-S algorithm works
on the factor analysis model and we can prove it theoretically. We show the proof and also
show the condition of the W-S algorithm to work in general models.



2 FACTOR ANALYSISMODEL AND THE W-SALGORITHM

A factor analysis model with a single factor is defined as the following generative model,

Generative model T=pn+yg+e,
where x = (z1,---,7,)" isan dimensiona real-valued visible inputs, y ~
N(0,1) is the single invisible factor, g is a vector of “factor loadings’, u is the
overall means vector which is set to be zero in thisarticle, and € ~ A/(0, X') isthe
noise with adiagonal covariance matrix, X' = diag(s?). In aHelmholtz machine,
this generative model is accompanied by a recognition model which is defined as,
Recognition model y=rTx+90,
where r isthe vector of recognition weightsand § ~ N(0, s?) isthe noise.

When datax,,--- ,xn isgiven, we want to estimate the MLE(Maximum Likelihood Es-
timator) of g and Y. The W-S algorithm can be applied[7] for learning of this model.

Wake-phase: From the training set {x,} choose a number of = randomly and for each
data, generate y according to the recognition model y = rf'x + 6,6 ~ N(0, 57).
Update g and X' as follows using these =’s and y's, where « is a small positive
number and 3 is dightly lessthan 1.
giv1 = gi+a(Tr—giy)y 1
0lpr = Boiy+ (1= B) (@i — giay)?, @)
where  denotes the averaging over the chosen data.

Sleep-phase: According to the updated generative model = = ygiy1 + €,y ~
N(0,1),e ~ N(0,diag(o7,)), generate a number of z and y. And update r

and s2 as,
riv1 = retaly—riz)x ®)
st = Bsi+(1-P)y—rlz) (4)

By iterating these phases, they try to find the MLE as the converged point.

For the following discussion, let us define two probability densities p and ¢, where p isthe
density of the generative model, and ¢ is that of the recognition model.

Let 8 = (g, X), and the generative model gives the density function of « and y as,

i) =exp (e (L) -v0) ®

_(1+g"y7'g| —g"5™! 1 )
A= ( —xTg | -1 Y(0) = B} (Z logo; + (n+1)log 271') ,
while the recognition model gives the distribution of y conditional to x as the following,

q(ylz;n) ~ N(r'az,s),
where, n = (r, s?). Fromthedataz,,- - ,xy, we define,

C—limmT () ~ N(0,C)
- N o sts q bl -
With this g(x), we define ¢(y, x; n) as,
otz = a@hatulain) = exp (~5025 (1)~ i) ©

_1/1 —rT 1 )
B= —2< Py I To >,¢(n) = 5(logs +1log|C| + (n + 1) log 27) .



3 THE EM AND THE em ALGORITHMSFOR A FACTOR
ANALYSISMODEL

It is mentioned that the W-S agorithm is similar to the EM algorithm[4]([5][7]). But there
is an essential difference between them. In this section, first, we show the EM a gorithm.
We aso describe the em algorithm[2] which gives us the information geometrical under-
standing of the EM agorithm. With these results, we will show the difference between
W-S and the EM algorithms in the next section.

The EM algorithm consists of the following two steps.
E-step: Define Q(0, 6;) as,

N
1
Q(O, Bt) = N Z Ep(y\ms;ei) [logp(ya Ts; 0)]

s=1
M-step: Update @ as,
gt-‘rl = argmaXQ(ga 0t)7
]

(1+g/ S 'g)CE " g
g’y 'Cx g+ 1+ g7 2 g

Ty=1o
Gii1 = gi 2t > )

1+g7'Y g -

s Zt+1 = dlag (C — gt+1

E, [-] denotes taking the average with the probability distribution p. The iteration of these
two steps converges to givethe MLE.

The EM algorithm only uses the generative model, but the em algorithm[2] also uses the
recognition model. The em agorithm consists of the e and m stepswhich are defined asthe
e and m projectiong 1] between the two manifolds A and D. The manifolds are defined
asfollows.

Model manifold M: M % {p(y, z;0)|0 = (g, diag(c?)),g € R*,0 < 0; < oo}

Datamanifold D: D € {q(y, z;n)|n = (r,s%),7 € R",0 < s < oo}, ¢(z) include the
matrix C' which is defined by the data, and thisis called the “data manifold”.

e- projection
KL(q(m).p(6))
pjection

KL(a(M).p®))

et+1 et M

Figure 1: Information geometrical understanding of the e agorithm

Figure 1 schematically showsthe em agorithm. It consists of two steps, e and m steps. On
each step, parameters of recognition and generative models are updated respectively.



e-step: Update n asthe e projection of p(y, x; 6;) on D.

N1 = argmin K L(q(n), p(6:)) (8)
n
! 1
Tig1 L 9t 71 = 9

:1+gtTEt_19t, 1+g7'> g1
where K L(q(n), p(0)) isthe Kullback-Leibler divergence defined as,

q(y, z;m)
KL = K . |log ———=
(q(n),p(0)) a(y,mm) [og oy, z; 9)]
m-step: Update 0 as the m projection of ¢(y, x;n:) on M.
011 = arg;nin KL(q(nt+1),p(9)) (10)
Cr .
giy1 = ad i1 = diag (C — grar/ 1 C) (11)

2 T ’
St41 T Pep1 Orep

By substituting (9) for r;,, and s§+1 in (11), it is easily proved that (11) is equivalent to
(7), and the em and EM algorithms are equivalent.

4 THE DIFFERENCE BETWEEN THE W-SAND THE EM
ALGORITHMS

The wake-phase corresponds to a gradient flow of the M-step[7] in the stochastic sense.
But the sleep-phase is not a gradient flow of the E-step. In order to see these clear, we show
the detail of the W-S phasesin this section.

First, we show the averages of (1), (2), (3) and (4),
C’l"t
g1 = gi —o(s; + 71/ Cry) (gt - W) (12)
Yp=X—01-0) (Et — diag (C - 2(C’rt)g;‘r’ + (sf + rtTCrt)gtgtT)) (13)

2ihgen
r =r;—a(Xi1 +g gT T — t+17 (14)
t+1 t ( t+1 t+1 t+1) t 1+ ga12t+11gt+l
s =51 — (1=08) (57 — (1 —gfpard)® + v/ Zipary)) - (15
Asthe K-L divergenceisrewritten as K L(q(n),p(8)),
1 _ n+1
KL(q(n),p(6)) = 5tr(B~'A) = —— +3(6) — ¢(m),
the derivatives of thisK-L divergence with respectto 8 = (g, X) are,
0 Cr
—KL = 2((s®>+rTCr)xt - 1
S RLa).p6) = 2((2+r7Cn ™) (9= ) (16)
0 _ .
6_EKL(q(n)’p(0)) = X7 (¥ -diag (C —2Crg™ + (s> +r"Cr)gg™)) (17)
With these results, we can rewrite the wake-phase as,
« 0
giv1 = gt — 5 Vi 5—KL(q(n:), p(6:)) (18)
2 " 0g:
0
S =5 — (1= B) 27 57 KL(q(n:), p(61)) (19)

00Xy



Since X is a positive definite matrix, the wake-phase is a gradient flow of m-step which is
defined as (10).

On the other hand, K L(p(8), ¢(n)) is,

KL((O),a(n) = tr(A*B)— 5 +1(m) —(6).
The derivatives of this K-L divergence respect to » and s? are,
SKLpO.am) = S +ag") (r- o) @)
or PoLam) =5 99 1+gTX1g
0 1
mKL(p(O),Q(n)) = @ (s> = (1—g"r)> +7"2r)). (21)
Therefore, the sleep-phase can be rewritten as,
it = 7= S A KL (00, a() @
st = 5 = (1= B 5 KL0(Or).a(m). @)

These are also a gradient flow, but because of the asymmetricity of K-L divergence, (22),
(23) are different from the on-line version of the m-step. This is the essential difference
between the EM and W-S algorithms. Therefore, we cannot prove the convergence of the
W-S algorithm based on the similarity of these two algorithmg[7].

KL(p(®),q (n))

0¢ Ot+1

Figure 2: The Wake-Sleep agorithm

5 CONVERGENCE PROPERTY

We want to prove the convergence property of the W-Salgorithm. If we can find a Lyapnov
function for the W-S algorithm, the convergence is guaranteed[ 7]. But we couldn’t find it.
Instead of finding a Lyapnov function, we take the continuous time, and see the behavior
of the parameters and K-L divergence, K L(q(n:), p(0:)).

K L(q(n),p(8)) isafunction of g, r, X and s2. The derivatives with respect to g and X
are given in (16) and (17). The derivatives with respect to » and s> are,

-1
SERLam.p(0) = 214975791 (r- o) (@
%KL(Q(U)J?(G)) = 1+9T2_19_si2' )



On the other hand, we set the flows of g, r, X and s? to follow the updating due to the W-S
algorithm, that is,

d I T C’l"t
Zg = — -t 26
atd o'(s; + 1 Ore) <gt s?+rlCr (26)
d ! T Et_lgt
—r = —a(Xi+gig (7“ - (27)
dt (21 19:) (e 1+gtTEt1gt
d .
EE —B' (Z; — diag (C — 207T:g™, + (s + r{ Cr)gigi)) (28)
d
5(82) = —ﬂl (S% — ((1 — gtT’l"t)2 —+ ’l"tTEtT't)) (29)

With theses results, dK L(q(n:), p(0:))/dt is,
dKL(g(m:),p(0:)) 0KLdg  0KLdr OKLdY  OKL d(s?)

a =09 dt  or @t T oy at o) dt
First 3 terms in the right side of (30) are apparently non-positive. Only the 4th one is not
clear.
OKLd(s*) 3
o0(s?) dt
1+g/5 g

1
2 T, \2 T 2
=———"_— " (s = ((1=g; )" +7r; Yir f A —
s? (t (( g: ) t tt))<t 1+gtTZtlgt>

(30)

_ 1
B (st = ((1 = gf're)® +r{ Syry)) (1 +97 %, g - s_2>
t

The K L(q(n;), p(8;)) does not decrease when s? stays between ((1 — g/'r;)? + v Zyry)
and1/(1+ g/ %, *g:), but if the following equation holds, these two are equivalent,
_ gt

1+9{ 5 g
From the above results, the flows of g, » and X decrease K L(q(n;), p(6;)) at any time. s?

convergeto ((1—gf'r¢)?+r! X;r;) butit doesnot always decrease K L(q(n:), p(6;)). But
since r does converge to satisfy (31) independently of s?, finally s? convergesto 1/(1 +

gl T 'gr).

Tt (31)

6 DISCUSSION

Thisfactor analysismodel hasaspecial property that p(y|x; 8) and ¢(y|x; n7) areequivalent
when following conditions are satisfied[ 7],

Y-1lg ) 1
= ST =
1+gT5"1g’ 1+g75- g

From this property, minimizing K L(p(0), q(n)) and K L(q(n),p(@)) with respect to n
leads to the same point.

T (32

KLp(0),q(n)) =Eporo) [log Pl 9)]  Eyyere) [log ;M} (33)

q() (ylx;m)
KL(Q(’?),Z?(O)) :Eq(m) |:10g %} + Eq(y,m:n) |:10g %] > (34)

both of (33) and (34) include 7 only in the second term of the right side. If (32) holds,
those two terms are 0. Therefore K L(p(0), q(n)) and K L(q(n),p(€)) are minimized at
the same point.



We can use this result to modify the W-S algorithm. If the factor analysis model does not
try wake- and sleep- phase alternately but “ sleeps well” untill convergence, it will find the
7 which is equivalent to the e-step in the em agorithm. Since the wake-phase is a gradient
flow of the m-step, this procedure will converge to the MLE. This algorithm is equivalent
to what is called the GEM (Generalized EM) a gorithm[6].

The reason of the GEM and the W-S agorithmswork isthat p(y|x; €) is realizable with the
recognition model ¢(y|x;n). If the recognition model is not realizable, the W-S algorithm
won't converge to the MLE. We are going to show an example and conclude this article.

Suppose the case that the average of y in the recognition model is not a linear function of
r and x but comes through a nonlinear function f(-) as,
Recognition model y=f(rTx) +9,
where f(+) is a function of single input and output and § ~ N(0, s2) is the noise. In
this case, the generative modd is not realizable by the recognition model in general.
And minimizing (33) with respect to n leads to a different point from minimizing (34).
K L(p(0),q(n)) isminimized when r and s? satifies,
Ep(m:O) [f(rTm)fl(rTw)m] = Ep(y,w:ﬂ) [yfl(rTm)w] (35)
52 =1- Ep(y,m;@) [—ny(T'T{B) + f2(’l"T{B)], (36)
while K L(q(n), p(@)) is minimized when r and s? satisfies,
1+ 9" Z7'9) By [f(rTa) f'(rT@)a] = By [f'(r )z’ D79 (37)
1
2 _
$=7 S (38)
Here, /() isthederivativeof f(-). If f(-) isalinear function, f'(-) isaconstant value and
(35), (36) and (37), (38) give the samen as (32), but these are different in general.

We studied a factor analysis model, and showed that the W-S algorithm works on this
model. From further analysis, we could show that the reason why the agorithm works
on the model is that the generative model is realizable by the recognition model. We also
showed that the W-S algorithm doesn’t converge to the MLE if the generative model is not
realizable with a simple example.

Acknowledgment
We thank Dr. Noboru Murata for very useful discussions on this work.

References

[1] Shun-ichi Amari. Differential-Geometrical Methodsin Statistics, volume 28 of Lecture
Notes in Statistics. Springer-Verlag, Berlin, 1985.

[2] Shun-ichi Amari. Information geometry of the EM and em algorithms for neural net-
works. Neural Networks, 8(9):1379-1408, 1995.

[3] Peter Dayan, Geoffrey E. Hinton, and Radford M. Neal. The Helmholtz machine.
Neural Computation, 7(5):889-904, 1995.

[4] A.P.Dempster, N. M. Laird, and D. B. Rubin. Maximum likelihood from incomplete
dataviathe EM agorithm. J. R. Satistical Society, Series B, 39:1-38, 1977.

[5] G. E. Hinton, P. Dayan, B. J. Frey, and R. M. Neal. The “wake-sleep” algorithm for
unsupervised neural networks. Science, 268:1158-1160, 1995.

[6] Geoffrey J. McLachlan and Thriyambakam Krishnan. The EM Algorithm and Exten-
sions. Wiley seriesin probability and statistics. John Wiley & Sons, Inc., 1997.

[7] Radford M. Neal and Peter Dayan. Factor analysis using delta-rule wake-sleep learn-
ing. Neural Computation, 9(8):1781-1803, 1997.



