Passive Aggressive Algorithms



Introduction of Algorithms
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Introduction of Algorithms

INPUT: aggressiveness parameter ' > 0
INMITIALIZE: wy = (0,...,0)
For t+t=1,2,...

e receive instance: x; € [B7*

e predict: j = sign{w; - x;)

e receive correct label: y; = {—1,+1}

o suffer loss: & =max{0, 1 —y,(w; %)}

e update:

1. set:
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2. update: Wi = w;+ Ty

Figure 1: Three variants of the Passive-Aggressive algorithm for binary
classification.



Fuction

* For classification, Passive Aggressive Classifier
can be used with loss='hinge' (PA-I) or
oss='squared hinge' (PA-Il). For regression,
Passive Aggressive Regressor can be used with
oss='epsilon_insensitive' (PA-I) or
oss='squared _epsilon_insensitive' (PA-II).




