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Abstract

In this thesis, we study the topic of deep learning with a focus on image recog-
nition using convolutional neural networks. We cover the various components of
deep learning, including the network structure, backpropagation and stochastic
gradient descent. We explain the fundamentals of these components and com-
pare theory to practice. We then examine convolutional neural networks and the
various layers they consist of. Finally, we build and train a convolutional neural
network to classify small images of coloured shapes. This network achieved an
accuracy of around 85%.
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Chapter 1

Introduction

In recent years, machine learning has become essential in numerous fields. Fol-
lowing various developments in recent years, several machine learning methods
have proven to be more effective and efficient than traditional algorithms. Nowa-
days, it is practically impossible to use technology without running into some
form of machine learning. These applications include predicting your next word
in a text, choosing advertisements based on your interests or detecting faces
when you take a picture.

Using various different machine learning approaches, algorithms can learn
from large datasets by changing their parameters or structure to better fit the
data. For example, given a set of images and sentences describing the images,
an algorithm can learn to describe images with a sentence. If enough of these
images contain cats, a successfully trained algorithm should be able to deter-
mine whether or not an image, even one it has never seen before, contains a cat.

Currently, one of the most popular machine learning methods is deep learn-
ing. This method uses an artificial neural network (ANN) as its architecture,
a type of weighted directed acyclic graph. This network represents a function.
Using a type of stochastic approximation, the weights of the network are altered
to improve the function. In this sense, we can view deep learning as function
approximation. While deep learning has been around for much longer, it was
not very common until after several breakthroughs this decade.

One of these breakthroughs happened at the ImageNet [1] LSVRC-2012 con-
test. This contest asked contestants to submit algorithms to classify images in
the ImageSet dataset, which at the time consisted of ”over 15 million labeled
high-resolution images in over 22,000 categories.” [2] A team at the University
of Toronto managed to win the contest with a deep learning algorithm using a
convolutional neural network (CNN). [2] This was unprecedented and led to a
strongly increased interest in deep learning. CNNs have since become the state
of the art in image recognition.
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Figure 1.1: "Eight ILSVRC-2010 test images and the five labels considered
most probable by our model. The correct label is written under each image,
and the probability assigned to the correct label is also shown with a red bar
(if it happens to be in the top 5).” [2]

In the Chapter 2, we will start with the basic theory of deep learning. In the
following chapters, we will explain in detail the components of deep learning:
the deep neural networks (DNNs), backpropagation and stochastic gradient de-
scent (SGD). Finally, in Chapter 6, we will focus specifically on CNNs. These
networks consist of different types of layers with different functions. We will also
examine a network we designed and implemented in Python using the library
Keras. This network was trained to classify simple coloured shapes. Through-
out the thesis, we will also take a closer look at how effective these methods are
proven to be, comparing theory to practice.



Chapter 2

Basic Theory of Deep
Learning

Before we dive into the details of deep learning, we will first explain the general
idea of deep learning and how its various components fit together.

2.1 Function approximation

In deep learning, we build an ANN to be used as a function. More specifically,
we build a DNN, but we will analyse the difference in Section 2.4. The function
is not a typical mathematical function, due to the unusual input and output.
In image recognition, a classification network would represent the function

F' : image — classification. (2.1)

The goal for the resulting function is to properly classify an image given as
input. Alternatively, the output could simply be a category the image belongs
to, or specific parts of the image, such as the locations of certain objects in
the image. In machine learning, the goal is to create a function that gives the
correct output given a certain input.

Suppose we have a function F), such as above, that perfectly classifies im-
ages as intended. While it is effectively impossible to create this exact func-
tion in most cases, we are looking for a network representing an approximation
F, of F,. After all, for any image = your network classifies correctly, we get
F.(x) = F,(z). Note that there are often many input values with no valid
output. For example, a random assortment of pixels does not really have any
interpretation and therefore no valid output. Similarly, a network trained for
specific image classes, such as animals, has no correct output for other images.
Therefore, this F}, is not well-defined. However, since we do not consider images
that fall outside of the image class, we can still view deep learning as function



approximation.

An ANN is a weighted directed acyclic graph, consisting of nodes with di-
rected connections between them, each with a certain weight. The nodes repre-
sent the neurons of biological neural networks, which send signals through the
connections. The strength of the signal is dependent on the signals received by
the node that sent it, as well as the weight of the connection. The network is
divided into various layers, each with a set of nodes. The first layer is the input
layer and the last is the output layer. The input layer contains the input nodes,
which receive the input data and send it through the network. After signals
have passed through the entire network, the values of the output nodes form
the calculated output.

In an ANN, each input node j receives a single value x; € R. Suppose there
are N input nodes. The input contains one such value for each input node and
is therefore a vector z € RY. Suppose that there are M output nodes. Then
the function of the network becomes

F:RY — RM, (2.2)

If we compare this to our classification function (2.1), we can see that it is
necessary to represent both the image and the classification as a vector. An
image can be represented by a matrix of pixels. Each of these pixels has its r, g
and b colour values, generally in the interval [0,1]. A regular ANN would need
separate input nodes for each value of each pixel. As we will see in Chapter 6,
CNNs keep the matrix structure of the image intact. Regardless, the input is of
the same dimensionality N. For an m x n image, we get N = 3mn. In image
classification, there is often a finite number of possible classifications. Usually,
every output node corresponds to one of these classifications.

Inputs of high dimensionality are very common in deep learning, even outside
of image recognition. As a result, the functions can get very complex. Since
we want to approximate such functions, it is vital that the architecture we
use to build the functions can get just as complex. Fortunately, it can, because
ANNS s are universal approximators. [3,4] We will elaborate on this in Chapter 3.

Before we can begin learning, we need an ANN to start with. During the
learning procedure, only the weights of the network will change. The structure
of the network stays identical. This means we already have to build the structure
of the network before we start learning. How this is done will be explained in
Chapter 3. We also need to assign initial weights to the connections. Generating
these weights randomly is an option, but this can lead to problems, which we will
cover in Chapter 5. Another option is to do a form of pre-training to determine
starting values. We will see an example of pre-training in Section 2.4.
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Figure 2.1: An example of an ANN with two hidden layers. The arrows represent
the connections between the nodes.

2.2 Learning

In order to train a network, large datasets are used. These datasets consist
of many different inputs and optionally their correct outputs. The learning
algorithm is called supervised learning when the training dataset consists of
input-output pairs (x,y). [5] Returning to the classification example, such a
pair would consist of an image with its correct classification. This is the most
common type of machine learning. When the dataset only contains inputs, the
learning algorithm is instead called unsupervised learning. In this case, it might
be unclear what the desired output is. If we are training an algorithm to solve
puzzles or win games, then the desired output would be a solution or winning
strategy, which can be verified without a given correct output. We will cover
an example of unsupervised learning within image recognition in Section 2.4.

Once we have an ANN specified, we can start learning. Suppose T =
{(zs,9:) | 1 < i < n} is our training dataset containing n input-output pairs.
After passing through the initial ANN using an input x, we can compare the
calculated output § = F'(x) to the desired output y using a loss function

Co(x) = Ly, 9) (2.3)

that, given the network and an input-output pair, outputs the error. There are
several different loss functions that can be used here. For the loss function of
the entire training dataset, we can simply calculate the sum of all the errors as

follows:
Co(T) = Cola). (2.4)

With this, the training can be seen as an optimisation problem

min (Co(T)), (2.5)

wi; EwW



where w is a vector containing all weights in the network. We can solve this
problem using SGD.

For SGD, the training dataset T = {(x;,v;) | ¢ = 1,2,...} is partitioned
into smaller batches B; C T, with |B;| = |B;| for any indices 7 and j. These
batches are determined at random, which is why it is stochastic. This is done
by creating a random permutation of T' and dividing it into partitions. Given
one batch B;, we then calculate the error of the batch as follows:

Co(B) = 77 3 Colo). (26)

T€B;

where the inputs x are the inputs of the input-output pairs within the batch
B;. This is simply the average error of the inputs in the batch.

The training is an iterative process, with every step, one for each batch,
attempting to get slightly closer to the optimum. Some steps going backwards
is acceptable too, as long as the steps are generally moving in the right direc-
tion. Once we have used every batch in the dataset, and therefore the entire
dataset, we have finished one epoch. We can repeat this process for many
epochs. Usually, the batches are randomised again in between epochs, which
is known as shuffling. Although our goal is to minimise Cy(7"), deep learning
is non-deterministic. It can be left running for as long as needed, but actually
reaching the exact optimum is in most cases effectively impossible.

Each step is a small adjustment of all weights in the network. To determine
by how much we want to adjust each weight, we calculate the gradient vector
VCy(B;) of the error of the batch with respect to the weights of the network.
Each element of the gradient vector denotes by how much the error will increase
or decrease when the associated weight increases infinitesimally. Note that this
only applies to the current batch, so the gradient vector VCy(B;) is only an
estimate of the gradient vector VCy(T') of the entire training dataset. This, in
turn, is an estimate of the ”true” gradient vector, in which the error is a loss
function comparing the function of the network to the theoretical function it
aims to approximate.

Effectively, this gives the ”direction” we need to move the weights in in or-
der to increase the error of the batch. Since we want to decrease it, we take a
step in the opposite direction. Note that a step could be too big and cause the
error to increase. As long as most steps reduce the error, this is no problem.
By repeating this and using different inputs from the dataset every step, we
iteratively reduce the error. We will further elaborate on SGD in Chapter 5.

Because the function of the network is made by composition of smaller func-
tions, as will be covered in Chapter 3, the gradient vector of the network can
simply be calculated using the chain rule. This is known as backpropagation,
because we move from the output to the input, so backwards through the net-



work. We will cover this in more detail in Chapter 4.

2.3 Overfitting

It is customary to partition the dataset into three different subsets: training,
validation and testing data. When training a network, we do not want the
network to learn only the provided data, even though this is the goal of the
optimisation problem. Instead, we want it to learn general patterns in the data
that will also apply outside of this dataset. We speak of overfitting when a net-
work performs significantly better on the data it was trained on than on data
it has not seen before.

To detect this overfitting, we make sure the network only trains using the
training data. During training, after every epoch, we determine the error and
other metrics (such as accuracy) for the training data alongside those of the
validation data. The results from the validation data give a better indication of
the quality of the network.

However, optimising a network consists of more than just the learning pro-
cess. Many parameters remain the same during learning, such as which layers
are used, how many nodes they have, what activation functions they use. These
fixed parameters are known as hyperparameters and adjusting them can signifi-
cantly improve the network. We can restart the learning process multiple times,
each time with different values for hyperparameters. By using the results of the
validation data, we can manually pick effective values for the hyperparameters.
This can be seen as an optimisation problem of its own.

This can once again cause overfitting, however. Since we base the quality
off of the validation data, we optimise the hyperparameters to specifically get
high results on the validation data. This is why we use a third subset of testing
data, as a final measure of quality after fully training a network. After all, this
data is not used while optimising the network.

Note that partitioning the data does not solve overfitting, it simply helps de-
tecting it. A simple solution to overfitting is to increase the size of the datasets.
This forces the network to find more general patterns. Another way to combat
overfitting is to reduce the complexity and depth of the network. Lowering the
dimensionality, for instance, forces the network to find a representation of the
data with a lower dimensionality.

2.4 Layers of abstraction

We will now get to what makes an ANN a DNN, or what makes deep learning
”deep”. As mentioned before, an ANN starts with the input layer and ends
with the output layer. Between these layers are the hidden layers, containing



all other nodes. Generally, the layers can be ordered so that each layer receives
signals only from the previous layer and sends signals only to the next layer,
as we can see in figure 2.1. There are some exceptions to this rule, but we will
leave those to Chapter 3. Note that this also means there are no connections
between nodes within the same layer. Now, an ANN is considered a DNN if it
has multiple hidden layers.

The idea behind these multiple hidden layers, rather than just having one
layer with many nodes, is that they represent different layers of abstraction.
Typically in image recognition, the first layer will simply represent anything
that can directly be read from the input data. In image recognition, these are
the pixels of the image, in which we can find edges by comparing neighbouring
pixels. Later layers will start finding combinations of the previously detected
edges and represent shapes, for example. Then the final layers will start piecing
everything together, representing more complex objects in the image. Finally,
we get the output. In the case of a classification, this will name all the detected
objects in the image and how they relate to eachother.

Deep Neural Network

Input Layer

combinations of edges object models

Figure 2.2: Layers of abstraction in a DNN.

These representations are all learned during the learning procedure. This
is what sets deep learning apart from other machine learning methods, which
would require manually engineering such representations into the architecture.
Instead, deep learning simply finds this structure within the data.

In image recognition, it is possible for two completely different images to
depict the same objects. In this case, you would want a classification algorithm
to produce an identical output for both images. Consider two images of the
same cat, but in different poses and lighting and from a different angle. The
algorithm needs to be invariant to these factors. It is, however, also possible for



two very similar images to depict different objects. Consider an image of a dog
with the same fur colour as the cat and the same pose, lighting and angle as
one of the cat’s images. Even if the images might be very similar when you only
look at the pixel values, the algorithm needs to be selective of the important
differences. This is known as the selectivity-invariance dilemma. By finding the
structure within the data, deep learning can solve this problem.

The dimensionality of this structure can be much lower than that of the
input. To further clarify this, we will take a look at an example of unsupervised
learning known as an autoencoder. [6] This is an ANN with the goal of learning
the identity function. That is, its desired output is the given input. This is
simple as long as all hidden layers have at least as many nodes as the input
and output layers. However, when at least one of the hidden layers has fewer
nodes, the network will need to find a structure within the data of a lower
dimensionality. Specifically, this dimensionality is the number of nodes of the
smallest layer.

As an example, we will refer to [6], which features an autoencoder pre-trained
using restricted Boltzmann machines (RBMs), which will be covered in Chap-
ter 3. After this pre-training, regular deep learning was applied to the network.
This autoencoder recreated 28x28 images fairly accurately, even though the
smallest layer consisted of only 6 nodes. This means this autoencoder decreased
the dimensionality of the data from 784 to 6 with only a small error.
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Figure 2.3: An example of a 30-dimensional autoencoder by G.E. Hinton and
R.R. Salakhutdinov. [6]

This capability to find relatively simple structure in highly dimensional data
is what makes deep learning so powerful. Now that we have a good idea of
the concept of deep learning and its components, we will dive deeper into how
exactly they work.
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Chapter 3

Deep neural networks

In this chapter, we will examine the structure of the DNNs used in deep learning.
We will start with the structure of a feedforward neural network and how the
corresponding function is determined using forward propagation. Then, we
will analyse the role of non-linearity in DNNs and the how effective DNNs are.
Next, we will briefly explore two other types of DNNs: recurrent neural networks
and residual neural networks. Finally, we will give a short elaboration on the
previously mentioned RBMs that can be used for pre-training.

3.1 Feedforward neural networks

Recall that an ANN consists of nodes, divided into several layers. The nodes in
a layer all have connections to nodes in the next layer. In a feedforward neural
network, this is true for all connections. In Section 3.5 and 3.6, we will cover
two types of ANNs that contain connections that break this rule. For now, we
will consider only feedforward neural networks.

Recall that the network is essentially a function F. Similarly, we can view
each layer [ of the network as a function Fj. The function F' of the entire network
then simply becomes the composition F' = F, o Fj,_j0---0 Fy 0 Fy, where L is
the number of layers. However, for the purpose of explaining the calculations in
the network, we will not use this functional notation. Instead, we will introduce
variables related to the nodes of the graph and explain their relations, which
leads to a simpler notation overall.

Again, we define L as the number of layers in the network and we use [ =
1,2,..., L as the index for these layers. Typically, we only consider two layers at
a time: layer [ — 1, which sends its output, and layer [, which receives the output
of layer [ — 1 as input. We index the nodes within layer [ —1 as k=1,2,..., N.

Similarly, the nodes within layer [ are indexed as j =1,2,..., N.

A node j in layer [ receives an input zj(l) and sends an activation output
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a;l). The input-output pairs in the dataset contain input values xj, each corre-
sponding to one of the input nodes, and output values y;, one for each of the

output nodes. The output layer L outputs the values §j; := agL). These values
are the output of the network. The weight of the connection from node k in
layer [ — 1 to node j in layer [ is denoted by w](Q There are several other values
and functions relevant to calculating the output. We will introduce those along
with their notation in the next section.

3.2 Forward propagation

Since our calculations move forward through the network, from input to out-
put, this is known as forward propagation. We will now take a look at how the
output of a layer is determined.

Consider node j in layer [. For each node k in layer [ — 1 with a connection

to 7, it receives the activation output agfl). This output is multiplied by the

weight w](Q connecting the two nodes. After summing up all these values, we get
what is known as the weighted sum. In some networks, nodes are given a bias
that is added to the input. We will explain its purpose later on in this section.
The bias of node j is denoted by bgl). The input ZJ(D of j is now computed as
follows: O] (=1 @) 4 (1)

zp =) a5 Cwy +b. (3.1)

k
We can also view this as a matrix multiplication. Let m be the number of

nodes in layer I and n the number of nodes in layer I — 1. Let W) = (wglk?)

be the weight matrix of all connections between layer I — 1 and layer [. If two

nodes j and k are not connected, simply assume w§lk) =0. Now W isam xn

matrix. Let a‘~1) be the vector of the activation outputs a](clfl) of layer [ — 1.
Let b® be the vector of the biases b;l) of the nodes in layer [. Now, the vector

2 of the inputs Zj(l) of layer [ can be written as

L0 — D=1 4 0. (3.2)

Finally, a non-linear activation function f() is applied to the input of each
node j in layer [, which gives us the resulting activation output

l l
) = fOED). (3.3)

This is the output of layer [. If we view the layer as a function again, this
function would satisfy

E, (a(l_l)) =a0. (3.4)

It appears that, in practice, the best activation function is often the rectified
linear unit (ReLU), defined by

f(x) = maz(0,x). (3.5)
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Before ReLLU gained popularity, the most commonly used activation functions
were sigmoids [5], such as the standard sigmoid function, defined by

1

flz) = Tre (3.6)

1 sigmoid u RelU

. R(z) =max(0, z)

Figure 3.1: Two activation functions: the standard sigmoid and ReLU.

Now that we have seen the various components of ANNs, we will provide
an interpretation for them. As mentioned in Chapter 2, we can compare the
network to a biological neural network. Changing the weight of a connection
increases or decreases the strength of the signals sent through it. In the receiving
neuron, the strengths of these signals are added up. The ReLLU function along
with a negative bias represent the threshold that needs to be reached for the
neuron to be activated, which causes it to send a signal. If the threshold is not
reached, the ReLU function will output zero. A positive bias means that the
output of the node will always at least be as strong as the value of the bias.

3.3 Non-linearity

The activation functions being non-linear is an extremely important aspect of
deep learning. Linearity implies that similar inputs get similar outputs, while
very different inputs get very different outputs. Recall that the selectivity-
invariance dilemma, which was mentioned in Chapter 2, implies that we often
want the opposite. As a result, a network built entirely from linear components
is generally going to be less selective and invariant than a network with non-
linear components. We call such an ANN, in which every activation function is
linear, a linear ANN. As a matter of fact, we can even formulate the following
theorem.

Theorem 1. Any linear ANN can be written as an ANN with no hidden layers.

Proof. Suppose we have an ANN in which each layer [ has a linear activation
function

fOx) = pVz + 4", (3.7)

13



with p(), ¢) € R. Note that we apply this function to each element in the input
vector z(!) of the layer. Define e) = (1,1,...,1), where the dimension of e(!) is
the number of nodes in layer [. The output of layer [ is now

a® = fO (W(Z)au—l) +b<“) (3.8)
—p® (Wma(zfl) i b(l)) +qDe®
— pOW D=1 L p0pD 4 O
— W=D L 30

It follows that we can replicate the effect of the linear activation function by
simply changing the weights and biases. We can now replace each weight matrix
WO and bias vector b® in the network with the new W and b(l) respectively.
In this new network, setting all activation functions to the 1dentity function
f(x) = x will result in a network functionally identical to the original. Then,
the output of layer [ becomes

oD — W a=1) 4 50 (3.9)
—wo (wu—l)a(l—?) +’5<z—1>) L0

— (’V\[}(z)mzfl)) =2 4 (Wa)’g(zfl) +’5(l>)

= W=D, (=2) L pi-1)

Using this, we can skip layer [—1, instead going straight from layer [—2 to [, using
the new weight matrix W=D and replacing the bias vector b) with the new
b(LI=1) This once again results in a functionally identical network. Through
induction, we can now continue skipping layers until there are no hidden layers
left. It follows that we can write any ANN with only linear activation functions
as an ANN with no hidden layers. O

This shows that in a linear ANN, new layers add nothing of value to the net-
work, apart from an increase in number weights. In a linear DNN; the effective
number of parameters is much smaller than the actual number of parameters in
the network. Therefore, the optimisation becomes a degenerate problem. De-
spite this, there is some merit in studying linear DNNs, which we will clarify in
Chapter 5.

3.4 Expressivity

Now, we will take a look at what types of functions ANNs are capable of cre-
ating. This is called the expressivity of a network. [7] It has been proven that
ANNSs are extremely expressive. Even with just a single hidden layer, an ANN
can approximate any continuous function to any desired accuracy. [3,4] This is
known as the universal approximation theorem and ANNs are considered uni-
versal approximators. The theorem does have several conditions, such as the

14



activation functions being sigmoidal.

When we add a second hidden layer, networks using other activation func-
tions have been proven to universally approximate large classes of functions as
well. For instance, networks with two hidden layers using the ReLU activation
function can universally approximate Lipschitz continuous functions, again with
several conditions. [8]

While ANNs might not be proven to be universal approximators under all
circumstances, the expressivity of ANNs is clearly very high, as we can see in
both theorems and practice. There are still a couple of important differences
between the two, however.

One of these differences is that the universal approximation theory applies to
ANNSs in which the width of any hidden layer is unbounded. Although the net-
work only has one hidden layer, the number of nodes necessary to approximate
a function with great accuracy could be far more than realistically possible.
When we have a bounded network size, these theorems no longer apply fully.

To measure the expressivity of an ANN of bounded size, we can use the VC
dimension defined by Vladimir Vapnik and Alexey Chervonenkis. [9] We can de-
termine the VC dimension for any classification algorithm. The VC dimension
of such an algorithm is the maximum number of inputs it can shatter. In this
context, this means to perfectly classify all inputs, regardless of their correct
outputs.

For a simple example, consider a 2D plane of points with one of two possible
classifications. Now consider the classification algorithm of drawing a straight
line in the plane to partition the points into two subsets, each corresponding to a
different classification. As we can see in figure 3.2, most sets of three points can
be shattered. As long as the three points are not in a straight line, you can draw
a line to separate the two classifications, regardless of the correct classification
of the points.

3 points shattered 4 points impossible

Figure 3.2: Shattering points in a 2D space using a straight line. This is only
possible with up to three points.

When we add an extra point, this becomes impossible. For any set of four
points, we can assign the correct classifications in a way that no straight line can

15



correctly separate the two classifications. Trivially, the same applies to larger
sets of points. We can conclude that the VC dimension of the straight line
algorithm is 3.

The VC dimension of an ANN is more difficult to determine. For an image
classification network, the question becomes: what is the largest set of images
that we could classify with perfect accuracy, for any assignment of correct clas-
sifications, by changing only the parameters of the network. Note that the VC
dimension of an ANN is based purely on the architecture. The weights of the
network and how it learns are irrelevant.

While there is no known way to determine the exact VC dimension, there
are proven lower and upper bounds for the VC dimension of specific types of
ANNSs. [10] While the specific bounds are dependent on various factors such as
the activation functions, they are generally of quadratic order with respect to
the number of parameters and/or the number of nodes.

Another difference between theory and practice so far is the depth of net-
works. The universal approximation theorem implies one hidden layer is suf-
ficient. Even when we take the VC dimension of a network into account, we
can simply add more nodes in the one hidden layer to increase it, which should
therefore improve the expressivity. However, practice shows that deeper net-
works, some obstacles aside, generally perform significantly better. It seems
close to impossible to replicate the incredible results of DNNs with only one
hidden layer, despite such a network being a universal approximator.

A recent article proves the existence of functions that can be accurately
approximated using a DNN with 3 hidden layers, while a network with only
2 hidden layers needs a width exponential in the input dimension to achieve
similar accuracy. [8] Although the theorem is very specific in the constraints
for the function, it is not difficult to imagine that it would generalise to more
functions and more hidden layers. This would provide an explanation for the
enormous advantages of deeper networks in practice. Shallow networks might
be universal approximators, but deeper networks seem to achieve the same with
a much smaller network size.

3.5 Recurrent neural networks

When we apply deep learning in image recognition, we build a network that
takes one image as input and gives one output, such as a classification. When
we want to classify multiple images, we simply pass these through the network
separately, one at a time. However, sometimes it might be desirable to take
previous images into account. For example, when we want to classify what
happens in a video, we can input each frame separately, but it would be far
more effective to compare a new frame to the frames that came before it. This
approach allows detection of motion, which is otherwise impossible.

16



0

O uf—f 0 0t+1

vl v v VT
SOD w dt 1 dt = Osm N
Unfold T w W T w
U U U U
X x x X

Figure 3.3: A recurrent neural network. The inputs z; pass through the network
to create an output o;, while also updating the state for the next pass through
the network.

Recurrent neural networks are built to input and/or output sequential data.
These networks have been very effective in language-based applications like
speech recognition and translation. By taking into account what words the net-
work heard before, it can rule out words that sound similar to the audio, simply
because they do not fit in the sentence. Similarly, in translation, keeping track
of the context of the sentence makes for a better translation than one done word
by word.

The way a recurrent neural network works, is that it keeps track of a hidden
state vector. To explain this concept, we will assume both the input and output
are sequential. In our first pass through the network, we do not yet have a
hidden state, so we set it to zero. After reaching the end, we will have our first
output. Instead of ending here, we use the output to update our hidden state.
This hidden state then becomes part of the input, along with the next part of
the input sequence, of a new copy of the network. Using this hidden state, the
network becomes aware of the context of previous parts of the sequence. It then
uses this to create a more reliable output for this part of the input sequence.
This process continues until the entire input sequence has gone through the
network and the entire output sequence is determined.

If we have an input or output that is not sequential, this method still works.
In the case that only the input is sequential, we simply do not output anything
other than the hidden state until the input sequence is exhausted. If only
the output is sequential, the hidden state completely replaces the input of the
network.

3.6 Residual neural networks

Three years after the first victory of CNNs at the ImageNet LSVRC-2012, a new
team from Microsoft Research emerged victorious at the ImageNet LSVRC-2015
by making one key change to the structure of their neural network. [11] Using
a residual neural network, they achieved an error of only 3.57%.
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Figure 3.4: The skip in a residual neural network.

Where recurrent neural networks take a step back to the start of the network,
residual neural networks instead skip ahead every other layer. Suppose layer [ is
receiving an input z. This input x is then also sent forward through a shortcut
connection. Layer [ then passes its output on to layer [+ 1. Suppose the output
of layer [ + 1 is F'(x). The x we previously sent forward is added to the output
here. Now, the input for layer [ + 2 is F'(x) + .

This building block can be repeated many times throughout the network.
Note that this extra connection never changes during learning. It is simply the
identity function.

The reasoning behind this choice, is that the researchers noticed that, while
increasing the depth generally allowed the network to find more complex struc-
tures and reduce the error, adding too many layers actually caused the error
to increase. By adding a shortcut connection with the identity function, the
network can effectively decrease its depth by setting all weights to zero in the
layers skipped by a shortcut connection.

Because of this, it should never be disadvantageous to increase the depth of
the network. The network the researchers entered into the competition had an
unprecedented depth of 152 layers.

3.7 Restricted Boltzmann machines

In the previous chapter, we covered an autoencoder that used RBMs for pre-
training. As we can see in the top left of figure 2.3, the RBMs are small two-
layer networks with undirected connections between the layers. These RBMs
correspond to parts of the autoencoder.

Effectively, these RBMs are small autoencoders with one visible layer and
one hidden layer, with the exception that each connection is undirected. They
encode the input data in a lower dimensionality and then convert it back to
the input shape. These RBMs can be trained separately through unsupervised
learning and then stacked together to create a larger autoencoder including all
the weights set during the training of the RBMs. Afterwards, the autoencoder
can be trained as a whole to further improve the network.
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RBMs can also be used to build deep belief networks. In these networks,
"the top two hidden layers form an wundirected associative memory [...] and
the remaining hidden layers form a directed acyclic graph that converts the
representation in the associative memory into observable variables such as the
pixels of an image.” [12] Similarly to autoencoders, these networks can be trained
using unsupervised learning, one layer at a time.
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Chapter 4
Backpropagation

Now we have moved through the network forwards, we can move backwards
through the network to compute the gradient vector we need for SGD. This
gradient contains the partial derivatives of the error with respect to each of the
weights in the network. In a network with biases, the gradient also includes the
partial derivatives with respect to the biases. As mentioned before, backpropa-
gation is an application of the chain rule.

For this explanation, we will use the least squares error as our loss function,
since it is simple and commonly used. [13] Given an input vector x, we define
y(x) as its desired output vector, and g(x) as the output of the network. For
each input z, we determine the loss by square the Euclidean distance between
the vectors y(x) and g§(x). The loss function Cy(x) of this input z is defined by

Cola) = 5 ly(e) — @)1 (41)

We multiply it by % to cancel out the factor 2 that appears after differentiation,
which we will do for every layer during backpropagation.

For the error of the batch, we now average the losses of all inputs in the
batch. Let n be the number of inputs. This gives us the loss function

1 AT
Co(Bi) = 5~ > (@) —a@))*. (4.2)
zeB;
Now we can start computing the gradient vector. We want to compute
aCy
1
8wj(k)
for each weight w](lk) and
0Cy
O]
Ob;
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for each bias b§-l). To simplify the formulas, we will assume we have only one

input-output pair from the dataset, rather than a batch. Since we take the
average of all the errors, we can do the same for all the gradients we calculate.
This follows directly from the fact that differentiation is a linear operator.

We start with the weights of the connections between layer L — 1 and the
output layer, which is layer L. Note that during forward propagation, we de-
termine the input Z§L) of a node j in the output layer using the weights w](? of

all connections to node j. We then use zj(-L) to determine the activation output

a;L). Finally, we use g; = aE-L) for all nodes j in the output layer to compute the
loss function Cj. Clearly, we are looking at the composition of three functions,
assuming we start with the output of layer L — 1. We can now apply the chain
rule as follows:

ac, 0z 0dl” ac,

) L L )"
awﬁ-k) 8w](.k) 8,2](- ) 8@5- )

(4.3)

We can now easily determine each of these partial derivatives. Looking back
at equation (3.1), we get

92
i _ (L-1)

D a, . (4.4)
jk

The next partial derivative is simply the derivative of the activation function
f). In the case of ReLU, this derivative is not well defined in z = 0. In
practice, it suffices to define the derivative as either 0 or 1 in this point. This
gives

daf” @) (L)
J —
=1 (7). (4.5)

J

The third factor can be determined using equation (4.1), since we assume we
have only one test input. Using the definition of the Euclidean distance, we
obtain

9Cy

8a§L)

We can now give the complete expression of our first elements of the gradient,

which is
0C)

L
8wj(-k)

= ol VP () (55— ). (4.7)

For the biases, we only need to make a slight adjustment to equation (4.3).

Since the bias bE-L) is also used to determine the input Z§L), we can simply replace
the first factor with the new partial derivative

az§L)
(L)"
ob;
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Note that from equation (3.1) we find that this equals 1. We get

800 . aZJ(L) aaéL) 600
bl bl 92" galH

— f) (z;”) (@ — ;) - (4.9)

(4.8)

Now we are done with the output layer, we can start moving backwards to the
layers before it. Assume we are on layer [. For both the weights and biases, we
can respectively use equation (4.3) and equation (4.8), with L substituted by I.
While the first two factors in each of the equations are determined identically
to before, again substituting L by [, the third factor

0Cy

dat!

J

changes. Before we find an expression for this, we can give the generalised
expressions for both types of gradient elements, which are

ac((l)) = af V0" (") acif), (4.10)
Ow,y, da;
aCy o\ 0C
B = 0 () = (4.11)
ob:; da'
J J
Note that layer 1 does not have biases and a,(cl) = 1z, for each node k.

When we are in a layer [ — 1, we cannot use equation (4.6) to determine the
partial derivative
0Cy
3a,(€l_1)

Similar to the bias, we can determine this by slightly changing equation (4.3).
We once again substitute L by [. Since we go backwards through the network,
we will already have determined

0Cy

80

Now, since our activation output a,(cl_l) is usually sent to multiple, if not all,

nodes in layer [, we have to calculate the contribution of a,(cl_l) to Cp via each
O]

;/ in layer [. We do this by calculating the sum

0Cy
8a(171) - Z

k J

of the inputs z

8z§l) 8a§-l) aCy
8a§€l71) 92 5a'd”
J

J

(4.12)
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We can now return to equation (3.1) to easily determine the first factor in this
equation, which gives

92"
i _ 0
8al(j_1) =wjy- (4.13)
We can now complete equation (4.12), which is now
9Cy O 0 (L) 9%
k

[0)
j Oa;
Note that we can recursively unpack this equation until we reach the output
layer, which is determined using equation (4.6).

To summarise, we propagate backwards through the network, using the equa-
tions (4.10) and (4.11) to calculate the elements of our gradient vector. The final
factor in each of these equations is calculated using equation (4.6) in the output
layer and then using the recursive equation (4.14) in all preceding layers. This
gives us the gradient vector of one input-output pair from the dataset.

For convenience, the final algorithm is as follows: calculate the gradient
elements using

0C_ _ - sy (ZJ@) 9Co

N DR
awj(.,j 8a§-)
86(10) =5V (zﬂ(’l)) ac(*?)
5‘bj 6'aj

where the final factors are determined recursively using

0Co _ 3 — v
oa™
9Cy Wy (L0 9Co
dall™D 2wl <Zj ) PHON
J J

We can repeat this for many other input-output pairs and simply take the
average of all the gradient vectors. This resulting gradient vector is then used

for SGD.
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Chapter 5

Stochastic gradient descent

In this chapter, we will examine how SGD works. We also explain the vanishing
and exploding gradient problems and how to solve them. Finally, we will look
at the effectiveness of this type of learning.

5.1 Iteration

The algorithm of SGD is actually very simple. It is an iteration where the
weights and biases of the network are changed every step. The step size, which
is how much the weights and biases are changed every step, is affected by the
learning rate 7. Each step, we randomly pick a batch from the dataset and
feed it to the network. Then, we use backpropagation to calculate the average
gradient vector. Then, we update the weights of our network as follows:

w :=w — NV, (5.1)

where w is a vector containing all weights and biases and V) is the gradient
vector we receive from backpropagation. The order of the elements within these
vectors is not important, as long as they are consistent with each other.

Stochastic Gradient Descent

Figure 5.1: Steps towards a local minimum with SGD.
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Because the gradient tells us how much the error would change if we were to
increase or decrease the weights, we know that, for each of the weights, taking
a small enough step in the opposite direction of its derivative will decrease the
error. Since we do this for all of the weights, it is very likely that the average
error of the tested batch dataset will decrease as well. By repeatedly iterating
over new random batches and repeating this over multiple epochs, the network
should converge to a local minimum.

It is worth noting that the idea behind SGD is to only pick one random
input-output pair from the dataset every step. This is still likely to converge to
a minimum, despite the higher chance of taking steps in the wrong direction.
However, in practice, picking a larger batch each step is far more efficient. The
main reason for this is that the GPUs used to perform the calculations, can do
numerous identical calculations in parallel. This allows efficient simultaneous
computations for forward and backpropagation.

There are a couple of optional hyperparameters besides the learning rate n:
the momentum g and the weight decay A. The momentum causes each step to
retain some of the direction of the previous step, in order to create a smoother
path to the minimum. The weight decay causes the weights to slightly decrease
every step. With these additions, it becomes necessary to index our weight
vectors w’ and introduce a new step vector v’. Note that these indices do not
denote the elements of the vectors, but rather the index of the step in the SGD
optimisation. We now update the weights as follows:

v = But — Mpw® — 9V Gy, (5.2)

w = wt ot (5.3)

Finally, the learning rate can be changed during learning. This can be done
manually, where it is usually lowered whenever the learning stops improving.
This allows for smaller steps that might make it deeper into the local minimum.
Alternatively, it be lowered automatically using a learning rate decay. This,
however, runs the risk of ending too soon. To solve this problem, some adaptive
learning methods exist that alter the learning rate based on the learning results.

5.2 Vanishing and exploding gradients

Two issues that SGD faces are vanishing and exploding gradients. Recall the
expressions for the elements of the gradient in equations (4.10) and (4.11). Both
of these contain a partial derivative that is recursive through equation (4.14).
Because of this recursion, all of the gradients in layers to the right of a
certain layer, factor into the gradient of that layer. If the initial weights are
not chosen carefully, it is fairly likely for gradients to exponentially increase or
decrease as we move from output to input. As a result, the gradients close to
the input might be very small, which we call a vanishing gradient. Otherwise,
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it might be very big, which we call an exploding gradient.

The issue with a vanishing gradient, is that during the iteration, the changes
made to the weights closer to the input of the network, are minimal. If the
network is not already close to a local minimum, it is now unlikely to reach one,
because the weights will barely change.

With an exploding gradient, we get the opposite problem. Every step in
the iteration, the weights closer to the input will change drastically, while the
weights closer to the output stay relatively similar. This makes the network
unlikely to converge to a local minimum as well.

For networks such as autoencoders and deep belief networks, a solution to
these problems is to pre-train the network using RBMs, as we mentioned in
Chapter 3. By pre-training the network, its weights should be closer to the
end result. Vanishing or exploding gradients are less likely to occur when the
weights are already sensible. Even if they do still occur, the impact is not nearly
as high.

For other types of networks, using RBMs to pre-train is not an option.
Fortunately, it turns out that simply using the ReLLU activation function helps
against the vanishing and exploding gradient problems. Combined with general
improvements to computation speed and several simple methods to initialise
reasonable weights, these problems are no longer that problematic.

5.3 Convergence

While it might be evident that SGD works in practice, an insight into the rea-
son it works is not only interesting, but could be very helpful in improving the
method. Since SGD relies on randomised batches, it can only give a rough es-
timate of the true gradient. In practice, this does not appear to be much of an
issue. Although it runs the risk of taking steps in the wrong direction, the loss
function does appear to converge to the minimum over time. This convergence
is not merely a coincidence, as it has been proven using statistical learning the-
ory. [14]

Similar to ANNs, statistical learning theory studies learning machines that
can implement functions that can minimise a loss function using independently
drawn random inputs with their corresponding outputs. In practice, these in-
puts are often not truly random and there is no infinite supply of inputs, which
means the theory does not entirely apply. By building sufficiently large datasets
that are representative of the types of inputs we want to train the network to
understand, we can increase the similarity to the theory and therefore increase
the likelihood of convergence. When the dataset is sufficiently shuffled, SGD
has been proven to converge. [15]

A common problem in optimisation is getting stuck in a local minimum with
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a significantly higher error than the global minimum. This would logically be
especially worrying for a method such as SGD, that uses its gradient to deter-
mine the direction. In such a local minimum, the calculated gradients would
likely be close to zero, making the network unable to leave the local minimum.
In practice, however, this does not seem to be an issue.

It is common to study linear DNNs instead of non-linear DNNs. Linear
DNNs are not interesting in practice, since they are effectively shallow, as we
saw in Theorem 1. However, they can be analysed quite effectively using lin-
ear algebra. In comparison, the theoretical understanding of non-linear DNNs
is much worse. Despite the large differences in expressivity, there are several
similarities between training non-linear and linear DNNs in practice. [16]

The optimisation of a linear ANN is much easier than that of a non-linear
ANN. By using Theorem 1, we can represent the ANN with the function

F(z) =Wz +0. (5.4)

When we use the standard least squares error as the loss function, the optimi-
sation problem is to minimise

Co(T) =Y lly(z) — (Wa +b)|?, (5:5)

zeT

where the parameters are all elements of W and b. For each input x, we can
define the matrix equation
Wax +b=y(z). (5.6)

We can view this as a system of linear equations for each input x. We can
add all these linear equations together into one system of linear equations of
the entire dataset. We can now place all parameters, the weights and biases,
into a vector w as we have done before. This allows us to write the system of
linear equations of the entire dataset as a matrix equation with the elements of
w as the variables. We call the matrix M and the result ~, which is a vector
containing all elements y(x); of every desired output y(z). Now, the matrix
equation is

Muw = 7. (5.7)

A solution of this equation would give us the weight vector w for which the total
error Co(T) is 0. Since the expressivity of a linear DNN is low, a sufficiently
large training dataset could mean there is no such solution. Solving such a ma-
trix equation using singular value decomposition solves this problem. [17] This
method finds a solution if there is one. If no such solution exists, it instead finds
a vector w for which the least squares error is minimal. Since this is our loss
function Cy(T"), this method simply gives us an optimal solution. In the case
of multiple solutions, it returns the vector w with the shortest length. We can
even obtain the whole solution space, since it gives the orthogonal vectors that
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span this space.

Even if one would opt to optimise a linear DNN using SGD instead, this
should go fairly well because of the following attribute.

Theorem 2. In a linear ANN, every local minimum is a global minimum. [18]

This can be proven through linear algebra. Although this has not been
proven for non-linear DNNSs, it does appear to be mostly true in practice. Local
minima with higher values than the global minimum seem to be quite rare in
the high dimensional spaces often found in deep learning. Instead, most critical
points are in fact saddle points. [19]

The overabundance of these saddle points in the function space pose a bigger
threat for SGD. Although the saddle points can be escaped by moving in the
direction of decreasing error, this can prove difficult. This is due to the saddle
points often being part of larger plateaus, where the downward slope we are
looking for is very subtle. This would not be an issue if the true gradient
could be used, but since we are approximating it through random batches of
a finite dataset, the slope might become unnoticeable. Because of the high
dimensionality of the function space, randomly finding the correct dimension is
unlikely.

Given a sufficiently large and representative dataset, SGD should still find
a way out of these saddle points and converge to the local and therefore global
minimum. However, the saddle points could still significantly slow down the
learning. The saddle-free Newton method is a promising alternative to SGD
designed specifically to counter this problem. [19] However, SGD-based methods
are still the most commonly used in deep learning.
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Chapter 6

Convolutional neural
networks in image
recognition

In this chapter, we will examine the type of DNN used in image recognition: the
CNN. We will showcase our image recognition experiment, in which we built a
CNN in the Python library Keras. We will then cover the various types of layers
that make up such a network and how we implemented them in our experiment.
Finally, we will analyse the results of our implementation.

6.1 Experiment

For our experiment, we built our own dataset in C#. While there are many
large datasets available we could have used, such as ImageNet, classifying these
images requires a well-constructed and well-trained network. We could not build
such a network due to time and hardware constraints, so we decided to create
a simple dataset for which a relatively shallow network would suffice.

Our dataset consists of 100,000 32 x 32 images of coloured shapes against a
black background. The dataset is split into a training dataset of 60,000 images
and validation and testing datasets of 20,000 images each. In one image, there
are 1 to 4 shapes, each of which has the same colour and shape. The possible
colours are red, blue, green, yellow and white. The possible colours are circles,
triangles, squares, pentagons and hexagons. Note that all of these polygons
are regular. The shapes have randomised positions and sizes. By enforcing a
minimal distance between the centers of shapes, we ensured that only minor
overlap was possible between shapes. The individual pixel values in each image
were given a small deviation as well, to add a grainy filter to the images.
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Figure 6.1: Images belonging to three of the classifications in the dataset: "2
blue triangles”, 74 yellow hexagons” and ”3 red circles”.

The goal of the experiment is to train a network to properly classify the
number, colour and shape. Since there are 4 possible numbers, 5 colours and 5
shapes, there is a total of 4-5-5 = 100 classifications the network should be able
to distinguish accurately. We could also train separate networks for number,
colour and shape to achieve the same result. However, since one of the biggest
strengths of deep learning is finding such structure in the data, this would be
less efficient.

The input of our network is a 32 x 32 image, with each pixel containing
three values: 7, g and b. In a regular ANN, this would make for a total of
32-32-3 = 3,072 homogeneous nodes. In a CNN, however, the image structure
is kept intact. We view each of the three colour channels as one node in the
form of an image.

The output of the network is a 100-dimensional vector, with each element of
the vector corresponding to the predicted probability of a specific classification
being correct.

The structure of our network is shown in figure 6.2. We start off with two
convolutional layers, followed by a max pooling layer. We repeat this set of
layers twice, with the last set of layers containing three convolutional layers
instead. Finally, we have a flattening layer and two fully-connected (dense)
layers. The network has a total of 677,612 parameters, which consist of the
kernel elements, weights and biases.
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mput: | (None, 32, 32, 3)
output: | (None, 32. 32, 3)

conv2d 1_mput: InputLayer

l

input: (None, 32, 32, 3)
output: | (None, 32, 32, 32)

i

input: | (None, 32, 32, 32)
output: | (None, 32, 32, 32)

}

max_poolingzd_1: MaxPooling2D

)

nput: | (None, 16, 16, 32)
output: | (None, 16, 16, 64)

I

nput: | (None, 16, 16, 64)
output: | (None, 16, 16, 64)

l

max_poolingzd_ 2: MaxPooling2D

l

input: | (None, 8, 8, 64)
output: | (None, 8, 8, 128)

i

input: | MNone, 8, 8, 128)
output: | (None, 8, 8,128)

l

mput: | (None, 8, 8, 128)
output: | (None, 8, 8,128)

|

max_pooling2d_3: MaxPooling2D

'

mput: | (None, 4, 4, 128)
output: (None, 2048)

l

mput: | (None, 2048)
output: | (None, 200)

l

input: | (None, 200)
output: | (None, 100)

convzd_1: Conv2D

convzd_2: Conv2D

nput: | (None, 32, 32, 32)
output: | (None, 16, 16, 32)

convzd_3: ConviD

convzd_4: ConvZD

input: | (None, 16, 16, 64)
output: | (None, §, 8, 64)

conv2d_5: ConvZD

conv2d_6: ConvZD

conv2d_7: ConvZD

mput: | (None, §. &, 128)
output: | (None. 4, 4, 128)

flatten_1: Flatten

densge 1: Denge

dense_2: Dense

Figure 6.2: The CNN at the end of our experiment. Each layer shows the name,
the type of layer and the input and output shape.
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The design of the network was loosely based on CNNs used in the Ima-
geNet LSVRC, primarily the winning network of the 2012 contest mentioned
in Chapter 1. We followed several conventions surrounding the output sizes
of layers, which we will elaborate on in the following sections. Regardless, the
fine-tuning of the network consisted of much trial and error. As previously men-
tioned, finding the optimal hyperparameters is an optimisation problem of its
own. The mathematical size of this problem is difficult to define, because there
are theoretically infinitely many hyperparameters to optimise when the network
structure is not fixed. However, due to following the conventions and due to
the various aforementioned constraints, the optimisation problem is not as big.
Note that it is not necessary to not find the optimal solution, as a fairly efficient
solution is sufficient.

The hyperparameters to optimise include the structure of the network: which
layers it consists of, the connections between the layers, the activation functions
and the biases. Other hyperparameters are those related to the optimisation,
such as the learning rate, the batch size and many other available options.

The implementation of a CNN in the Keras library is fairly straightforward.
All required layers and their hyperparameters are built-in. We simply had to
specify our network design in Python code, connecting it to our image dataset
and export the results.

6.2 Convolutional layers

CNNs consist primarily of convolutional layers, as the name suggests. In par-
ticular, image recognitions uses 2D convolutional layers. A convolutional layer
looks at small regions of the input image at a time. This groups together nearby
pixels to more easily detect patterns and greatly reduces the number of connec-
tions and parameters.

Instead of weights, a convolutional layer uses kernels as its parameters.
Kernels are small matrices used to convolve images. This convolution is a 2-
dimensional discrete convolution. Suppose we are convolving a matrix A = (a;)
with a 3 x 3 kernel B = (b;;). The convolution of A and B in (2,2) becomes

3 3
AxB= Z Z aijb(4_l-)(4_j). (6.1)

j=11i=1

This is really nothing more than an element-wise multiplication of a 3 x 3 region
of A with B, where B is flipped horizontally and vertically. Alternatively, it can
be seen as the dot product of the vectorised matrices after flipping. Since this
calculation is easier to follow and to implement, the kernel is usually already
flipped. We will also follow this convention.

Note that this is a linear function, similar to the weighted sum we used in
ANNs. Therefore, we again need to use a non-linear activation function. When
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it comes to classification, ReLU is usually still the best choice here.
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Figure 6.3: An example of a convolution. The region in red convolved with the
kernel (blue) outputs a pixel (green) with value 4.

The above calculation is repeated for every 3 x 3 region of our matrix A to
output a new matrix. We are effectively sliding the kernel over our image, row
by row and column by column, convolving it with different regions of the image
by multiplying the overlapping values and outputting the sum. The stride of the
convolution is the number of steps taken each time we move the kernel. With a
stride of 1, we get every region of the image. With a stride of 2, we skip every
other region, both vertically and horizontally. As a result, each dimension of
the resulting image will be less than half of the original.

Even if we have a stride of 1, the output image will still be smaller than
the input, because of the size of the kernel. To keep the input and output size
identical, we can use zero-padding. This adds zeros around the input matrix so
that we can pick one region for each of the pixels of the original image.

Kernels are often used in image processing to blur or sharpen images. This
works because we are essentially changing the value of pixels based on their
surrounding pixels. By making them more similar, we blur the image. By
making them less similar, we instead sharpen it.

Another application of kernels is edge detection. A kernel such as the one
in figure 6.4 . Regions of the image where the colour of each pixel is nearly
the same get a convolution output close to zero. However, if there is an edge
in the middle with different colours on each side, the output will have a higher
absolute value. This type of kernel is how CNNs detect edges and other shapes.
Kernels are made to detect specific patterns and output high values when they
match.

A kernel can take one image and output another. As mentioned before,
however, we start out with three channels, r, g and b. This number of channels
generally increases as we get deeper into the network. The channels do not
necessarily represent colours anymore, but rather different patterns such as the
edges mentioned before. In a convolutional layer, all channels of the previous
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Figure 6.4: An example of a kernel that detects edges.

layer have a different kernel connecting to each of the channels in the current
layer. The elements of each of these kernels are the parameters that will change
during learning.

Suppose layer i is convolutional with ¢; channels and kernels of size n; X m;.
Suppose layer ¢ — 1, convolutional or not, has ¢;_; channels. Then the number of
parameters in layer 7 is ¢;_1¢;n;m; + ¢;, where the last term represents the bias
of each of the channels, which is added to each pixel in the output of the con-
volutions. This is a relatively low number of parameters, especially considering
how high the dimensionality of each layer usually is. This is possible, because
the image resolution, which is the main cause of the high dimensionality, does
not factor into the number of parameters.

We can visualise a channel in any layer of a convolutional network by cre-
ating activation maps. When we input an image, we can see the activation in
each of the channels. Alternatively, we can look directly at the filters, although
there are often far too many of these to use them as a good overview of the net-
work. For either of these visualisations, they become more abstract and harder
to interpret as we go deeper into the network.

Figure 6.5: Visualising a channel of a network using deconvolution based on
specific input images. [20]

More advanced methods of visualisation also exist. One such method [20]
uses deconvolutional networks. Given a trained CNN, a deconvolutional net-
work is built that is similar to the original network, but reversed. This allows
the visualisation of a specific channel, by taking its output based on a specific
input image and sending it to that same channel in the deconvolutional network.
There, it makes its way back to the input space, which will result in an image
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somewhat similar to the original input. The reason for the difference is that
much of the information of the image is lost as it goes through the network.
The idea is that what remains of the image, are the parts of the image that
are important to the channel. Therefore, it serves as a good visualisation of the
channel, given a specific input.

It is also possible to visualise channels by generating its input using SGD.
Instead of minimising a loss function, we try to maximise the activation of a
specific channel. Instead of changing the weights every step, we change the
input image. This creates an input image that maximises the activation of a
certain channel.

We can even take this one step further and create saliency maps. [21] Simi-
larly to the SGD used during learning, we try to minimalise the loss for a certain
classification. Except now, we once again change the input image instead of the
weights. This creates an image that effectively shows how the network sees a
specific classification. Since the images of a classification can vary immensely
most of the time, this will not create a convincing image of said classification.
Rather, the saliency maps are strange patterns, although often with recognisable
traits of the classification.

goose ostrich limousine

Figure 6.6: Saliency of several classifications. [21]

6.3 Max pooling layers

The second most common type of layer in CNNs is the max pooling layer. This
is a fairly straightforward layer that has no parameters. For each channel, this
divides it into disjoint regions of a given size. This size is usually 2 x 2, but
larger regions are sometimes used for bigger images. For each of these regions,
it takes the maximum value and outputs it as a pixel in a new smaller image.
With a region size of 2 x 2, this creates a 4 times smaller image.

This layer aims to reduce the dimensionality of the network, which would
otherwise increase due to the increasing number of channels. Max pooling layers
are often inserted in between every two or three convolutional layers, usually
right before the channel count increases. Since the channel count is often dou-
bled, this causes the dimensionality to halve after every max pooling layer. We

35



12 {20 | 30 | O

8 (12| 2 0 2 x 2 Max-Pool | 20 | 30
34 |70 [ 37 | 4 112 37

112|100 | 25 | 12

Figure 6.7: An example a 2 x 2 max pooling.

followed this convention for our network as well. This is evident from the input
and output shapes we see in figure 6.2.

6.4 Fully-connected layers

The final set of layers in a CNN are fully-connected layers. In these layers, all
nodes have connection from all nodes in the previous layer. Before we can make
this transition, we need to flatten the output of the previous layer. This means
taking all channels and turning each pixel into a node, as we know them from
ANNSs. The goal now is to work towards the output vector, which is generally a
huge drop in dimensionality. Despite this, this part of the network usually has
the majority of the parameters.

In a network built to classify images, we want every element of the output
to be the probability of the corresponding classification being correct. At this
point, the values will not necessarily even be between 0 and 1. To fix this,
we use the softmax activation function in the final layer. This function makes
the elements of the vector add up to 1. On top of that, it makes the highest
values relatively stand out more. Since the desired output is a 1 for the de-
sired classification and 0 everywhere else, this helps train the network in that
direction.

Given an input vector z(X) of the final layer, we determine the activation
output vector al’) using the softmax function as follows:

exp (z](L))
a§L) — > eixp (ZJ(IL)> (6.2)

This is often paired with the cross-entropy loss function, which is also commonly
used for classification networks. [22] Given an input z, the output vector g(x)
and the desired output y(z), the cross-entropy loss function is given by

Co(z) = — Z y(v);logg(w);. (6.3)

Note that the usual desired classification output is zero in all elements except
one, which leaves only one non-zero term in the sum. The pairing of the softmax
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and cross-entropy functions leads to high classification accuracy, which can be
justified by a probabilistic interpretation. [22]

6.5 Results and analysis

On the test set, our final version of the network correctly classified 16,903 of
20,000 images, which is an accuracy of around 84,5%. It achieved this after
around 5 hours of training. Since the accuracy on the training set was already
around 96%, it was unlikely to improve much more. Considering a random guess
would only have a 1% accuracy, this indicates a fairly effective network.

Before attempting to create a network for a full classification, we first tried
training a network on determining only number, colour or shape. We started
with a simpler version of the network, which did not include the final set of
convolutional layers and max pooling layer. The dataset initially consisted of
only 10,000 images, compared to the 100,000 of the final dataset. This change
was made because the improvements from changing hyperparameters stagnated.
This significantly improved performance, primarily reducing overfitting.

All changes made to the network since are a result of necessary fine-tuning.
Changing one of the many hyperparameters can significantly change the effec-
tiveness of training. While we could look at existing CNNs to help choose bet-
ter hyperparameters, this will not necessarily make for a good network. What
worked for their dataset, did not always work for ours.

For instance, the hyperparameters for SGD include momentum and decay.
The winners of ImageNet LSVRC-2012 had a momentum of 0.9 and a weight
decay of 0.0005, noting that these were important for the model to learn. [2]
In our experience, however, setting these hyperparameters to values other than
zero, seemed to negatively affect learning efficiency, sometimes to the point of
coming to a complete stop early on.

Since it was often hard to tell what was causing inefficiencies in our training,
the optimisation took some time to get started properly. At the start, many
hyperparameters were at inefficient values, so it was often unclear whether cer-
tain changes really made a difference. It often took several changes to multiple
hyperparameters before we saw noticeable improvement.

Initially starting with a simpler classification helped follow the progress of
our fine-tuning before it was potent enough to perform adequately at the full
classification. The easiest type of classification was clearly the colour. In fact,
it was noticeably better at learning to classify colour in a smaller network. This
is not surprising, because this classification can be read directly from the input
data. Given the ability to do so, a network will often overcomplicate things
during learning. The residual neural networks we covered in Chapter 3 had
great results due to being able to prevent this overcomplication in much deeper
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networks.

The confusion matrix in figure 6.8 shows the results of our final network at
colour classification. Out of all 20,000 images, only one was classified incor-
rectly. The network mistook a blue triangle for a white triangle. It seems that
even on the easiest part of the classification, our network is not perfect.

Confusion matrix
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Figure 6.8: The confusion matrix for colour classification.

The second easiest classification was determining the number of shapes.
While simply counting the number of black pixels could provide a decent es-
timate, the varying sizes of the shapes do make this more difficult. More than
likely, some form of edge detection is necessary. The potential overlap between
shapes makes counting them more difficult, but this is overall a fairly easy task.

The results of our final network at classifying the number of shapes can be
seen in figure 6.9. The number of wrong classifications is fairly low and the
number the network predicted was only ever off by one at most.
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Figure 6.9: The confusion matrix for number classification.

Finally, classifying the shapes was the most difficult of the three. Shapes
like pentagons, hexagons and circles are not very far apart, especially not when
their size is small. The network is forced to be very selective to the angles
between edges, while being completely invariant to position and size. Due to
this complexity, this classification task was the best choice for fine-tuning before
moving on to the complete classification.

Again, we plotted the results of shape classification in a confusion matrix,
figure 6.10. It is clear that this was the toughest for the network to predict.
Most mistakes appear to be a result of the close similarities between the pen-
tagon, hexagon and circle. Other types of wrong classifications occur as well,
but less frequently. The easiest shape to recognise seems to be the triangle,
although it has been mistaken for both a pentagon and a hexagon, one time
each.
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Figure 6.10: The confusion matrix for shape classification.
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For the complete classification, we spend the most time fine-tuning the net-
work architecture. This consisted of adding and removing layers and changing
the output sizes. Some of these changes can greatly affect the number of param-
eters, which sometimes got into the millions. Increasing the number of param-
eters often improved the effectiveness of learning, at the cost of performance,
taking significantly longer to finish an epoch. We fine-tuned the architecture
until we had a good balance between the two.

At this point, we still had a dataset of 10,000 images. This proved to be the
main limiting factor, as our network had major overfitting that the fine-tuning
did not help much against. While the accuracy on the training dataset started
reaching as far as 90%, the accuracy on the validation dataset stayed behind,
never exceeding 25%. Increasing the dataset with a factor of 10 caused the ac-
curacy on both sets to rise almost equally fast up to around 80%. From there,
the training dataset exceeded 95%, while the validation set got to around 85%.

The results are not optimal, but still quite impressive. It might not be
much compared to the winners of the ImageNet LSVRC contests, which achieve
better results on far more complicated datasets. However, it did achieve its goal
of classifying images in the simple dataset, despite limited time and hardware
and being new to the field.
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