Supra-Bayesian Approach to Merging of Incomplete
and Incompatible Data

Vladimira Seckarova *
Department of Adaptive Systems
Institute of Information Theory and Automation
Prague, CZ 182 08

vseckarova@gmail.com

Abstract

In practice we often deal with the problem that the pieces of information given by
different sources are often incomplete and even incompatible. In this work we try
to solve this problem and present a systematic and unified way how to combine
the pieces by using a Supra-Bayesian approach.

1 Introduction

Imagine you want to describe a behavior of a system. The data you want to use to fulfill your task
are provided by some sources. Since the sources can describe just a part of the system, the data you
got can be incomplete. Or even worse: some or every of the sources gave the data in different form.
How to proceed in solving your task then?

1.1 Basicidea

The idea we use is simple: decompose the main task into particular “subtasks” by following this
pattern:

e take all possible data pieces from the sources about their domains (a domain: a part of
system that the source describes, represented e.g. by random variables),

e focus on one source S and find its neighbors (a neighbor: a source, domain of which has
a nonempty intersection with the domain of .S).

For correct comprehension of the reader the Figure 1 describes the considered relations.

To follow the idea of “subtasks” we can now introduce the task of improving the knowledge of source
S by using what is given. In fact it means to construct the optimal estimate of pmf (probability mass
function - if domains are represented by discrete random vectors) describing .S’s domain based on
a priori given data. The explanation how the system can be described by the subtasks is given below.

In “subtask”, the construction of the optimal estimate of pmf describing the unification of all con-
sidered domains is included; which also means that we will need to find the optimal merger of given
pieces of information. This optimal estimate will be then projected on the domain of source S and
the aim of the “subtasks” will be satisfied. That is just a simple layout of the topic discussed in this
work.

The problem of combining the heterogeneous sources has been discussed in many works, e.g.
in [1], [2] and [3]. The outline of the method proposed here and also the mathematical notation
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Figure 1: A relation between the source .S, its neighbors and other sources

domain of its neighbor

can be found in [4]. The contribution of this work consists of a brief introduction of the method
suitable for any form of the initial situation. That is at the end we will come to just one formula
handling different types of input data. Also the example and some numerical representation of used
constants is given.

2 Proposed method and final estimate

If we introduce following notation:

- a domain: (discrete) random vector X; with finite set of realizations: {x1,...,x,},

- (9j(x1),---,9j(Xn)) = g; - vector of probabilities given by j*" source, j = 1,...,s < 00
-D = (g7,...,g5)T matrix of knowledge pieces given by the source S and its s — 1 neighbors,
-h = (h(x1),...,h(x,)) the unknown merger (unknown vector of probabilities),

-H={h: Y h(x;) =1, h(x;) >0,i=1,...,n} - domain of pmfs h, gj, j = 1,...,s,
-L(.,.) - loss function (see [5]),
- K(.,.) — Kerridge inaccuracy (see [6]),
-Oh the optimal estimate of & (the optimal merger of the given knowledge pieces),
then the considered situation can be described as follows:
e every source:

- operates on a random vector (with finite number of realizations), which is a part of X,

- provides a probabilistic or non-probabilistic information (about its domain) denoted by
g, influenced by skills, decisions and possible actions of particular source,

e and the main task is: find the optimal vector of probabilities ©h = (°h(x1),. .., h(x,))
describing the random vector X.

2.1 Basic case

In this subsection we derive the optimal estimate (optimal merger) of given data pieces. Our as-
sumptions are:
e common domain: all of the picked sources have the same domain,

e data in probabilistic form: every source gave the data in the form of probability vector
about realizations of the considered random vector X,



e random inputs: any data piece is modelled as a random variable.

Next we will focus on the Bayesian methodology, on which the proposed construction is based. We
are looking for the solution of

Arg it By s ) [K K(h, h)|D] (D
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where E (| py[.|.] is the conditional expectation with respect to the posterior pdf (probability density

function) 7(h|D) and the Kerridge inaccuracy was taken as the loss function (see [6]). By assuming
of the applicability of Fubini’s theorem we will find that the solution of task (1) has the form:

Oh = En(np)[hID] € Arg hmelg K[Ex(np)(h|D), ] 2)

Estimate ©h requires the knowledge of the posterior pdf 7w(h|D), which we do not have at this
moment. To solve this problem we take all possible pdfs 7(h|D) satisfying following constraints:

e j'" source accepts h as its representative if & is close to the pmf g; given by the j** source,

numerically it means that the conditional expectation of Kerridge inaccuracy of g; on h is
smaller than or equal to a positive finite value 3;(D):

Er(nip)[K(gs, )| D] < B;(D). )
We will use the maximum entropy principle (see [7]) to choose among pdfs 7(h|D) meeting (3):
o the Lagrangian L of arising optimization task is (after several steps of evaluation):
m(h|D)
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L((h|D); \(D)) = /Hﬂ(hu)) log dh

—logZ()\l(D),...,)\S(D))/Hw(h|D)dh — ZAj(D)ﬁj(D),

where Z(A1(D), ..., s(D)) is a normalizing factor and \;(D) are Kuhn-Tucker multi-
pliers, 7 =1,...,s,

e minimum of the Lagrangian is reached for 7(h|D) = Y7 (h|D) a.e. (explicit form of which

is a pdf of Dirichlet distribution), because the first part is Kullback-Leibler divergence

7(h|D) on ®n(h|D) (see [8]), which is minimal for 7(h|D) =© 7(h|D) ae. and

the remaining part of Lagrangian does not depend on 7(h|D) and does not influence the
minimization.

From the properties of Dirichlet distribution we get expected value, i.e. the final merger:
Eor(nip)(h(x:)|D) = Ch(x;) = \§(D) + Z Ni(D)gj(xi), i=1,...,n, (4)

where
* * i A'(D)
M(D) = sy M(D) = wrs oy
nNG (D) + Y5 N(D) =1, Ai(D)>0, j=0,...,s,
with A; (D) chosen so that (3) is met.
2.2 General case

Since every of the sources has its own abilities, it is almost impossible to satisfy the assumptions
considered in Subsection 2.1:

o the domains of the considered group of sources can be different from picked source S (but
have at least one random variable in common with it),



condiional pmfof X, | — — -
conditional pmf of a part o Jolnt pmf of X - | ! pf OR
of X P ’;
Y
S projaction
e construction af °h
maoments - — - marginal pmiof X sden=ient ™1 of the opfimal |-m| givento (- marginal pmi of “f
/ FouShn merger “A the
/ o to the joint
; # prf of X source S
J conditicnal pmf of “f
realizations T = projected on the
i transformation | domain of source 5

Figure 2: Graphic layout of the methodology

e given information describing the domain of particular source can have other forms (not
only the probability vectors):

1) (conditional) expectations,
2) “classic” data,
3) (conditional) marginal probability vectors.

To construct the optimal merger of given information we will use the results from the previous
section:
o first we transform the given information into probabilistic terms (probability vectors),
e then we take the unification of the domains of considered sources and extend the proba-
bilistic information from the previous step onto this set.
For graphic layout of the proposed methodology see Figure 2.

Now all the assumptions of Subsection 2.1 are satisfied and we can create the merger (4). If we in-
troduce the decomposition of source’s domain considering the unification of all domains as follows:

U random variables unconsidered by particular source
X = (U,F,P)=¢ F random variables describing source’s ignorance (uncertainty)
P random variables describing source’s past history (knowledge)

we will come to following results:

e when conditional pmf g;(f;|p;) on a subset is given (U; non-void):

Oh(xi) = N5(D) + Y25_y Xi(D)Oh(uy|f;, pi)g; (£i|pi) Ch(p:), fori = 1,....n,
¢ when conditional pmf g;(f;|p;) on whole set is given (U; void):

Oh(xi) = N5(D) + 3524 Aj (D) g; (£ilpi) Ch(ps), fori = 1., m,
o when marginal pmf g;(p;) is given (U; non-void, F; void):

Oh(xi) = N (D) + 252, X3 (D) h(uilpi)g; (i), fori = 1,...,n.

The last step: project the result back on source’s domain by computing adequate marginal (condi-
tional) pmfs.

3 Simple example, numerical estimate of bounds 3;(D)

Imagine there are upcoming elections and we have 9 political parties. Agencies try to ask as much
as possible people to discuss the preferences of particular political parties. We now have data from
4 agencies, in the form of particular probabilities of considered parties. According to the notation
used in text we have:

e 4sources: j=1,...,4,
e | random variable X: “preference of a political party”,



Voting preferences

Agency I II I v
No. of respondents | 1085 1196 11364 713
Polit. party Voting preferences in %
1 27 27.8 30.8 30
2 212 18.6 189 225
3 7.5 9.3 15.1 11.5
4 4.3 8.1 8 9
5 16.8 9.9 12.9 13
6 7.4 4.9 59 4
7 4.8 32 32 4
8 3 3.1 3.9 3
9 8 15.1 1.3 3
Table 1: Given data
Results of the proposed merging Results of the proposed merging
for the choice of constraints: 1.4, 1.5,1.6,1.7, 1.8 for the choice of constraints: 1.7, 1.75, 1.8, 1.85, 1.9
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Figure 3: Graphic outputs for different choices of 3,;(D) = (D), see (3)

e 9 realizations of this random variable: z; — i political party will win, i = 1,...,9,

e pieces of information given by the sources: appearance of each realization expressed by
percents - see Table 1 (after division by 100 we can consider the given information as
probability vectors of realizations).

Now we try to apply the proposed method; the results in Figure 3a and Figure 3b were obtained by
using Matlab for different choices of bounds 3;(D) = (D) - which means we tried to find one
common bound for the constraints in (3).

The Table 2 contains the results printed in Figure 3a, 3b; the penultimate column is containing the
original results (o.r.) and in the last column are the results obtained by using relative frequencies
(r.f.), i.e., taking all data pieces as one consistent source.

4 Advantages of this method and open problems

Supra-Bayesian approach to combining different types of given information (often, incompletely
compatible) introduced in this paper brings following improvement against available techniques:

e non-probabilistic data pieces are treated,

e incompletely compatible data pieces are treated,



Choices of 3(D)

polit. party | 1.4 1.5 1.6 1.7 175 1.8 185 1.9 o.r. r.f.

18.1 19.0 202 21.6 224 233 243 2542209 30.22
147 152 157 165 169 173 179 184 | 20.22 19.22
101 99 98 96 95 94 92 9004|1671 13.86
93 90 87 83 81 79 76 73 | 1088 7.78
1.6 11.7 11.8 119 119 120 122 123 | 11.27 1295
88 85 82 77 75 72 69 65 | 439 584
80 76 7.1 64 6.1 57 52 47 | 244 336
77 72 67 60 56 52 47 4.1 433 372
1.7 11.8 119 120 121 121 121 122 | 7.67 3.04

O 001NN A~ W=

Table 2: Matlab results

e we get unified Bayesian solution,
o this approach can be applied on every source from the group of sources; the group can be
extremely large and distributed.

Naturally, we did not discuss many additional questions arising with derivation of the final formula,
ie.:
e the unambiguity of the projection of O h back on source’s domain,

e a little search for the choice of the bounds §;(D) in (3), j = 1,...,s was done, but still
needs improvements,

e and also the proof of existence and unambiguity of Kuhn-Tucker multipliers \;(D), j =
1,...,sis needed.

These problems are definitely topics of a future work.
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