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Abstract

:

Feature selection (FS) has attracted the attention of many researchers in the last few years due to the increasing sizes of datasets, which contain hundreds or thousands of columns (features). Typically, not all columns represent relevant values. Consequently, the noise or irrelevant columns could confuse the algorithms, leading to a weak performance of machine learning models. Different FS algorithms have been proposed to analyze highly dimensional datasets and determine their subsets of relevant features to overcome this problem. However, very often, FS algorithms are biased by the data. Thus, methods for ensemble feature selection (EFS) algorithms have become an alternative to integrate the advantages of single FS algorithms and compensate for their disadvantages. The objective of this research is to propose a conceptual and implementation framework to understand the main concepts and relationships in the process of aggregating FS algorithms and to demonstrate how to address FS on datasets with high dimensionality. The proposed conceptual framework is validated by deriving an implementation framework, which incorporates a set of Phyton packages with functionalities to support the assembly of feature selection algorithms. The performance of the implementation framework was demonstrated in several experiments discovering relevant features in the Sonar, SPECTF, and WDBC datasets. The experiments contrasted the accuracy of two machine learning classifiers (decision tree and logistic regression), trained with subsets of features generated either by single FS algorithms or the set of features selected by the ensemble feature selection framework. We observed that for the three datasets used (Sonar, SPECTF, and WD), the highest precision percentages (86.95%, 74.73%, and 93.85%, respectively) were obtained when the classifiers were trained with the subset of features generated by our framework. Additionally, the stability of the feature sets generated using our ensemble method was evaluated. The results showed that the method achieved perfect stability for the three datasets used in the evaluation.
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1. Introduction


A feature is defined as a measurable property of a process or entity that is being observed. It is also known as attribute, component, variable, column, or dimension [1]. In the field of machine learning, a set of features describes a domain and classifies, detects, or recognizes patterns. In the past, few machine learning applications used more than 40 features [2]; however, nowadays, the number of features has increased their size from tens to hundreds of features. Consequently, handling this information is costly due to its processing, thus requiring more time and resources. In this sense, many studies in the last two decades faced this problem, especially when datasets have a high number of features and few instances. This problem is called “the curse of dimensionality” [3].



Consequently, in 1997 [4,5], the authors described the first studies about feature selection (FS) in domains where it is common to find datasets with several dozens of features. Since then, many techniques have been developed to solve the problems generated by the number of features. According to the findings, most of the features in those datasets are redundant or irrelevant [6]. Given this, FS techniques focus on identifying features with high differentiating power while discarding those considered irrelevant or redundant. Thereby, the main goal of FS is to avoid features that do not efficiently allow generalization in processes of classification, detection, or pattern recognition



1.1. Dataset’s Growth


Recently, datasets with large numbers of features are more frequent in different domains. Three of the most representative examples are microarray classification, text categorization, and signal classification. In the first case, developments in DNA microarray have generated numerous datasets with this kind of data. In most of these datasets, the number of instances is not higher than 100 (patients), and the number of features (genes) ranges from 6.000 to 60.000 [7]. However, previous studies showed that most of the genes in these datasets do not represent helpful information to support a machine learning process. Consequently, a preprocessing stage is needed to efficiently classify microarray data [8,9]. In [10,11], the authors describe how to reduce computational cost and improve performance in the classification of microarrays by selecting a representative subset of genes from the original set.



Likewise, in-text categorization documents are represented by an array built from their vocabulary and the frequencies of words in such documents. Those vocabulary sets have hundreds of thousands of words. However, vocabulary is pruned to remove the least essential words from the documents in an initial stage. Thus, the size of the array that represents the documents is reduced. In literature, there are several collections of documents used in different application domains, for instance, email analysis [12], detection of articles related to terrorism on the web [13], automatic classification of text [14], opinions [13], feelings [15,16], and emotions [17], among others. These collections have between 5000 and 800,000 documents.



In the field of signal classification, previous works have used many mechanisms to process the signal and get a set of features capable of describing the signal. These features are used to classify or detect patterns. In the medical domain, the high availability of devices designed to capture biosignals has supported the diagnosis of diseases by identifying normal and abnormal patterns in the signals. Hence, several authors have developed solutions to support the automatic analysis of signals such as EEG and ECG. In the automated analysis of EEGs, for instance, the signals considered are multichannel with (i) information in channels, which range from 12 to 64 in number, (ii) duration between 20 min and 72 h, and (iii) a sampling rate between 100 and 256 per second. Considering the above, analyzing an EEG signal is a complex task since it contains much information. Thus, each channel from the signal is divided into segments, and many feature extractors must be applied to describe them. The process to segment each channel of the signal allows the identification of abnormalities, which appear in short periods [18].



In [19], the authors analyzed the current context of “Big Data” and “Big Dimensionality.” They introduced those concepts to explain how to handle datasets with unbalanced data, noise, few instances, and a high number of features. They found out that the dataset sizes are not growing in both dimensions, columns, and rows. Besides, the most important repositories of datasets used in the experiments of machine learning contain datasets with thousands or millions of features. In many cases, the number of features widely surpasses the number of rows. For example, in the UCI machine learning repository [20], there are 18 datasets with more than 5000 features. The LIBSVM database contains datasets with over a million features [21]. Therefore, researchers have focused on developing methods to reduce the size of datasets using a set of objective criteria. This allows them to represent the complex original dataset in a simple dataset.




1.2. Context of Ensemble Feature Selection


Depending on the design of FS techniques, they are classified into three types of methods: filters, wrappers, and embedded. Each type defines advantages or disadvantages that are directly related to the context of the dataset. In general, these three types of FS techniques face typical problems, namely, (i) they have a good performance on a dataset, but by adding or removing instances, the performance decreases, (ii) they allow the removal of features quickly, but they are not capable of detecting redundant features, (iii) they need to have a correctly balanced dataset, and (iv) their performance is affected by the presence of noise in the data.



Moreover, there is a large number of FS methods. However, there are no tools or solutions to determine objectively the algorithms, which would work best with the data of a particular domain. Therefore, in some studies, authors have used a trial-and-error scheme. They have tested different FS algorithms using one or more classifiers and then chosen the one with the best performance in the test.



Alternatively, ensemble learning approaches have been proposed to select features based on the consensus or aggregation of several FS algorithms. For example, in [22], researchers proposed a classification algorithm based on K-Nearest Neighbors (KNN). They obtained and combined several outcomes from the KKN algorithm, and each result was obtained by using a different set of features. In 1998, the authors proposed an ensemble feature selection (EFS) method designed for decision trees [23]. In 1999 [24], an EFS method based on a genetic algorithm was proposed to improve the quality of the features used in the learners.



Recently, many studies have been conducted about EFS; some involve using classifiers while others do not. In [7], an EFS algorithm aggregates a set of FS algorithms based on filters to classify microarrays. The scheme in this study aims to use several filters and generate a subset of features for each filter. The subsets generated are used to train a classifier, and, subsequently, the outputs of classifiers are combined using simple voting. In [25], a mechanism of EFS on microarrays was built to determine relevant genes in the classification of cancer. A robust feature selection process is conducted in [26], the selection of features is based on EFS, and the findings showed that the approach obtained great promise for datasets with many features and few samples. The bi-objective genetic algorithm was used in [27] to develop a method of EFS. The evaluation showed that the proposal reached to obtain robustly and noise resilient subsets of features. An approach based on selecting in Random Forest and co-forest was implemented in [28]. The method allows selecting features in datasets with unlabeled data.



The main objective of this paper is to propose a framework to determine how to improve the FS on datasets with high dimensionality and a few instances. Furthermore, the framework seeks to guide the design of an EFS mechanism to gather the advantages of different FS algorithms, avoid their biases, and compensate for their disadvantages. For this, we designed a conceptual framework to understand the main concepts and relationships in the aggregation of a set of FS algorithms. Following this, an implementation framework was built to validate the theoretical proposal.



The rest of the document is organized as follows: Section 2 describes the qualitative method used to develop the proposed conceptual framework. Section 3 presents the implementation and evaluation of the framework. Section 4 offers a discussion of results and contributions. Finally, Section 5 describes the main conclusions of this research.





2. Materials and Methods


We followed the qualitative method described in [29] to propose a conceptual framework for our EFS. The method establishes a set of phases to design the framework as developing a plan or network of concepts linked together to describe a particular phenomenon. It represents a process to select a set of data sources, classify the data found, identify the main concepts related to them, and review and validate the proposal. The main objective is to highlight the sense and importance of the relationships that associate the concepts. Due to this, the concepts are considered a collection and a set of entities with a defined role. The methodology describes eight phases. However, in this study, only the first seven phases were used since the last one corresponds to the reformulation of the framework, which is included in phase seven for our research. The implementation built in this study validated the conceptual proposal. Thus, the improvements and adjustments implemented as part of the development process in phase seven represented the rethinking of the conceptual framework. Figure 1 shows the phases mentioned.



2.1. Phase 1: Mapping the Selected Data Sources


In this case, the mapping considered the theory and research studies about Feature Selection and/or Ensemble Learning. Taking into account the above, the data source selected was the literature related to the following topics:




	
Machine Learning



	
Relevance Analysis



	
Feature Selection



	
Dimensionality Reduction



	
Ensemble Learning



	
Ensemble Feature Selection



	
Consensus and aggregation









2.2. Phase 2: Extensive Reading and Categorizing the Selected Data


According to the analysis carried out, the research studies were classified into the following categories:




	
Feature Selection



	
Performance



	
Classification



	
Ensemble Learning



	
Consensus-Aggregation









2.3. Phase 4: Deconstructing and Categorizing the Concepts


The main attributes, features, assumptions, and roles are represented in Section 3.




2.4. Phase 6: Synthesis, Re-Synthesis, and Making It All Make Sense


The graphic representation is shown in Section 3. This contains concepts, groupings, roles, and relationships.




2.5. Phase 7: Validating the Conceptual Framework


This phase recommends that the conceptual framework must be validated through expert judgment. However, to obtain a quantitative evaluation, the main concepts of the conceptual framework are implemented in Phyton. The evaluation shown in Section 3 describes the results with which F-EFS is validated.





3. Results


This section presents the design and implementation of a conceptual framework to support our EFS. This has been divided into three parts. The first part describes the theory about the main concepts considered to represent the framework. The second one describes the definition of the framework by associating the selected concepts to each other through relationships. Finally, the third one describes the implementation and evaluation of the framework.



3.1. Main Concepts


The different types of FS algorithms are described below: filters, wrappers, embedded, and the methods to aggregate experts’ opinions.



	
Filters: techniques that are easy to implement and can be scaled to use datasets with high dimensionality. Nonetheless, this type ignores the interaction with a classifier. For example, an   R  ( f )    function evaluates the relevance of each feature, and the output of the filter algorithm corresponds to a ranking that orders the features according to   R  ( f )    [30].



	
Wrappers: methods, which evaluate the relevance of the subsets of features by using a classifier. Thereby, the best subset of features is selected by the learning algorithm. However, the computational cost of these techniques is high because when choosing the best subset, many subsets must be evaluated [5].



	
Embedded: type of mechanism, which combines the advantages of the filters and wrappers. The main objective is to get the best performance in the learning process from a learning algorithm using a subset of features [2].



	
Consensus: In ensemble learning, it is also called consensus theory of aggregation. Widely used in social sciences and administration, its main objective is to find a way to combine expert opinions through consensus rules [31].







3.2. Conceptual Framework


According to the qualitative method described in [29], a literature revision was conducted to select the data sources and understand the main concepts related to feature selection, ensemble learning, and consensus. Figure 2 shows the concepts and relationships identified from the data sources selected.



The literature about relevance analysis, feature selection, and dimensionality reduction allowed the identification of the three types of methods to determine the features with higher differentiation power. Thus, the types of algorithms were analyzed considering their design, objective, and performance, which permitted the identification of the main concepts and relationships that describe the framework.



Considering the FS theory, the datasets contain three types of features: relevant, redundant, and noise. Also, some authors state that the relevant features have either solid or weak relevance [32]. All types of features can be identified by filters, wrappers, or embedded methods. According to the method, the focus can be on identifying features with low differentiation power, the dependence of features, and relevant features. For instance, to identify segments with low relevance, the algorithms analyze columns with low variance.



In general, the methods of FS use measures to evaluate the relevance of the features through statistical tests or cross-validation. The results obtained in these evaluations define the following: a ranking of feature relevance in the case of the filter-based methods, a subset of relevant features in the case of wrappers, or a subset of features with a learning model in the case of the embedded methods. In the wrappers or embedded methods, the FS is based on searching a subset of features by evaluating n subsets and selecting the one that achieves the best performance in the classification.



The outputs of the FS methods are evaluated from several perspectives. Considering the problem to solve, some criteria can be more or less relevant. Because of this, the framework establishes the evaluation of algorithms by reviewing either their performance or their design. In terms of performance, efficiency and effectiveness are evaluated by testing the subset of features selected in a classification process. In terms of design, simplicity and scalability are evaluated by the designers of the algorithms.



Following ensemble learning, the consensus of several experts improves the creation of a decision in a context [31]. Thereby, the conceptual framework considers the pooling of several FS algorithms through the consensus of a set of subsets of features selected by each method. This scheme is defined in [33] as a heterogeneous centralized ensemble, where n FS methods generate n models using the same data.



The main objective of reaching a consensus among several FS methods is to generate a subset of relevant features capable of representing the advantages and disadvantages of all used methods and facing the biases of single methods.



The design built in Figure 2 describes the results of applying the qualitative analysis shown in Figure 1. The process describes a set of data sources to read and analyze to define the concepts related to the topic. Our study selected the concepts by highlighting the relevant concepts that explain implementing the ensemble feature selection. According to phase four of the methodology, the final list of concepts was analyzed to categorize them and identify EFS roles. This phase defines the constraints and special considerations of an EFS method, which are described below:




	
Instances must have values in all their columns.



	
Instances must not have outliers.



	
Values cannot be negative to avoid problems with statistical tests.








Considering the above, datasets must be preprocessed before applying EFS to handle their problems and avoid additional biases in the EFS process. In data mining and machine learning, these constraints are related to preprocessing and preparing data. One of the well-known methodologies to address data mining and machine learning projects is CRISP-DM [34]. The methodology breaks the process of machine learning into six major phases. The data preparation phase describes tasks to cover all the activities required to build the final dataset. One task of the preparation data phase is cleaning data. This task is related to detecting outliers, handling missing values, and fixing the data in a form suitable for the machine learning models. In this sense, the conceptual framework presented in this work only describes a theoretical explanation of ensemble feature selection. The tasks related to phases of data preparation and feature engineering must be addressed in a previous step. Thus, the ensemble feature selection process is conceived as a machine learning task that needs a proper input dataset. Likewise, considering that real datasets have many problems and need to be preprocessed, the conceptual proposal represents these needs as restrictions that must be solved.



Concepts with a high relation or similarity were grouped or integrated according to phase five. Phase six generated the graphic representation of the framework, which integrated the concepts and relationships previously identified. The authors reviewed and analyzed the model to guarantee the correct representation of the theory extracted from the data sources. Phase seven proposes the validation of the conceptual framework by discussing the proposed model with other researchers. However, the model aims to be a graphic representation of a research topic, but it also aims to validate that the EFS improves the FS process. Thus, its formal validation was carried out as the implementation of a tool to support EFS considering the concepts and relationships of the conceptual framework




3.3. Implementation of the Conceptual Framework


The implementation of the conceptual framework was developed to validate the proposal described in Figure 2. The Scikit-learn Machine Learning Library [35] was used to develop a tool that represents the framework. The solution selects features by different FS algorithms and then aggregates their outputs through consensus. The framework developed allows (i) to read, fix, and impute the values of datasets, (ii) to remove dataset features with high correlation, low variance, or null values, (iii) to generate n subsets of relevant features using n FS algorithms, (iv) to aggregate the subsets generated using methods based on voting, and (v) to evaluate the performance of the subset of features generated by our EFS.



Considering the above, Figure 3 describes the implementation of the framework of Figure 2. The solution groups the functions and methods in packages according to their objective.



	
Interface Module: It describes a class. The module exposes the functionalities of the framework to new implementations.



	
EFS Module: It is the core of the framework. This component includes all the functionalities associated with the FS based on our ensemble method.



	
Evaluation Package: This groups a set of functions to evaluate the accuracy and stability of an EFS output.



	
Selection Package: It contains a set of methods to select subsets of relevant features.



	
Aggregation Package: It integrates the outputs of n methods of FS using a criterion to aggregate the outputs.



	
SCIKIT-LEARN: It is a Machine Learning library that supports the implementation of our EFS package.



	
Data Module: It includes the functions to read and preprocess the datasets. The module allows the reading of data from CVS files to adjust them according to assumptions and constraints considered in the conceptual framework design.



	
Offset Package: It describes functionalities to calculate an offset dataset to avoid negative values.



	
Imputation Package: It implements the Multivariate Imputation to handle datasets with missing values. The authors presented the implementation and evaluation of this component in a previous study [36].



	
Outliers Detection Package: This package considers a software component to implement methods of detection of outliers. These methods include, for instance, basic methods as the Standard Deviation or advanced methods as Novelty and Outlier Detection from scikit-learn [37].






It is essential to mention that the constraints defined by the conceptual proposal were solved in the implementation framework with the development of the offset, imputation, and outlier detection packages. However, the framework does not support all data preparation tasks or feature engineering (extraction and transformation of data) with these packages. Therefore, the goal of the packages is only to support common problems associated with the constraints of the FS algorithms.



Additionally, this framework describes generic phases and algorithms that support ensemble feature selection. However, the data science team should adjust hyperparameters for the algorithms considering their data. A detailed example of how to use the EFS framework is described in a previous study developed by the authors to evaluate the EFS quality [38].



3.3.1. Evaluation of the Framework


The evaluation used three public datasets is available on the UCI Machine Learning Repository [20]: Sonar, SPECTF, and WDBC. These datasets were used to compare our results with the EFS algorithm developed in [36]. The results of the evaluation showed the accuracy and stability of the method.




3.3.2. Performance


For the evaluation, the classifiers Decision Tree Classifier and Logistic Regression used the subsets of features generated by each FS algorithm and the subset generated by the EFS algorithm. Table 1 shows the number of features selected by each FS method.



To implement the aggregation in the EFS method, the sum of the subsets generated by the n FS algorithms is calculated. Then, for each feature in the subset SUM, an importance index is computed according to Equation (1). The importance of feature i is determined by the number of times it is present in the subset SUM divided by n. Finally, the features that exceed a threshold will be selected in the final set.


  I  F i  =   F  F i    n      



(1)







Table 2 compares the results obtained in this study concerning the results obtained in [39] of the feature selection in the datasets Sonar, SPECTF, and WDBC. Column two shows the number of features of each dataset. Columns three and four show the number of features selected by each method, and columns five and six show the percentages of elimination of features obtained in each method. According to the above, the EFS developed in this study was selected for the three datasets subsets with an equal or smaller size than the proposed solution [39]. In this sense, the percentages of elimination of features are equal or higher. To differentiate the results of EFS of [39] and the results of our proposal, we named our framework: F-EFS (framework of ensemble feature selection).



Table 3 and Table 4 show the accuracy obtained by the two classifiers Logistic Regression and Decision Tree Classifier, when used with each dataset and the subsets generated by FS algorithms and the ensemble method developed.




3.3.3. Subsets of Relevant Features


To facilitate the analysis of the results in the evaluation, the features contained in each dataset were named Fi, and the target column was called class.



Figure 4 shows the subset of features selected by each algorithm on the Sonar dataset. In this test, the features F9, F10, and F12 were considered relevant by at least two selection algorithms. All algorithms selected F11, F36, and F45, and the other features were selected by only one algorithm. Thus, if the selection threshold defined by the user is 0, the set of features selected would be: {F9, F10, F11, F12, F21, F35, F36, F45, F46, F49}.



Figure 5 shows the subset of features selected by each algorithm on the SPECTF dataset. The Venn diagram indicates that more than one algorithm chose the features F25, F26, and F40. In comparison, the other features were only considered relevant by only one algorithm. Thus, if we assume that the selection threshold defined by the user is 0, the set of features selected would be {F4, F25, F26, F28, F30, F36, F40, F42, F43, F44}.



Figure 6 shows the subsets of features selected by each algorithm for the dataset WDBC. In this result, the features F23 and F24 were chosen by the algorithms Select K Best and Feature Importance, feature F21 by the RFE, and the Feature Importance algorithms, while the rest of the features were selected by only one algorithm. To get all features selected by all FS algorithms, assuming that the threshold defined by the user is 0, the set of features selected would be {F3, F4, F7, F8, F14, F21, F23, F24, F27, F28}.




3.3.4. Stability


In solutions based on Ensemble Learning, it is essential to ensure that the outputs of these methods return similar outputs, even if the training data change. This property is known as stability and, according to different studies, there are different measures to evaluate it. The Jaccard index [40] is one of the most common measures for assessing stability in methods that generate subsets of characteristics. The index is described by Equation (2).


  J a c    (  A , B  )  =    |  A     ∩     B  |     |  A     ∪     B  |     



(2)







To evaluate stability for each dataset, the ensemble method developed was executed 10 times using 10 random samples taken from the original dataset. The results showed that the set generated by the F-EFS was the same in the 10 iterations in the three datasets used.



The results are shown in Table 5.






4. Discussion


In this study, we proposed the design of a conceptual framework to support ensemble feature selection. Considering a set of concepts and relationships, our proposal explains the general behavior of FS algorithms, their techniques, and how to improve the performance in classification processes. Additionally, the framework provides an overview of existing FS techniques, breaks them down to facilitate understanding, and shows how to combine them to compensate for their biases. Finally, this process allows us to combine outputs of single FS methods and aggregate them by consensus.



Previous studies have proposed solutions based on single FS algorithms focused on a particular domain and problem. For instance, removing features with low variability or identifying relationships among features [41]. However, additional studies have used several FS algorithms to generate a subset of features by each method. These subsets have been tested using classifiers, and the subset with the best performance in the classification is the selected subset [26,42,43,44]. In the above approach, although they proved different FS algorithms, the final subset of features is influenced by the biases of the algorithm employed to generate it. This is the main difference concerning this study, where the advantages of different methods of FS are considered in the final subset to compensate for their biases.



Besides, recent studies have developed tools to support the combination or assembly of FS algorithms. For example, in [43], the authors proposed a tool developed in R. The tool was designed to combine several outputs of FS algorithms into a random forest algorithm and was used in [39] to select relevant features in the datasets: Sonar, SPECTF, and WDBC. The results in Table 2 showed that our solution achieved an equal or better performance in dimension reduction. However, the comparison was only conducted on dimension reduction. Furthermore, our classification experiments were carried out using random datasets extracted from the original datasets, and the results showed in [39] were not calculated under the same conditions. Consequently, these results cannot be compared.



Likewise, in [28], the author describes a tool developed in Python and available on GitHub. The solution was implemented as a class under the object-oriented programming paradigm, and its methods implement some of the best-known FS algorithms. Each method receives a set of parameters to configure the FS algorithm. The methods can be used as a single FS method, or they can use a particular function to get the subsets selected by several FS algorithms. However, this solution does not provide a mechanism to aggregate all subsets generated.



Considering the studies reviewed and the solution developed, the framework proposed provides an overall scheme to support EFS. Mainly, it facilitates the analysis of techniques, biases, disadvantages, and advantages of the FS algorithms to determine how we can assemble different techniques to get a subset of relevant features more efficiently. In this sense, the framework is designed for data scientists who handle high dimensionality problems and/or few instances.



Regarding the evaluation of our framework, according to the results in Table 3 and Table 4, the best classification results were obtained for each dataset using the method developed in this study. For Sonar and WDBC Table 3 the best performance was achieved using the subsets generated by our method with a logistic regression classifier. The evaluation showed that the accuracy was 86.95% and 93.85%, respectively. On the other hand, for the dataset SPECTF the best performance was achieved using our ensemble method with a Decision Tree Classifier with a 74.73% accuracy.



Additionally, the Venn diagrams described in Figure 4, Figure 5 and Figure 6 show that some features are considered relevant by more than one algorithm. In contrast, others are only present in one. Furthermore, the importance of each feature defined in Formula 1 could also be used as a mechanism based on the weight to provide further relevance in a classification process to the features that are detected with a high differentiation power by several FS algorithms.



Table 5 shows the results of the stability evaluation of the feature sets generated using our ensemble method implemented in the framework. The results show that the method used achieved perfect stability for the three datasets used in the evaluation.



Additionally, it is essential to mention the primary goal of the framework is defining a general approach to support EFS independently of the classification process and datasets. That means data scientists and feature engineers should use our framework to figure out relevant features, and additional tools must be used to build classifiers. As future work, we propose to improve the framework to support the parameterization of new implementations of feature selection methods. Also, to increase the number of consensus methods implemented, offer new measures to evaluate the sets of features selected, and support the ensemble of FS methods in a heterogeneous and homogeneous scheme.




5. Conclusions


A conceptual framework was proposed to clarify the most relevant concepts in the feature selection process. The objective was to define how to improve the performance of the classification algorithms from the sets of features that train them.



The qualitative method followed in order to build the conceptual framework allowed through an exploration of literature to identify concepts and relationships that describe the process of FS and the consensus among different FS techniques.



The conceptual framework built allowed the authors to guide the development of an implementation framework capable of selecting features using an ensemble of FS methods. The chosen process is a set of relevant features with higher performance in classifying the sets of features selected by the single algorithms.



The evaluation allowed us to validate that the performance of a classification process can be optimized by removing irrelevant features. However, the criteria to remove irrelevant features must compensate for the disadvantages of single methods of FS to avoid losing relevant data. Likewise, the performance of our ensemble method achieved 100% stability for the datasets used in the evaluation.



The main contribution of this work to the field of Machine Learning is the definition of a structure that provides an understanding of how to improve the performance of FS based on the consensus of several techniques. This could guarantee better performance in classification algorithms and increase the reliability in those fields of application in which the reliability of the results must be high.
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Figure 1. Methodology to Design Conceptual Framework. 
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Figure 2. Conceptual framework. 
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Figure 3. Developed Framework. 
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Figure 4. Sonar. 
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Figure 5. SPECTF. 
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Figure 6. WDBC. 
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Table 1. Number of features selected by each FS method.
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	Sonar
	SPECTF
	WDBC





	SelectKBest
	5
	5
	4



	RFE
	3
	3
	3



	Feature Importance
	5
	5
	4



	EFS
	10
	10
	10
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Table 2. Comparison of the EFS method constructed and the results reported in [39].
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	Features
	Features Selected by F-EFS
	Features Selected in [39]
	% of Elimination of Features by F-EFS
	% of Elimination of Features by [39]





	Sonar
	60
	10
	24
	83.30%
	40%



	SPECTF
	44
	10
	19
	56.70%
	43.20%



	WDBC
	30
	10
	10
	66.70%
	66.70%
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Table 3. Classification results using Logistics Regression.
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	Sonar
	SPECTF
	WDBC





	SelectKBest
	84.05%
	53.22%
	90.35%



	RFE
	85.50%
	53.22%
	93.65%



	Feature Importance
	84.05%
	59.67%
	92.10%



	F-EFS
	86.95%
	60.75%
	93.85%
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Table 4. Classification results using decision trees.
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	Sonar
	SPECTF
	WDBC





	SelectKBest
	73.91%
	63.44%
	89.47%



	RFE
	65.21%
	68.81%
	87.71%



	Feature Importance
	78.26%
	72.58%
	89.47%



	F-EFS
	73.91%
	74.73%
	92.10%
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Table 5. Results of Stability.
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	Features
	Stability





	Sonar
	F9, F10, F11, F12, F21, F35, F36, F45, F46, F49
	1



	SPECTF
	F4, F25, F26, F28, F30, F36, F40, F42, F43, F44
	1



	WDBC
	F3, F4, F7, F8, F14, F21, F23, F24, F27, F28
	1
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