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I. DETAILS OF THE CLOSED-FORM SOLUTIONS IN ALGORITHM 1

In this section, we will present how to mathematically deduce the closed-form solutions for updating W, Z, M, X, and S
in Algorithm 1. Actually, by minimizing £, we can update these variables in the following way.

W = argmin | H — WPZ|% + MW|%2 = HZTPT(PZZTPT + A\I)~L. (1)

Z =argmin | H — WPZ|3 + (R, P"D"DPZ — P'D"Y + aE + BXL + M) + (R, P"PZ — X) + (R4, Z — S)

n gHPTDTDPZ — PTDTY + aE + BXL + M|% + g (IPTPZ - X|% + |2 — S|%)

=2P"WTWP +2uP" D" DDTDP + 2uPT P + pul) - 2P"WH — uP"D"DP(—P"D"Y + aE + BXL
+M + Ry /p) — PTP(Rs — pX) — Ry + uS] .
2

M =arg min (Rz, M © S) + gHM © S|% + (Ry, P'DTDPZ — PTDTY + aF + BXL + M)

+ gHPTDTDPZ — PTDTY + aE + BXL + M| 3)

=-0((S®Ry/u+P'D'DPZ — P'DTY + aF +BXL+ Ry /u) @ (S® S+ E)),

where ©(-) is an operator that projects a matrix onto the nonnegative cone, which can be defined as follows:

Xij, if Xy > 0;
0, otherwise.

O(Xy;) = { €
X =argmin (R;,PTPZ — X) + gHPTPZ — X|% +(R,PTDT"DPZ — PTD"Y + aE + XL + M)
+ gHPTDTDPZ — PTDTY + aE + BXL + M]|% 5)

— [P"PZ + Ry/p— B(P"DTDPZ — P'DTY + aE +M + Ry /p)L7| (B°LL" +1) .

S = arggl>i1E)1<R2,M® S)+ (Ry, Z — S) + gHM@SH% + gHZ ~ S =0(Z+Ry/pt— M ® Ry/p1) (M &M + E)).

(6)

D =arg min (R, P"D"DPZ — P"D"Y + aE+ BXL+ M) + gHPTDTDPZ —PT'DTY +aF + BXL + M|%

€
. (7
=arg min (D),

where Q ={D | |D;||2 < 1,i=1,---,k} and

Y(D) = ||[P'D"DPZ — PTDTY + aE + BXL+ M + Ry /3. (8)
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II. DETAILS OF THE CLOSED-FORM SOLUTIONS IN ALGORITHM 2

In this section, we will present the mathematically deduction for updating the variables A, J, and G in Algorithm 2. Also,
we can update these three variables in turn by minimizing the corresponding Lagrangian function Ls.

. y] 1
A= argminal| Al + (A= J, Bs) + S| A = |} + (A= G, Re) + £ A= Gll} = Sapn (2<J+G— (Rs +R6>/u>) :

9
where Sc(z) = sgn(x)max(|z| — €,0) is the hard thresholding operator [1],
1 _
J = argmin §||Y ~DJ||%+ (A~ J,Rs) + gHA —J|%=Vp (£58p + pl) tyt (DTY + pA+ Rs), (10)
— . B T _ Eva_ o2 = ~-1y,T
G= arg min 2tr(GLG )+ (A—G,Rg) + 5 |1A=G|% = (uA+ Re)VL (X +pl)” "V, (11)

where UpYXpVE and VX V] are the full SVD of D and B(L + L7)/2, respectively.

III. CONNECTIONS WITH NEURAL NETWORKS
There are connections between BMDDL and supervised neural networks [2], [3]], [4]. Both BMDDL and supervised neural

networks are task-driven feature learning schemes. In recognition tasks, minimizing the classification loss is the final task. So
BMDDL and neural networks adopt it as their optimization goal. They can be formulated as a general multi-level model:

min ) hi7 A;nfl7wm ,
i, el )

.t Amfl = arg mjn Gmfl(Am72’ Wmil,A),

12
st A2 = arg min Gm2(Am3 WmT2 A), (12)

s.t. Al = arg mfiln G' (A%, W1 A),

where G*(A'=1, W', A) is a feature extractor, W are its parameters, and A’ is feature of the ith level extracted by G*(A*~1, W, A)
(A" is the input). ®(h;, f(A}™',W™)) is a classification loss function. f(A7*~* W™) is a classifier, such as multinomial
logistic regression or a linear classifier. A:-,”*l is the finally extracted feature for the ith sample. H = [hy,- - , hy] is the label
of A™~1 in which n is the number of training samples.

In BMDDL, the lower level optimization problem (5) in our paper can be regarded as the first level, which extracts group
sparse feature from training samples and feeds them into the second level, i.e., a classification loss function ®(-). In this
way, BMDDL is only a two-level feature learning network. The reason why BMDDL can only stack two levels is that its
feature extractor G*(A*~1, W*?) is too complex. This is the very difference between BMDDL and neural networks. In BMDDL,
A? = arg min 4, G(A*~1, W% A) has no closed-form solution and we have to solve it to obtain A® by iterative algorithms. If
we stack K (K > 3) levels, the optimization problem will be too difficult to solve. In contrast, in neural networks the new
feature can be directly obtained, since we usually set A* = arg min, G'(A*~!, W' A) = arg min, |4 — U(W*AY)|% =
W(WEA™Y), where ¥(-) is an activation function. Then we can use the backpropagation algorithm (based on the chain rule)
to update the parameters W* in turn. Thus, both BMDDL and neural networks are task-driven feature learning methods. But,
due to the optimization difficulty, BMDDL can only be a network with two levels.

IV. EFFECTIVENESS OF THE LAPLACIAN TERM

In this section, we conduct experiments to verify the advantages of the Laplacian term. In our paper, we have compared
our method with TDDL [3]]. As we have mentioned, TDDL is also a bilevel model based dictionary learning method, but it
does not consider the intrinsic data structure. Actually, TDDL [5]] replaces the Laplacian term tr(ALA”) in problem (4) with
a regularization || A||%, which results in a subproblem that is easier to solve for the subgradient with respect to D via implicit
differentiation. From Tables 3~8 in the paper, by comparison, we can see that our method outperforms TDDL on the six
testing datasets.

To further demonstrate the contribution of the group sparsity constraint, we discard the Laplacian term in our model (setting
B = 0) and add a regularization || A% to enhance the convexity of the lower level problem. To accommodate this change,
we only need to set L = [ in problem (4) in our paper, where I is the identity matrix. Now, our model is the same as the
model in TDDL [5]. Then we first replace the lower level with its KKT conditions and then apply ADM to solve the new
model. We also use the same initialization strategy in our paper. Namely, we first use KSVD [6]] to initialize D, then solve



TABLE I
THE EFFECTS TO RECOGNITION RATES (%) OF THE LAPLACIAN TERM ON THE THREE DATABASES.

[Method [Extended YaleB [7]]15 Scene Categories [8][Caltech 101 [9]]
TDDL [5] 94.6 92.1 715
Our method without the Laplacian term 94.8 92.9 71.8
Our method with the Laplacian term 95.5 96.9 75.5
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Fig. 1. Effects of the nearest neighbor number s of a testing sample on UCF50.

the lower level problem to initialize other variables. We report the experimental results in Table [ The experimental settings
in this section are as described in corresponding subsections in the paper, respectively. We can see that our original BMDDL
can achieve better recognition performance than the BMDDL without the Laplacian term, which demonstrates the benefits of
the Laplacian term. From Table [, we can also see that when the models are the same, our method without the Laplacian term
only outperforms TDDL slightly. Thus, the improvements of recognition rates are mainly achieved by the Laplacian term. But
from Table 9 in the paper, our method is much faster than TDDL, which employs the stochastic subgradient descent algorithm
to solve its model. Thus, our optimization method is more efficient in speed than the stochastic subgradient descent algorithm.

V. EFFECTS OF THE NEAREST NEIGHBOR NUMBER OF A TESTING SAMPLE

In this section, we conduct experiments on UCF50 to verify the effects of the nearest neighbor number s of a testing sample.
We run our method with the nearest neighbor number s varying from 1 to 20 with increment 1. The experimental settings
except s in this section are as described in Sections V.D in the paper. Fig. |1| displays the experimental results. We can see that
the nearest neighbor number s can effect the recognition rate. But when s is in a range, such as from 4 to 15, the recognition
rates are relatively stable. Thus, we only need to select s from this range. The reason why recognition rate drops when s
increases from 15 to 20 is that the found s nearest neighbors may not be correct, i.e., not all nearest neighbors are from the
class of the testing sample, leading to performance degradation. Actually, for fairness, we follow the experimental setting in
[10] and set s = 5 in all our experiments, which works well. So it is unnecessary to tune s very carefully.

VI. CONFUSION MATRICES OF OUR METHOD ON 15 SCENE CATEGORIES, UCF50 AND HMDBS51

In this section, we report the average recognition rates for each class on 15 Scene Categories, UCF50 and HMDBS51 datasets
by using confusion matrices. The experimental settings in this section are as described in Sections V.B and V.D in the paper,
respectively.

The confusion matrix of our method on the 15 Scene Categories dataset can be seen in Fig. [2] where the average recognition
rates for each class are along the diagonal. There is no class that are classified badly and the worst recognition rate is as high
as 90.7% on 15 Scene Categories.

The confusion matrices for UCF50 and HMDBS51 are shown in Fig. [3[ and 4] In Fig. |3} there are no stand-out confusion
in the diagonal position. Only two categories (Pizza Tossing and Walking with Dog) obtain relatively low classification rates.
However, due to its richer movement types and more complex illumination conditions, HMDB51 is much more difficult than
UCF50. So the recognition rates on HMDBS51 are lower than those on UCF50.
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Fig. 2. The confusion matrix of our method on the Fifteen Scene Categories database. The average classification rates of each class are along the diagonal.
The entry in the ith row and the jth column is the ratio of images from class 4 that are misidentified as class j.
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Fig. 3. The confusion matrix of our method on the UCF50 database. The classification rates are not shown. The color legend is drawn on the right, best
viewed in color.
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Fig. 4. The confusion matrix of our method on the HMDBS1 database. The classification rates are not shown. The color legend is drawn on the right, best
viewed in color.
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