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Algorithm 1 RML Feature Selection

Input: Current multinominal logistic regression model MI={¢ , ,, B}, coefficient standard deviations

o, rounds of feature selection S
LL € log-likelihood of ML
for i=1to S do

B &setoffeaturedipsst. | B,,1=20 ,,V/IEL : L-1

if Bis empty then

Swap a randomly selected feature from current model for a randomly selected new feature ¢’

else

Swap a randomly selected feature from B for a randomly selected new feature ¢’

end if

MI.’ <= new model learnt using maximum likelihood

LL’ & log-likelihood of ML’
if LI’ > LLthen
ML & ML, LL & LL
end if
end for

return ML
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