Yes

Find anchor feature, i.e. {1},
A—{1}, GO

Compute [* R, R

IR”|<0.5 forallke A

or A° =g

ko=argmax{R+ AR\ },

A< A+{k,}, A—A-{k,}

update 4, B={k: sgn(j;yx0,}.
AcA+ B, AeA™-B

ke B Yes _
NO
A=A+ G G« G+{k,}
G A—A-{k}
No

1_ R(IAA)<T/

Yes

Stop

Remark: R,, the empirical AUC for the k-th feature based on all the subjects of the two groups,

©

Ry, the empirical AUC for the k-th feature based on subjects that are misclassified by ff
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