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The Impact of Data Dependence on Speaker
Recognition Evaluation

Jin Chu Wu, Alvin F. Martin, Craig S. Greenberg, and Raghu N. Kacker

Abstract—The data dependence due to multiple use of the same
subjects has impact on the standard error (SE) of the detection
cost function (DCF) in speaker recognition evaluation. The DCF
is defined as a weighted sum of the probabilities of type I and
type II errors at a given threshold. A two-layer data structure is
constructed: Target scores are grouped into target sets based on
the dependence, and likewise for non-target scores. On account
of the needed equal probabilities for scores being selected when
resampling, target sets must contain the same number of target
scores, and so must non-target sets. In addition to the bootstrap
method with i.i.d. assumption, the nonparametric two-sample one-
layer and two-layer bootstrap methods are carried out based on
whether the resampling takes place only on sets, or subsequently
on scores within the sets. Due to the stochastic nature of the boot-
strap, the distributions of the SEs of the DCF estimated using the
three different bootstrap methods are created and compared. Af-
ter performing hypothesis testing, it is found that data dependence
increases not only the SE but also the variation of the SE, and the
two-layer bootstrap is more conservative than the one-layer boot-
strap. The rationale regarding the different impacts of the three
bootstrap methods on the estimated SEs is investigated.

Index Terms—Bootstrap, data dependence, multinomial
probability, resampling, speaker recognition, standard error (SE).

1. INTRODUCTION

HE National Institute of Standards and Technology (NIST)
T conducts an ongoing series of Speaker Recognition Eval-
uations (SREs) [1]. The NIST SREs have made important con-
tributions to the direction of research efforts and the calibration
of the technical capabilities of the research community working
on the general problem of text independent speaker recognition
[2]-{4].

Each test in our SREs consists of a sequence of trials. Each
trial consists of a model speech segment defined by the training
speech data and spoken by a training model speaker, along with
a test speech segment spoken by a test speaker. For each trial, the
speaker recognition system generates a similarity score based on
the two speech segments. A higher score indicates greater confi-
dence that the test speaker is the training model speaker. Target
(non-target) trials are those where the test speaker is (is not) the
training model speaker, which is the known ground truth.
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Fig. 1. (A): A schematic diagram of two continuous distributions of target and
non-target scores, in which type I error a(t) and type Il error 3(t) are determined
at a given threshold t. (B): A schematic drawing of an ROC curve and the point
P (B, 1 - av).

The speaker detection performance is measured using a de-
tection cost function (DCF) that is defined as a weighted sum
of the probabilities of type I error a(t) (miss) and type II error
[B(t) (false alarm) at a given threshold t [1]. This relates to ROC
analysis [S]-[7]. Fig. 1 (A) shows a schematic diagram of two
continuous distributions of target scores and non-target scores
in which «(t) and ((t) are determined at a given threshold t.
Fig. 1 (B) shows a schematic drawing of an ROC curve and the
corresponding point P (5(t), 1 — a(t)).

These two error rates «a(t) and ((t) are generally traded off
and thus negatively correlated as the threshold t varies. An ex-
ception might occur at either end of the two score distributions,
where there could be only target scores or only non-target scores
causing one of the two rates to be zero. But such regions are
very narrow and can hardly be identified in the DET curves as
derived from our practices [4]. In addition, it is unreasonable to
choose thresholds in these regions.

Notice that the correlation here refers to the relationship be-
tween «(t) and 3(t). The former is determined solely by the
distribution of target scores, and the latter solely by the distri-
bution of non-target scores, regardless of how these scores are
generated, which is simply an issue of how the test is designed
and is not an issue of how the standard error (SE) of the DCF is
estimated.

Measures must be employed in SREs [8]-[11]. However,
a measure without an estimated SE is incomplete, because it
cannot be used in the practice of evaluating and comparing the
performance levels of different systems.

The SE of the DCF is important and may be used to clas-
sify speaker recognition systems in terms of their performance
accuracies and determine whether the performance differences
between systems are statistically significant when evaluating
and comparing systems. How to effectively estimate the SE of
the DCF for the SREs is a void that needs to be filled.
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Fig. 2. Distributions of target scores (red) and non-target scores (green) for
speaker recognition systems EL (left) and CH (right).

The SE of the DCF was calculated analytically [3], [12]. But
it is difficult to do so due to the covariance between «(t) and
B(t). Moreover, the analytical method does not take account of
how target scores and non-target scores are distributed, which
is related to the recognition abilities of speaker verification sys-
tems, nor does it take into account the data dependency. All
these may cause the analytical method to underestimate the SE
of the measure (see Section VIII) [13].

Nevertheless, an upper bound of the analytically computed SE
of the DCF can be obtained by setting the negative covariance to
zero. This will hold even if the thresholds were at the ends of the
two score distributions as described above. The only difference
is that if one error rate is equal to zero, the analytical SE might
reach its upper bound, depending on how the covariance is
defined (the Pearson’s correlation coefficient is undefined in
this case); and if both error rates are nonzero, the analytical SE
of the DCF is definitely smaller than its upper bound because of
the negative covariance.

The bootstrap method takes account of all these issues intrin-
sically and thus estimates the SE of the DCF effectively [5], [13].
For estimating the SE, the bootstrap algorithm was originally
designed as follows [14], [15]. If n data values are independent
and identically distributed (i.i.d.), the bootstrap algorithm se-
lects randomly with replacement (WR) n data values from these
n original data values, and computes a bootstrap replication of
the statistic of interest using the n selected data values. Such an
iteration is repeated B times. Finally, the SE of the statistic is
estimated by the sample standard deviation of the B bootstrap
replications of the statistic.

The ROC analysis in SRE generally involves Nt target scores
and Ny non-target scores, which characterize the speaker recog-
nition system that generates them and usually do not have well
defined parametric distributions as shown in Fig. 2 for systems
EL and CH (see Section VIII) with long tails towards higher
scores [5], [16]. The parametric bootstrap method is based on a
mathematical model [14], [15]. Hence, it cannot be used.

If all scores are i.i.d., the nonparametric two-sample boot-
strap algorithm is used to compute the SE of the DCF based
on our extensive bootstrap variability studies in ROC analy-
sis on large datasets [S]-[7], [14], [15]. The two samples in-
volved are referred to as a set of target scores and a set of
non-target scores. The algorithm selects randomly WR N tar-
get scores and Ny non-target scores from the two original sets

of scores, respectively, and then computes a bootstrap repli-
cation of the DCF using these two new sets of scores. After
taking B iterations, the SE of the DCF is computed using the
sample standard deviation of the B bootstrap replications of
the DCF.

However, in reality, the data do contain dependencies due to
various reasons, such as the time factor, etc. [15], [17]. It is very
often that the data dependency basically arises from multiple
use of the same subjects in order to create more target and non-
target scores because of limited resources. For instance, a single
speaker appears several times within an SRE corpus. The calls
from a single speaker are not independent.

Therefore, in this article, the data dependency is determined
based purely upon whether the training speaker identification
(id) number is used multiple times. Those target scores gen-
erated using the same training speaker id number are grouped
into a target set, and those non-target scores created using the
same training speaker id number are grouped into a non-target
set. This can preserve the data dependency while the bootstrap
resampling takes place. Thus, a two-layer data structure is con-
structed: The firstlayer consists of target sets and non-target sets,
and the second layer consists of target scores and non-target
scores within these sets.

Based on this two-layer data structure, in addition to a
conventional bootstrap method, the nonparametric two-sample
one-layer and two-layer bootstrap methods are carried out, de-
pending on whether the resampling takes place randomly WR
only on the first layer of the data while the bootstrap units are
sets, or subsequently on the second layer while the bootstrap
units are the scores within a set, where the similarity scores are
assumed to be conditionally independent. This is because scores
in the same set are generated by speech segments in which ei-
ther id numbers of model speech segments or id numbers of test
speech segments or both of them are different.

Different sets could have different numbers of similarity
scores. This would result in each target (non-target) score not
having the same probability of being selected when using the
two-layer bootstrap method. It would also mean that the numbers
of scores obtained would be different from iteration to iteration
when using the one-layer and two-layer bootstrap methods. To
avoid all these, the datasets are adjusted in such a way that all
target sets contain the same number of target scores, and like-
wise for the non-target sets. As a result, the three resampling
methods are placed on an equal footing, and the variance of the
computations can be reduced as well [18].

The SEs of the DCF and the variations of the SEs generated by
the three bootstrap methods are compared. Due to the stochastic
nature of bootstrap methods, different runs may produce slightly
different estimated SEs. Some results may be more probable
and others less probable. Thus, a probability distribution of SEs
is created. Hence, the comparisons of SEs turn out to be the
comparisons of the distributions of SEs.

After performing the hypothesis testing, it is found that the
data dependency increases the SE of the DCF and the variation of
the SE as well; and the two-layer bootstrap more conservatively
estimates the impact of the data dependency on the SE of the
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DCEF than other two bootstrap methods. So, the impact of data
dependency should be taken into account when designing a test
and estimating the SE of the DCF thereafter.

The validation of the nonparametric two-sample bootstrap
in ROC analysis on large datasets was studied in Ref. [7]. In
this article, large datasets are also assumed [19], [20]. Even if
the thresholds were at either end of the two score distributions,
as mentioned above, this would have no impact on how the
bootstrap algorithm is employed to estimate the SE of the DCF.
Moreover, the bootstrap algorithm only resamples target scores
and non-target scores separately. It is unrelated to how scores
are generated, which is out of the scope of this article.

The bootstrap method on datasets with dependencies was
initially studied in Refs. [15], [17], and applied to biomet-
rics later [21], [22]. In this article, however, five important
issues are addressed and investigated. First, speaker recogni-
tion is taken as the application, in which the statistic of inter-
est is the DCF, defined as a weighted sum of the probabilities
of type I and type II errors at a given threshold, which is rather
more complicated than the usual measures in biometrics. Sec-
ond, the nonparametric two-sample, rather than one-sample,
bootstrap is employed. The two-sample bootstrap may be used
to compute the SEs of all different measures in ROC analy-
sis, as opposed to the one-sample bootstrap that can only be
used to calculate the SEs of true acceptance rate and false
acceptance rate in biometrics, which are not the statistics of
interest in SREs [5]. The SE of the DCF can only be com-
puted using the two-sample bootstrap, not the one-sample
bootstrap.

Third, the related probability issues due to the bootstrap re-
sampling nature are taken into account. The nonparametric boot-
strap method requires that the objects have equal probabilities
of being selected in the random resampling. As a result, the
numbers of scores in the target sets and in the non-target sets
should be equal, respectively. Fourth, the bootstrap method has
a stochastic nature, i.e., different runs can produce different re-
sults. Thus, the distributions of the SEs of the DCF estimated
using different bootstrap approaches should be created, and then
compared by conducting the hypothesis testing to reveal the im-
pact of data dependency on the SRE. The conclusions cannot
be obtained based solely on the results from a single random
execution of the bootstrap.

Fifth, the rationale for why the three different bootstrap meth-
ods have different impacts on the estimated SEs of the DCF is
investigated in terms of the multinomial probabilities of select-
ing bootstrap samples from the original scores as well as the
distributions of the bootstrap replications of the DCF.

The issue of data dependency was preliminarily studied in
our previous work [23]. Much more comprehensive research
is presented in this article. For instance, how the SRE re-
lates to ROC analysis is explicitly shown. The results of eval-
uating 12 rather than just two speaker recognition systems
are presented. Most importantly, it is only in this article that
the rationale is investigated for why the SEs computed using
three bootstrap methods are different where data dependency is
involved.

The DCF is shown in Section II. The analytical approach is
presented in Section III. The two-layer data structure is in-
troduced in Section IV. The three resampling methods and
the probabilities for a score being selected are explored in
Section V. The three nonparametric two-sample bootstrap al-
gorithms are presented in Section VI. A method of gener-
ating distributions of the SEs of the DCF is provided in
Section VII. The results of 12 speaker recognition systems'-2
used in SREs are shown in Section VIII. The conclusions and
discussion are in Section IX. The proof of the probability for
a score being selected for one-layer resampling is presented in
Appendix . The rationale for the different impacts of the three
bootstrap methods on the SEs is investigated in Appendix II.

II. THE DCF IN SRES

In SREs, for the convenience of computing cumulative prob-
abilities for type I error and type II error, for a speaker recog-
nition system, the scores are all converted to integer values
if they are not, and expressed inclusively using the set
S = {Syins> Smin T 1, -+ ., Smax t- While converting, as many
decimal places of scores as possible are kept. Thus, such a con-
version does not result in loss of precision.

Let f;(s), s € s and i € {T, N}, denote the continuous prob-
ability density functions of target scores, and non-target scores.
The two corresponding discrete probability distribution func-
tions, denoted by P;(s), s € sandi € {T, N}, are expressed
as

Smax

3" Pis) =1},i € {T, N}

s=Smin
(D
The probability of type I error at a given threshold ¢ € s for
target scores, denoted by a(f), is cumulated from the lowest
score Syin. The probability of type II error at ¢ for non-target
scores, denoted by [3(f), is cumulated from the highest score
Smax. FOr discrete probability distributions, when computing
a(t) and (1) at 1, the probabilities of the scores at this threshold
t should be included [24].
Thus, at a threshold value 7 € s, their estimators are expressed,
respectively, as

P; = {Pi (S) ‘VS € s and

t t Smax
a(t):/ fr(s)ds= Y Pr(s)=1- Y Pr(s),
- s=Smin s=t+1
Smax

50 = [ tnas= 3 Pyl @

where Pr (s, + 1) = 0 is assumed and the normalization
in Eq. (1) is employed [5], [16]. In practice, these error rates

I'Specific hardware and software products identified in this paper were used
in order to adequately support the development of technology to conduct the
performance evaluations described in this document. In no case does such
identification imply recommendation or endorsement by the National Institute
of Standards and Technology, nor does it imply that the products and equipment
identified are necessarily the best available for the purpose.

2The speaker recognition systems are proprietary. Hence, they cannot be
disclosed.
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can be obtained by moving the score from the highest score
Smax down to the threshold ¢ one score at a time to cumulate the
probabilities of target scores and of non-target scores.

In the SREs, the metric of interest is the DCF defined as a
weighted sum of the probabilities of type I and type II errors at
a given threshold 7 [1]

CFpei (t) = Cuiss X a(t) X Prapget
+CFalseAlarm X ﬁ(t) X (1 *PTarget)- (3)

The threshold ¢ plays an important role here, which may be
determined in many ways. It is a challenging research problem
to determine appropriate decision thresholds. In this article,
the thresholds were provided by the tested speaker recognition
systems in order to make an explicit speaker detection decision
for each trial [1].

The parameters Cyyiss and Cpajselarm are the relative costs of
detection errors, and the parameter Py, 1S the a priori proba-
bility of the specified model speaker. For the primary evaluation
of speaker recognition performance for all speaker detection
tests, the parameters Cyriss, CralseAlarm» and Prayger Were set
to be 10, 1, and 0.01, respectively [1].

How to design the DCF, how to choose the threshold, how
to set these parameters, and how to generate target scores and
non-target scores are all out of the scope of this article. These
issues have no impact on how to estimate the SE of the DCF
using the bootstrap algorithms described in this article and on
how to compute the upper bound of the analytical SE, as pointed
out in Section I and described in Section III.

III. THE ANALYTICAL APPROACH

Based on Eq. (3), the analytically estimated SE of the DCF is
usually expressed as

SE(t) 4o, = a’SE?,(s) + b*SE? 54y + 2abCov ( (), 3 ()
“)
where a = CMiss PTargcta b= CFalscAlarm (]- - Ptarget)’ and
Cov(a(r), G(1)) is the covariance between «(t) and ((t) [3],
[25]. SE, (1) and SEg () may be estimated using SE = sqrt [p

(1 —p) / n], but the drawback of this is discussed in Ref. [26].
It is difficult to estimate this covariance. However, as pointed
out in Section I, a(t) and 3(t) are generally traded off and thus
negatively correlated as the threshold ¢ varies. Hence, Cov(a(?),
[(1)) is negative [25]. As a result, the upper bound of the analyti-
cally computed SE(t) 4t can be obtained by setting the negative
Cov(a(?), B(1)) in Eq. (4) to zero [13]. It is noted that the analyt-
ically computed SE(t)q.; must be smaller than its upper bound.
Due to the stochastic nature of the bootstrap method, such up-
per bounds will be compared with the 95% CI of the bootstrap

estimated SEs in Sections VIII-B and VIII-C.

IV. THE TWO-LAYER DATA STRUCTURE

The target scores and non-target scores are grouped into target
sets and non-target sets, respectively, based on the data depen-
dency. Thus the data structure has two layers: the first layer
consists of target sets and non-target sets, and the second layer

consists of target scores and non-target scores within these sets.
In the following, let S denote score sets, o similarity scores, and
1 the number of scores in a set. The first subscript stands for
whether it is referred to as target (T) or non-target (N), the sec-
ond the ordinal number of sets, and the third the ordinal number
of scores in a set. In Sections IV and V, scores are denoted
by a.

Suppose that there are my target sets and my non-target sets.
Thus, the set S of all target sets and the set Sy of all non-target
sets are expressed by

SZ-:{Sij|j:1,...7mi},i€{T,N}7 (5)

where St; are target sets and Sx; are non-target sets. Each set
is expressed in terms of scores by

Sij ={aijrlk=1,...,m}, j=1,...myand ¢ € {T,N},
(6)

where arji are target scores, anj are non-target scores, and 4

stands for the number of scores in the corresponding set.

In other words, the my target sets S, , S
contain i, , fy,,--., frm, target scores {c.,,,
Qg }’ {ale s Qpggyeves Qprop, }, SRR {aTmrh Qrm42,
<oy Qrmypp,, }» Tespectively; and the my non-target sets
S.:.:8xys - Swm, have py, 4y, .., fym, NoOn-target
scores {a « . ’O‘Nutm }9 {O‘Nu s Aoy s a;"\"Z/"NQ }’
s {aNle’ Qymyoy« -y aNmN/"NmN}’ respectively.

The set of all target scores and the set of all non-target scores
can be denoted, respectively, as

) STHIT

T12)9 ")

oy e
«

N11° N12)**

T:{aTjk|k:15"'5/“Tja'ndj:15"'amT}7 (7)

and

N ={aniklk=1,..., unjand j=1,...,my}. (8)

The sets S; j, T, and IN are all viewed in the sense of a mul-
tiset, in which members are allowed to appear more than once.
All similarity scores are treated as separate objects because they
were generated by different trials in the test, even though some
of them may have common values. The empirical distribution
is assumed for each of the observed scores [15]. That is, the
probability of each score is assigned to be the reciprocal of the
total number of observed target or non-target scores.

Finally, the total numbers of target scores and non-target
scores, i.e., Nt and Ny, satisfy

N, = Zuij, wherei € {T, N}. 9)
j=1

V. THE THREE RESAMPLING METHODS AND THE
PROBABILITIES FOR A SCORE BEING SELECTED

A. Resampling With the i.i.d. Assumption

The first method is that the resampling takes place with the
assumption that the data are i.i.d. Then, the resampling units
are all of the similarity scores. The probability for a score being
selected with respect to the total number of scores selected is
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1/Nt equally for each target score and 1/Ny equally for each
non-target score.

B. One-Layer Resampling

The second method is the one-layer resampling that takes
place randomly WR only on the first layer of the data, i.e.,
target sets and non-target sets, whereas the data dependency
is preserved while resampling [15], [17]. Then, the resampling
units are all score sets. Hence, if a set is selected, then all scores
within the set are selected. It is readily seen that the probability
of selecting a score in regard to the total number of selections
approaches 1/m;, i € {T, N}.

However, if the probability of selecting a score is defined with
respect to the total number of scores selected, then it follows
from the Law of Large Numbers that the probability for a score
o ;1. being selected is

1
P jayer (qijx) = N’

k=1, ...,mj,j=1,...,myandi € {T,N}. (10)

The proof of Eq. (10) is presented in Appendix I.

In estimating the SE of the DCF using the bootstrap method,
what matters is all scores that have been chosen by the one-layer
resampling. In addition, the probability definition leading to
Eq. (10) is consistent with the probability definition for the other
two resampling methods. Hence, such a definition is adopted in
this article. So, the probabilities for each target score and each
non-target score being selected are 1/Nt and 1/Ny, respectively.

C. Two-Layer Resampling

The third method is the two-layer resampling. The selection
takes place randomly WR not only at the first layer of the data
but also at the second layer of the data, i.e., target scores and non-
target scores in the sets, which are assumed to be conditionally
independent as discussed in Section I. The resampling units for
the first layer are sets and for the second layer are scores in the
sets.

The probability for a score ayji in set S; ; being selected is

Py tayer (i) =P (Sij) x P (asji | Siy)
1 1

= X (11

m; iy’

=1,...,myandi € {T,N}.

k= 17 a,ul]a.]

This is with respect to the total number of scores selected. These
probabilities are the same for all scores within a set, but different
from set to set due to different numbers of scores in different
sets as indicated by p;; for both target and non-target. This is
different from the previous two resampling methods.

D. The Requirement of Datasets Based on the Probability for
a Score Being Selected

The nonparametric bootstrap method demands that the ob-
jects have equal probabilities to be selected in the random
resampling [15]. Thus, it is not appropriate that target scores are
selected with unequal probabilities in the random resampling

1: function WR_Random_Sampling_Set (N, I, ®)
2: fori=1toNdo

3:  selectrandomly WR an index j € {1, ..., N}
4: 01 =7;

5: end for

6:

end function

for the two-layer bootstrap, and the same holds for non-target
scores. The impact of varied numbers of scores in sets on the
probabilities for a score being selected should be eliminated.

In the two-layer resampling, if the numbers of scores in the
target sets, i.e., i, j = 1, ..., mp, are all set to be equal to
ur , then the probability for each target score being selected will
be 1/Nt due to Eq. (9). Analogously, it will be 1/Ny for each
non-target score, if all ux;,j =1, ..., my, are set to be equal
to un . Thus, the probabilities for each target score and each
non-target score being selected in the two-layer resampling will
be the same as those in the other two resampling methods.

In addition, this dataset requirement can ensure that the same
numbers of target scores and of non-target scores are obtained at
different iterations using the three different bootstrap methods
(see Sections VI-C and VI-D). Such a structure of datasets can
reduce the variance of the computation [18]. Further, the SEs of
the DCFs calculated using the three resampling methods can be
compared on an equal footing.

Our datasets had 132 target sets (130 non-target sets), each
of which contained 96 target scores (244 non-target scores).
Thus, the total number of target (non-target) scores was 12,672
(31,720). Thus, there are tens of thousands of scores in our
datasets [20].

VI. THE THREE NONPARAMETRIC TWO-SAMPLE BOOTSTRAP
ALGORITHMS

The estimate of the SE of the DCF at a threshold ¢ is computed
using the three different nonparametric two-sample bootstrap
resampling methods based on our extensive studies of bootstrap
variability in ROC analysis on large datasets [5]-[7], [14], [15].
From here on, the superscript indices are used for the numeration
of the resampling iterations.

A. A Function WR_Random_Sampling_Set

First of all, a function WR_Random_Sampling_Set is shown
above, which will be frequently employed in the following al-
gorithms. In this function, I" stands for a set of sets or a set of
scores, N is the cardinality of the set I', ® represents a new set of
sets or a new set of scores accordingly with the same cardinality,
and v; and 60, are members of the sets I' and ©, respectively.
Notice that this function can be applied to either a set of sets
or a set of scores. It runs N iterations as shown from Step 2 to
Step 5. In the i-th iteration, a member of the set I' is randomly
selected WR to become a member of a new set O, as indicated
in Steps 3 and 4. As a result, N members (sets or scores) are
randomly selected WR from the set I' to form a new set ©.
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Algorithm I (two-sample bootstrap with i.i.d. assumption)

Algorithm II (two-sample one-layer bootstrap)

: fori=1toBdo
WR_Random_Sampling_Set (N, 7, SD)
WR_Random_Sampling_Set (Nx, N, Ei)
@' and Ef = > statistic CF'
end for
. {CF'|i=1,...,B}=> SE and (Q (o/2), Q(1— a/2))
. end

AR Ul >

ol

. An Algorithm With the i.i.d. Assumption

With the i.i.d. assumption for the data, the resampling units are
scores. Thus the nonparametric two-sample bootstrap algorithm
with the i.i.d. assumption—Algorithm I is shown above. In this
algorithm, B is the number of bootstrap replications, T is the
set of all Nt original target scores and N is the set of all Ny
original non-target scores as shown in Egs. (7) and (8).

This algorithm runs B times. As shown from Step 1 to 5, in the
i-th iteration by calling the function in Section VI-A twice, Nt
target scores are randomly selected WR from the set 7" to form
anew set ®', Ny non-target scores are randomly selected WR
from the set N to constitute a new set =, and then all target and
non-target scores in these two new sets @' and ! are employed
to generate the i-th bootstrap replication of the DCF at a given
threshold, CF', using Egs. (2) and (3).

Finally, as indicated in Step 6, from the set {(/JF1 [i=1,
..., B}, the standard error SE of the DCF is estimated by the
sample standard deviation of the B replications, and the (1 - o)
100% confidence interval (CI) (Q («/2), Q (1 — «/2)) at the
significance level «v is estimated by the /2 100% and (1 - a/2)
100% quantiles of the bootstrap distribution [15]. Definition 2
of quantile in Ref. [27] is adopted. That is, the sample quantile
is obtained by inverting the empirical distribution function with
averaging at discontinuities [28]. If the 95% CI is of interest,
then «v is set to be 0.05.

The remaining issue is to determine how many iterations
this bootstrap algorithm needs to run in order to reduce the
bootstrap variance and ensure the computation accuracy for our
applications. That is, what is an appropriate number B for the
nonparametric two-sample bootstrap replications? In our appli-
cations, such as biometrics and speaker recognition, the sizes of
datasets are tens or hundreds of thousands of scores, which are
much larger than those in some other applications of bootstrap
methods, such as medical decision making. In ROC analysis,
the statistics of interest are mostly probabilities or a weighted
sum of probabilities rather than a simple sample mean. And our
data samples of scores have no parametric model to fit. Thus,
the bootstrap variability was re-studied empirically. The appro-
priate number of bootstrap replications B for our applications
was determined to be 2,000 [5]-[7].

C. An Algorithm for the Nonparametric Two-Sample
One-Layer Bootstrap

As discussed in Section V, the one-layer resampling takes
place only on the first layer of the new data structure, namely,

1: fori=1toBdo
2: WR_Random_Sampling_Set

(g, 81,8 ti={Sr;li=1,....mr}
3: WR_Random_Sampling_Set

my,Sx, Sx T={S'x; [j=1,....,myx})
4: S'TiandS'Ni:>statistic(/,‘.}\7i
5: end for

6: {CFi|i = 1,...,B}=>SEand (Q (a/2),Q (1 — a/2))
7: end

the resampling units are target sets and non-target sets, respec-
tively. Thus, the nonparametric two-sample one-layer bootstrap
algorithm — Algorithm II is shown above. In this algorithm, B
is the number of bootstrap replications, the set St of all target
sets and the set Sy of all non-target sets are expressed in Eq.
(5), and m7 and my are the cardinalities of the sets ST and Sy,
respectively.

In the i-th iteration, as indicated in Step 2 and Step 3, the
function in Section VI-A is applied twice to sets rather than
scores. That is, my target sets are randomly selected WR from

the set St to constitute a new set S’ 1 1= {S'1; ' |j=1, ...,
mry }, and my non-target sets are randomly selected WR from
the set Sy to form anew set S’y ' = {S'n; ' |j=1, ...,

my }. As noted in Step 4, all target scores in the new set ' 7'
and all non-target scores in the new set S’y ' are employed
to generate the i-th bootstrap replication of the estimated DCF
CF'. Everything else here is the same as in the algorithm shown
in Section VI-B.

With the data structure shown in Section V-D, the same num-
bers of target scores and the same numbers of non-target scores
are always obtained in Step 4 to compute the estimate of the
statistic of interest at different iterations of the nonparametric
two-sample one-layer bootstrap. This can reduce the variance
of the computation [18].

D. An Algorithm for the Nonparametric Two-Sample
Two-Layer Bootstrap

As described in Section V, the two-layer resampling is car-
ried out not only on the first layer of the new data structure
where the resampling units are target sets and non-target sets,
but also on the second layer of the data where the resampling
units are target scores and non-target scores in the sets. Hence,
the nonparametric two-sample two-layer bootstrap algorithm—
Algorithm III is presented. In this algorithm, B is the num-
ber of bootstrap replications, the set St of all target sets
and the set Sy of all non-target sets are in Eq. (5), and mp
and my are the cardinalities of the sets St and Sy. In the
i-th iteration, as shown in Step 2 and Step 6, the function in
Section VI-A is applied to the first layer of datasets twice,
which is the same as in the one-layer bootstrap Algorithm II
in Section VI-C.

Subsequently, the same function is applied to the second layer
of datasets, i.e., to the similarity scores in the sets as well. As
shown from Step 3 to 5, my iterations take place after the
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Algorithm III (two-sample two-layer bootstrap)

1: fori=1toBdo
2: WR_Random_Sampling_Set
(mT,ST,S'T i {SITJ' i |] = ], ...,mT})
3: fork = 1tomyp do
WR_Random_Sampling_Set (yir, S 7 ', S "pi 1)
5: end for

&

6: WR_Random_Sampling_Set
(my,Sn, S’y i= {S'Nj i [i=1,....,my})
7 fork=1tomy do
WR_Random_Sampling_Set (yix, S xk S "Nk )
9: end for

*®

10:  S"pi={S"rj!lj=1,...,my}and
S'xi={S"x;i|lj=1...,my}=> statistic CF’

11: elltl\for R . R

12: {CF'|i=1,...,B}=>SEand (Q (a/2), Q (1 - «/2))

13: end

first-layer resampling of the target sets in Step 2. In the k-th
iteration, put target scores are randomly selected WR from the
target set Sy |, which is the k-th new target set from the first-
layer resampling, to form the k-th new target set S "7 ' of the
second-layer resampling. The analogous interpretation can be
applied to non-target scores in the non-target set Sy ' as shown

from Step 7 to 9.

As shown in Step 10, all target scores in the new set § "1 | =
{S"r;jT[j=1, ..., mr } and all non-target scores in the new set
S'vi={S"x;i|j=1, ..., my } are employed to generate the

i-th bootstrap replication of the estimated DCF CTi. Everything
else in this algorithm is the same as in the algorithm shown in
Section VI-B.

With the data structure described in Section V-D, not only
does each target (non-target) score have the same probability to
be selected, but also the same numbers of target scores and of
non-target scores are obtained in Step 10 to estimate the DCF at
different iterations of the nonparametric two-sample two-layer
bootstrap. These can reduce the variance of computation [18].

VII. A METHOD OF GENERATING DISTRIBUTIONS OF SES OF
THE STATISTIC OF INTEREST

If the SEs obtained by using different bootstrap algorithms
need to be compared, using just one estimate of SE is far from
enough due to the stochastic nature of the bootstrap method.
Hence, a distribution of the SEs of the DCEF, which are each
estimated to be the sample standard deviation of 2,000 bootstrap
replications of the DCF, needs to be investigated.

All three algorithms in Section VI create one estimated SE
of the DCF at a time. Running an algorithm multiple times
can generate a distribution of estimated SEs of DCF. Based on
our studies, to create a stable distribution, it is enough that the
algorithm be executed 500 times [S]-[7].

Hence, the algorithms shown in Sections VI-B, VI-C, and
VI-D are executed 500 times each to create a distribution {SE !
li=1, ..., 500}. Then, the estimated mean, SE and 95% CI of

such a distribution are calculated, where Definition 2 of quantile
in Ref. [27] is adopted as shown in Section VI-B.

VIII. RESULTS

Twelve speaker recognition systems were tested. It is time
consuming to generate a distribution of estimated SEs of the
DCF as described in Section VII. To make the presentation
clear, the four systems EL, LZ, PB, and CH were arbitrarily
chosen from the 12 systems. However, these four systems do
represent a range of performance levels (see the DCFs shown
in Tables I and III below). The results of the four systems are
described in detail. And the results of the other eight systems
UJ, BK, DL, AF, FI, PM, CO, and DG are briefly discussed.
The distributions of the SEs computed using the three different
bootstrap approaches are explored.

A. The SE and CI of the DCF for the Four Systems

The estimated DCFs, and the estimated SEs (relative error)
and 95% CIs of the DCFs for the four systems computed using
the three different bootstrap approaches are shown in Table I.
They have different matching accuracies—the smaller the DCF,
the more accurate the speaker recognition system. The relative
errors defined by (1.96 x SE / DCF) show the significance of the
estimated SEs with respect to the DCFs.

The estimated 95% Cls shown in Table I were all calculated
using the quantile method as described in Section VI-B. They
can also be computed by multiplying 1.96 by the estimated SE,
assuming that the distribution of 2000 bootstrap replications of
the DCF is normal.

These two types of 95% Cls are matched up to the third or
fourth decimal place in all cases. For instance, for System EL
using the two-layer resampling, the 95% CI derived from the
quantile method is (0.018384, 0.026084) as shown in Table I,
while itis (0.018374, 0.026024) based on the normality assump-
tion.

In addition, the Shapiro-Wilk normality test [28] was con-
ducted on the distributions of the DCFs. As many as seven
p-values were between 7% and 68%. Two p-values were about
1%, and three were less than 1%. All these indicate that the DCF
may be regarded as approximately normally distributed.

B. The Distributions of the SEs Estimated Using the Three
Different Bootstrap Algorithms and the Analytically Computed
SEs for the Four Systems

The estimated means, SEs (relative error) and 95% Cls of
the distributions of SEs of the DCFs for the four systems esti-
mated using the i.i.d. bootstrap, the one-layer bootstrap, and the
two-layer bootstrap, respectively, are all presented in Table II.
The relative errors defined by (1.96 x SE / mean) show the sig-
nificance of the estimated SEs with respect to the means. The
corresponding distributions of the SEs of the DCFs along with
the estimated means represented by black circles are depicted
in Fig. 3.
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TABLE I
THE ESTIMATED DCFS, SES (RELATIVE ERROR) AND 95% CIs OF THE DCFs COMPUTED USING THE L.1.D. BOOTSTRAP, THE ONE-LAYER BOOTSTRAP, AND THE
TWwO-LAYER BOOTSTRAP FOR FOUR SPEAKER RECOGNITION SYSTEMS LABELED AS EL, LZ, PB, AND CH

System DCF SE (relative error) and 95% CI of DCF

i.i.d. Bootstrap One-Layer Bootstrap Two-Layer Bootstrap
EL 0.022199  0.000696 (6.15%) (0.020855, 0.023575) 0.001909 (16.85%) (0.018549, 0.026151) 0.001952 (17.23%) (0.018384, 0.026084)
LZ 0.040098  0.000894 (4.37%) (0.038227, 0.041792)  0.002810 (13.74%) (0.034972, 0.045794)  0.002897 (14.16%) (0.034641, 0.045880)
PB 0.098744  0.001115 (2.21%) (0.096640, 0.101104) 0.004226 (8.39%) (0.090678, 0.107155) 0.004301 (8.54%) (0.090357, 0.107294)
CH 0.236771 0.002318 (1.92%) (0.232121, 0.240992) 0.004669 (3.87%) (0.227487, 0.246115) 0.005092 (4.22%) (0.226647, 0.247300)

TABLE II

THE UPPER BOUND OF THE ANALYTICAL SES, AND THE ESTIMATED MEANS, SES (RELATIVE ERROR) AND 95% Cls OF DISTRIBUTIONS OF SES OF THE DCFs
COMPUTED USING THE LI.D. BOOTSTRAP, THE ONE-LAYER BOOTSTRAP, AND THE TWO-LAYER BOOTSTRAP FOR FOUR SPEAKER RECOGNITION SYSTEMS EL, LZ,
PB, AND CH

THE DCFs, THE UPPER BOUND OF THE ANALYTICAL SES, AND THE ESTIMATED MEANS (RELATIVE ERRORS) AND 95% CIs OF THE DISTRIBUTIONS OF THE SES OF

System  Upper bound of the analytical SE Mean, SE (relative error) and 95% Ci of the distribution of the SEs of the DCF
i.i.d. Bootstrap One-Layer Bootstrap Two-Layer Bootstrap
EL 0.000686 0.000687 0.105594 x 10 0.001859 0.292555 x 10 0.001975 0.329929 x 10
(3.01%) (0.000666, 0.000706)  (3.08%) (0.001806, 0.001920)  (3.27%) (0.001916, 0.002043)
Lz 0.000888 0.000888 0.133725 x 10 0.002730 0.446791 x 10 0.002870 0.460217 x 10
(2.95%) (0.000863, 0.000917)  (3.21%) (0.002646, 0.002817)  (3.14%) (0.002781, 0.002956)
PB 0.001118 0.001119 0.182849 x 10 0.004150 0.677488 x 10™ 0.004288 0.675055 x 10™
(3.20%) (0.001084, 0.001155)  (3.20%) (0.004012, 0.004286)  (3.09%) (0.004149, 0.004420)
CH 0.002294 0.002294 0.367097 x 10 0.004646 0.759175 x 10 0.005172 0.819121 x 10

(3.14%) (0.002224, 0.002367)

(3.20%) (0.004509, 0.004790)

(3.10%) (0.005020, 0.005345)

TABLE III

THE DCFS COMPUTED USING THE 1.I.D. BOOTSTRAP, THE ONE-LAYER BOOTSTRAP, AND THE TWO-LAYER BOOTSTRAP FOR EIGHT SYSTEMS

System DCF Upper bound of the analytical SE Mean (relative error) and 95% CI of the distribution of the SEs of the DCF
i.i.d. Bootstrap One-Layer Bootstrap Two-Layer Bootstrap
uJ 0.028996 0.000502 0.000502 (3.39%) 0.001977 (13.36%) 0.002031 (13.73%)
(0.000486, 0.000517) (0.001919, 0.002033) (0.001961, 0.002093)
BK 0.031588 0.000520 0.000521 (3.32%) 0.001814 (11.26%) 0.001876 (11.64%)
(0.000503, 0.000536) (0.001759, 0.001874) (0.001818, 0.001934)
DL 0.040880 0.000571 0.000571 (2.74%) 0.001735 (8.32%) 0.001819 (8.72%)
(0.000555, 0.000588) (0.001682, 0.001793) (0.001756, 0.001878)
AF 0.073500 0.000502 0.000502 (1.34%) 0.001667 (4.45%) 0.001735 (4.63%)
(0.000487, 0.000517) (0.001621, 0.001718) (0.001683, 0.001788)
FI 0.096988 0.000346 0.000346 (0.70%) 0.000757 (1.53%) 0.000829 (1.68%)
(0.000336, 0.000357) (0.000733, 0.000783) (0.000805, 0.000856)
PM 0.161254 0.001886 0.001884 (2.29%) 0.004871 (5.92%) 0.005221 (6.35%)
(0.001824, 0.001948) (0.004729, 0.005013) (0.005055, 0.005381)
Cco 0.223263 0.002194 0.002195 (1.93%) 0.006476 (5.69%) 0.006822 (5.99%)
(0.002125, 0.002264) (0.006255, 0.006689) (0.006623, 0.007026)
DG 0.455384 0.002777 0.002780 (1.20%) 0.009267 (3.99%) 0.009645 (4.15%)
(0.002694, 0.002870) (0.008990, 0.009520) (0.009339, 0.009926)
o 2 & &
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o 2®|
] 2 H 2 o)
4 : \ E.l £
e | o] <e
ol L e el [ | |
0.0006 0g10  oobia 0.0018 00010 00015 0000  00GS  0.00%0 0.0010 00020 00020 0.0040 ! 0000 0.0050
SE of cost function for EL SE of cost function for LZ SE of cost function for PB SE of cost function for CH
Fig.3. The histograms of the SEs of the DCFs generated using the i.i.d. bootstrap (left - blue), the one-layer bootstrap (middle - red), and the two-layer bootstrap

(right - green) for four systems EL, LZ, PB, and CH. The black circle stands for the estimated mean of the distribution.
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As stated in Section III, the covariance is negative and is hard
to be estimated. Hence, only the upper bounds of the analyti-
cally computed SEs of the DCF are listed in Table II. To take
account of the stochastic nature of the bootstrap method, these
upper bounds are compared with the 95% CI of the bootstrap
estimated SEs of the DCF. Table II shows that the upper bounds
of the analytical SEs without negative covariance are around
the midpoints of the 95% Cls of the SEs estimated using the
ii.d. bootstrap. It is noted that the analytically computed SEs
are smaller than their upper bounds because of the negative co-
variance. And it is also noted that the i.i.d. bootstrap does not
take data dependency into account.

It is worth mentioning that in Table I, all estimated SEs of the
DCEF calculated using different bootstrap methods were obtained
by arandom execution of a stochastic process. However, they all
fall within the estimated 95% CI of the bootstrap estimated SEs
of the DCF that were shown in Table II. For example, for System
EL using the two-layer resampling, the estimated SE 0.001952
in Table I falls within the 95% Ci of the SE (0.001916, 0.002043)
in Table II.

The distributions of SEs have three important features. The
first feature regards the positions of the distributions of the SEs.
As shown in Table IT and depicted in Fig. 3, the estimated means
imply that the two distributions of SEs created using the one-
layer bootstrap and the two-layer bootstrap on the datasets with
dependency are well separated, towards larger SEs, from the
distribution of SEs generated using the i.i.d. bootstrap for each
of the four systems. This indicates that the data dependency
increases the SEs of the DCF.

The second feature concerns the variances of the distributions
of SEs. Different runs of the bootstrap method might produce
different results of SEs due to the stochastic nature of the boot-
strap method. As evidenced by the estimated SEs and 95% Cis
in Table IT as well as by the widths of the histograms depicted in
Fig. 3, the one-layer and the two-layer bootstrap methods cre-
ate larger variation of the SEs than the i.i.d. bootstrap method
does for each system. This indicates that the data dependency
increases the variation of SEs.

The third feature is about what is the statistically significant
relationship between the two distributions of the SEs of the DCF
generated using the one-layer bootstrap and the two-layer boot-
strap, respectively. To explore this, here are some preliminary
observations from Table II. For each system, the estimated 95%
Cls of these two distributions overlap to some extent, but the
estimated mean of one distribution generally does not fall in-
side the estimated 95% CI of the other distribution. Further, the
ratios of the variances generated using the one-layer bootstrap
to those created using the two-layer bootstrap are between 0.79
and 1.01 for all four systems.

Then, hypothesis testing may be conducted on both the es-
timated means and variances of the distributions. In order to
do so, the types of the distributions need to be examined. The
estimated 95% Cls shown in Table IT were all calculated us-
ing the quantile method as discussed in Section VII. They do
match, up to the fourth or fifth decimal place, the 95% Cls
computed by assuming that the distribution of the SEs of the

DCF is normal, i.e., by multiplying 1.96 by the estimated SE
of such a distribution. For example, for System EL using the
two-layer resampling, the 95% CI derived from the quantile
method is (0.001916, 0.002043) as shown in Table II, while it
is (0.001911, 0.002040) by assuming normality.

Moreover, the Shapiro-Wilk normality test [28] was con-
ducted on the distributions of the SEs generated by the three
bootstrap methods for the four systems. It was observed that
nine p-values were between 14% and 88% which were much
greater than 5%, and three p-values were 1.7%, 0.5%, and 0.5%.
This suggests that the estimated SEs of the DCF calculated using
the three different resampling methods be regarded as approxi-
mately normally distributed.

Hence, the Z-test for comparing the means and the F-test for
comparing the variances can be carried out [5], [23], [29]. It is
observed in Table IT and Fig. 3 that the mean of the distribution of
the one-layer bootstrap is less than the mean of the distribution of
the two-layer bootstrap. Hence, the one-tailed Z-test is applied.
All p-values for the four systems are close to one, which strongly
suggests that the above observation regarding the means hold
true significantly.

Further, the p-values of the two-tailed F-test are greater than
5% except for System EL, where it is 0.73%. It indicates that
the null hypothesis, i.e., the ratio of the variances of these two
distributions is equal to one, cannot be rejected [24]. Although
the SEs computed using the two-layer bootstrap are generally
larger than those calculated using the one-layer bootstrap as
shown in Table II, the difference is not significant.

Combining the results from these two hypothesis tests plus the
preliminary observations, it can be concluded that the distribu-
tion of SEs of the DCF computed using the two-layer bootstrap
for the datasets with data dependency is significantly to the
right side of the distribution of SEs calculated using the one-
layer bootstrap. This indicates that the two-layer bootstrap can
better deal with the issue of data dependency and thus is more
conservative than the one-layer bootstrap.

C. The Results of the Eight Systems

For the eight speaker recognition systems labeled as UJ, BK,
DL, AF, FI, PM, CO, and DG, the estimated DCFs, means (rel-
ative errors) and 95% Cils of distributions of SEs of the DCFs
computed using the i.i.d. bootstrap, the one-layer bootstrap, and
the two-layer bootstrap are shown in Table III. The estimated
DCFs show that examples include systems with different per-
formance levels. The relative error, defined by 1.96 x mean /
DCEF, shows the significance of the mean of the distribution of
SEs of the DCF with respect to the DCF.

As done in Section VIII-B, only the upper bounds of the
analytically computed SEs of the DCF are listed in Table III.
The same conclusion can be drawn here regarding the upper
bounds of the analytical SEs without negative covariance and
the 95% Cls of SEs estimated using the i.i.d. bootstrap without
considering data dependency.

For each system, the means of the three distributions increase
in the order given, the widths of the estimated 95% Cis of the
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one-layer and two-layer bootstrap methods are fairly equal but
larger than the one for the i.i.d. bootstrap, and the 95% Cls also
move toward larger SEs although for some systems the two Cls
computed using the one-layer and two-layer bootstrap methods
overlap.

Thus, the features regarding the distribution of SEs of the
DCF shown in Table III are exactly the same as those presented
in Table II. As a result, the conclusions drawn from these eight
systems are the same as those reached from the statistical anal-
ysis of the results of the previous four systems.

The three bootstrap methods have different impacts on
the estimated SEs of the DCF. The results for the 12 systems are
conclusive. Indeed, they are backed theoretically by the rationale
investigated in Appendix II.

IX. CONCLUSIONS AND DISCUSSION

As stated in Section I, using the analytical method to com-
pute the SE of DCF in ROC analysis with data dependency is
inappropriate. As shown in Sections VIII-B and VIII-C, the up-
per bounds of the analytical SEs are around the midpoints of
the 95% Cls of the SEs estimated using the i.i.d. bootstrap that
does not take account of data dependency. And the latter are all
on the left side of the 95% CIs of the SEs estimated using the
one-layer and the two-layer bootstrap methods. All these indi-
cate that the analytically computed SEs of the DCF are smaller
than those computed using one-layer and two-layer bootstrap
methods. The larger one should be taken as the estimate of the
SE of the DCF [30].

Because of the resampling process and its way of estimat-
ing the SE of the DCF, the nonparametric two-sample bootstrap
algorithm can take account of the score distributions and the
covariance intrinsically. Due to the two-layer data structure, the
one-layer and two-layer bootstrap methods can take data depen-
dency into consideration. As a result, the bootstrap method can
estimate the SE of the DCF more effectively than the analytical
approach.

Hence, the SE of the DCF was computed using the non-
parametric two-sample bootstrap method. A void in the SREs
was filled. To further address this problem, many issues will be
involved.

As is known, the bootstrap method assumes that the random
samples are i.i.d. In reality, data dependency may be inevitable
in order to increase the size of datasets due to limited resources.
In this article, the data dependency due to multiple use of the
same subjects, i.e., the same training speaker id numbers, was
taken into consideration, and its impact on the SEs of the DCF
was studied.

To preserve such data dependency while the bootstrap resam-
pling takes place, those target scores and non-target scores, gen-
erated using the same training speaker id number, are grouped
into a target set and a non-target set, respectively. As a result, a
two-layer data structure is constructed.

Thereafter, besides the conventional nonparametric two-
sample bootstrap method with the i.i.d. assumption, the two-
sample one-layer bootstrap method resampling only on sets,
and the two-sample two-layer bootstrap method resampling on
sets and subsequently on scores in the sets are carried out.

To make scores have equal probabilities of being selected
in the random resampling when the nonparametric two-sample
two-layer bootstrap algorithm is employed, it is suggested that
the numbers of target scores in target sets be the same and
likewise for the numbers of non-target scores in non-target sets.
Moreover, the same numbers of target (non-target) scores can be
obtained at different iterations while the bootstrap resampling
takes place. All these can reduce the variance of the computation.

Our research shows that data dependency does have an impact
on the estimates of the SEs of measures. So, when designing a
test and constructing a dataset, if data dependency is involved,
the structure of the datasets should be chosen in accordance
with the above suggestion. Otherwise, resources may be wasted
and the SEs of the measures may not be able to be computed
appropriately.

Equal-number-of-score sets can be easily chosen from not-
equal-number-of-score sets by randomly selecting without re-
placement scores from those sets, in which the numbers of scores
are larger than a specified number. The specified numbers for
target sets and for non-target sets are determined, respectively,
by the trial-and-error optimization so that the total numbers of
target scores and of non-target scores are as large as possible.

Due to the stochastic nature of the bootstrap methods, the
distributions of the estimated SEs of the DCF created by us-
ing the three different bootstrap methods were investigated
and compared. In our studies, all bootstrap estimated SEs
of the DCF obtained by random executions of the bootstrap
fell in the 95% CI of the bootstrap estimated SEs of the
DCFE.

After performing the hypothesis testing and investigating the
rationale theoretically for why the three bootstrap methods can
have different impacts on the estimated SEs of the DCF, it is
revealed that the data dependency can increase the SE of the
DCEF as well as the variation of SEs. The i.i.d. bootstrap does
not take data dependency into account and thus underestimates
the SEs of the DCF. And the two-layer bootstrap can better deal
with the issue of data dependency and thus more conservatively
estimates the SEs of the DCF (i.e., larger SEs) than the one-layer
bootstrap method does. Indeed, these are all supported by the
rationale investigated in Appendix II.

Indeed, it is a common practice to be more conservative when
estimating the SE of a measure, i.e., obtaining a larger SE among
all reasonable approaches [30]. In conclusion, the nonparametric
two-sample two-layer bootstrap method is recommended when
data dependency is involved.

In our studies, tens of thousands of scores were involved, as
shown in Section V-D. It seems that the large size of datasets
cannot reduce the impact of data dependency on the SEs of
measures in ROC analysis.

The conclusions reached in this article are drawn from testing
12 speaker recognition systems in SREs. Recently, we used the
bootstrap method developed in this article to compute SEs of
measures using a completely different paradigm in which three
score distributions and two thresholds were involved, and thus
a different formulation of the DCF was employed with data
dependency tested on 40 speaker recognition systems; and we
observed the same characteristics [31]. Thus, not taking account
of data dependency and using the bootstrap method with i.i.d.
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assumption can underestimate the SEs of the DCF even with a
doubled data size.

Different measures, such as equal error rate (EER), etc. have
been used in SREs [8]-[11]. The methods proposed in this ar-
ticle, along with the methods presented in Ref. [5], can be em-
ployed to estimate the SEs of those measures.

The error bars of the DCF displaying the SE and 95% CI
can be used to evaluate the performance level of a speaker
recognition system against a hypothesized value. This is related
to one-algorithm hypothesis testing, which can simply be judged
by observing whether the 95% CI of the DCF contains, or lies
below, or lies above the hypothesized value [5]. Further, the error
bars can also be used to classify speaker recognition systems into
different classes in terms of performance accuracies.

When the error bars overlap, two-algorithm hypothesis testing
can be employed to compare two speaker recognition systems
and determine the statistical significance of their performance
difference. To do so, the Z-test can be carried out, because the
DCF may be regarded as approximately normally distributed
as discussed in Section VIII-A. Certainly, the correlation coef-
ficient between the two DCFs of two systems involved in the
Z-test should be taken into account. An algorithm for computing
such correlation coefficients can be found in Refs. [5], [29].

APPENDIX |

Proof of Eq. (10): The proof here holds good for both target
sets and non-target sets. Suppose that /N scores are grouped
into m score sets and the i-th set contains p; scores, i = 1,
...,m, where " | p; = N. Suppose that n selections take
place and the i-th set is selected n; times, i = 1, ..., m, where
> n; = n. Thus, the relative frequency f of occurrence of
a score in the i-th set with respect to the total number of all
scores that have been chosen is

n;
n; o

_ n
m ] T m n;
Zj =1 X M Z]’ =1 7

In the meantime, because the sets are equally likely to be
selected for the one-layer resampling,

F = (A1)

X1

L A R T
n—oo n m
Therefore, by the Law of Large Numbers, as the number of
selections n goes to infinity, the relative frequency fin Eq. (A.1)
approaches the probability p for a score being selected with
respect to the total number of all scores that have been chosen,
that is

(A2)

1

(A3)

1
2ok N

3|=El-

S

XM]

APPENDIX II

The rationale for why the SEs computed using the three boot-
strap methods are different is explored by investigating bootstrap
samples of the original scores, bootstrap replications of the DCF,
and the estimated SEs and their distributions.

A. The Three Multinomial Probabilities (MP) of Selecting
Bootstrap Samples

As stated in Section VI, the resampling takes place randomly
WR on all scores for the bootstrap with i.i.d. assumption, only
on sets for the one-layer bootstrap, and not only on sets but
subsequently also on all scores in the selected sets for the two-
layer bootstrap.

The probability of selecting a bootstrap sample is the MP
[15]. The three bootstrap methods select bootstrap samples with
three different MPs. Though the same bootstrap sample may be
selected by different bootstrap methods, the corresponding MPs
are different.

Using the notations in Sections IV and V, let N;, m; and
wi, i € {T, N} be the total numbers of scores, the numbers
of sets, and the numbers of scores in sets for target and non-
target, respectively. The discussion here holds good for both the
two-sample bootstrap and the one-sample bootstrap.

For the bootstrap with i.i.d. assumption, suppose that a boot-
strap sample of size N;, i € {T, N} is randomly drawn WR
from the original target sample T in Eq. (7) or non-target sam-
ple N in Eq. (8), and it contains k;, copies of the a-th target
or non-target score, subject to 0 < k;, <N, =1, ..., N,
and Z[I\f": 1 kio = Nj. That is, the number of repetitions of
the a-th score in this bootstrap sample is k;,. The summa-
tion of MPs for obtaining all possible bootstrap samples with
different combinations of the numbers of repetitions of scores

(kilv k’i27 ey kiN;)iS
N;! i € {T,N
X , 1 € ) .
0 < kz< N kiitkio!. . kN, ! NiN' { }
Yalikia = N;
(A4)

For the one-layer bootstrap, the summation of MPs for obtain-
ing all possible bootstrap samples with different combinations

of the numbers of repetitions of sets (k; 1, kj2, ..., ki, ) is
X , i € {T,N}.
Z kiilkiol . Kim,! m; i€ }
0 <kioa < my i
ot kg = m,
(AS)

For the two-layer bootstrap, the summation of MPs for select-
ing all possible bootstrap samples with different combinations
of the numbers of repetitions of sets (k; 1, kia, ..., Kim, ),
and different combinations of the numbers of repetitions of
scores (Ji g1, jig2, ---» Jigu) B =1,2, ..., m;, within
each of the m; selected sets with respect to a selected partition

(kiv, kioyoon, kim,) s
Z m,' % 1 %
k,l'k72'k7m" m,; ™

0<kq <my

m;
E kig=m;
a=1

m;
pi ! 1
H Z 3 15 | 1 | X wi’
B=1 0% gy gy JEPLNAZT i fpui T
(kjpokios ki, ) i
1 2 i Z::H“W:“'
i e {T,N). (A.6)
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Bootstrap replications of cost function for LZ
Fig. 4. The three distributions of 2,000 bootstrap replications of the DCF for

System LZ, generated using the nonparametric two-sample bootstrap with i.i.d.
assumption (blue), the one-layer bootstrap (red), and the two-layer bootstrap
(green), respectively.

All total probabilities shown in Egs. (A.4), (A.5) and (A.6)
are normalized to 1. It is known that for all positive integers n

evn (E)I >n! > V2mn (E> .
e e

For large n, the right two items are approximately equal, which
is Stirling’s formula.

Here are three features. (1) The MP of selecting the origi-
nal sample is the largest one. For instance, in Eq. (A.4) it is
N;!/ Ni\”, when all k; , are equal to 1. (2) Because n!/n" de-
creases exponentially as n increases due to Eq. (A.7), the MP
decreases very fast as the size of the original sample increases.
(3) Because k! in the denominators increases very fast as k
grows, the MPs of selecting bootstrap samples other than the
original sample decrease very fast as the numbers of repetitions
of scores or sets in the bootstrap samples increase.

The impact of these features is as follows. The numbers of
scores N;, i € {T, N} are in the tens of thousands as shown
in Section V-D. So, for the bootstrap with i.i.d. assumption,
the MP of selecting the original sample is very small, and thus
the MPs of selecting bootstrap samples with large numbers of
repetitions of scores are even much smaller.

On the contrary, the numbers of sets, m;, i € {T, N}, are in
the hundreds, considerably smaller than the total numbers of
scores. Hence, for the one-layer bootstrap, the MPs of selecting
bootstrap samples with large numbers of repetitions of sets can
increase tremendously.

The numbers of scores in sets, p;, i € {T, N}, are also in
the hundreds. Thus, for the two-layer bootstrap, the MPs of
selecting bootstrap samples with large numbers of repetitions
of scores in sets can also increase compared to the bootstrap
with i.i.d. assumption. If a bootstrap sample can be selected by
both one-layer and two-layer bootstrap, the MP of the former is
larger than the one of the latter due to Egs. (A.5) and (A.6).

It is clear that all possible bootstrap samples with differ-
ent combinations of the numbers of score repetitions selected
using the one-layer bootstrap form a proper subset of those cho-
sen using the two-layer bootstrap, which in turn constitute a
proper subset of those selected using the bootstrap with i.i.d.
assumption.

(A7)

B. The Three Distributions of Bootstrap Replications

It may very well be that different bootstrap samples of the
original data produce the same bootstrap replication of a mea-
sure. In other words, their relationship is many to one. This
is true for the DCF, because it is determined only by the cu-
mulative probabilities of target and non-target scores. Thus, it
follows that the set of the bootstrap replications created using
the one-layer bootstrap is a proper subset of those generated
using the two-layer bootstrap; and the latter is a proper subset
of those created using the bootstrap with i.i.d. assumption.

Further, besides the original estimator of the DCF created by
the original sample, generally speaking, there are three cate-
gories of bootstrap replications of the DCF: (1) those created
by the bootstrap samples with small numbers of repetitions and
thus close to the original estimator of the DCF; (2) those gener-
ated by the bootstrap samples with large numbers of repetitions
but nevertheless still close to the original estimator due to the
reason stated above; (3) those created by the bootstrap samples
with large numbers of repetitions and not close to the original
estimator.

For all three bootstrap methods, the MPs of obtaining boot-
strap replications become smaller as the numbers of repetitions
of scores or sets in the bootstrap samples become larger. This oc-
curs much more rapidly for the i.i.d. bootstrap than the one-layer
bootstrap and the two-layer bootstrap.

Regarding the third category of bootstrap replications, if the
i.i.d. bootstrap is employed, the MPs are extremely small relative
to the probability of obtaining the original estimator, which
is already very small. If they can be obtained using the two-
layer bootstrap, the probabilities become considerably larger.
And if they can be obtained using the one-layer bootstrap, the
probabilities can be even much larger.

However, some of such bootstrap replications of the DCF
cannot be generated using the one-layer bootstrap; but they
can be created using the two-layer bootstrap. This is because
resampling scores can take place on scores within sets only for
the two-layer bootstrap. In other words, the two-layer bootstrap
can generate more such bootstrap replications than the one-layer
bootstrap does.

C. Three Bootstrap Estimated SEs and Their Distributions

In practice, for each of the three bootstrap methods, only a
finite number of bootstrap samples are chosen to compute the
bootstrap replications of the DCF. It is 2,000 based on our boot-
strap variability studies [5]-[7]. So, for each bootstrap method,
only those bootstrap samples and thus those bootstrap replica-
tions selected with relatively large MPs can be created.

Hence, for the bootstrap with i.i.d. assumption, only those
bootstrap replications of the DCF with small numbers of repeti-
tions of scores, and thus located close to the original estimator,
can be generated. For the one-layer bootstrap, not only can some
bootstrap replications located near the original estimator be cre-
ated, but also some with large numbers of repetitions of sets and
not located close to the original estimator can be generated. For
the two-layer bootstrap, even more such bootstrap replications
can get created.
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Thus, the dispersion of the distribution of bootstrap repli-
cations of the DCF gets larger, when the bootstrap with i.i.d.
assumption, the one-layer bootstrap, and the two-layer boot-
strap are employed in turn. For the bootstrap method, the SE
of a measure is estimated from the distribution of the boot-
strap replications of the measure [15]. Hence, the SE of the
DCF computed using the bootstrap with i.i.d. assumption is far
smaller than the one calculated using the one-layer bootstrap,
which is smaller than the one computed using the two-layer
bootstrap.

As a result, the distributions of SEs of the DCF generated
using the one-layer and the two-layer bootstrap are well sepa-
rated towards larger SEs from the one created using the i.i.d.
bootstrap; and the distribution of SEs of the DCF using the two-
layer bootstrap lies above the one using the one-layer bootstrap.
The bootstrap with i.i.d. assumption cannot pick up those boot-
strap replications in Category 3, but the one-layer and two-layer
bootstrap can. This narrows the variation of the SE of the DCF
computed using the bootstrap with i.i.d. assumption relative to
the other two bootstrap methods.

Fig. 4 shows the three distributions of the 2,000 bootstrap
replications of the DCF for System LZ, which are generated
using the nonparametric two-sample bootstrap with the i.i.d. as-
sumption (blue), the one-layer bootstrap (red), and the two-layer
bootstrap (green), respectively. They have the same relationship
as described here.

ACKNOWLEDGMENT

The authors would like to thank Dr. G. A. Sanders at the
National Institute of Standards and Technology for his valuable
comments.

REFERENCES

[1] “The NIST Speaker Recognition Evaluation,” 2012. [Online]. Available:
http://www.itl.nist.gov/iad/mig/tests/spk/

[2] M. A. Przybocki, A. F. Martin, and A. N. Le, “NIST speaker recogni-
tion evaluations utilizing the mixer corpora —2004, 2005, 2006,” I[EEE
Trans. Audio, Speech, Language Process., vol. 15, no. 7, pp. 1951-1959,
Sep. 2007.

[3] D.A.vanLeeuwen, A.F. Martin, M. A. Przybocki, andJ. S. Bouten, “NIST
and NFI-TNO evaluations of automatic speaker recognition,” Comput.
Speech Language, vol. 20, pp. 128-158, 2006.

[4] A. F. Martin, G. R. Doddington, T. Kamm, M. Ordowski, and M. A.
Przybocki, “The DET curve in assessment of detection task performance,”
in Proc. Eurospeech, Rhodes, Greece, 1997, pp. 1895-1898.

[5] J. C. Wu, A. E. Martin, and R. N. Kacker, “Measures, uncertainties, and
significance test in operational ROC analysis,” J. Res. Nat. Inst. Standards
Technol., vol. 116, no. 1, pp. 517-537, 2011.

[6] J.C.Wu, A. F. Martin, and R. N. Kacker, “Bootstrap variability studies in
ROC analysis on large datasets,” Commun. Statist.—Simulation Comput.,
vol. 43, no. 1, pp. 225-236, 2014.

[7]1 J. C. Wu, A. F. Martin, and R. N. Kacker, “Validation of nonparamet-
ric two-sample bootstrap in ROC analysis on large datasets,” Commun.
Statist.—Simul. Comput., vol. 45, no. 5, pp. 1689-1703, 2016.

[8] N. Dehak, P. Kenny, R. Dehak, P. Dumouchel, and P. Ouellet, "Front-
end factor analysis for speaker verification,” IEEE Trans. Audio, Speech,
Language Process., vol. 19, no. 4, pp. 788-798, May 2011.

[9] V. Hautamaki et al., “Sparse classifier fusion for speaker verifica-

tion,” IEEE Trans. Audio, Speech, Language Process., vol. 21, no. 8,

pp- 1622-1631, Aug. 2013.

M. I. Mandasari, R. Saeidi, M. McLaren, and D. A. van Leeuwen, “Quality

measure functions for calibration of speaker recognition systems in various

duration conditions,” IEEE Trans. Audio, Speech, Language Process.,

vol. 21, no. 11, pp. 2425-2438, Nov. 2013.

[10]

(1]

[12]

[13]

[14]
[15]
[16]

(17]

(18]

[19]

[20]

[21]

[22]

(23]

[24]

[25]
[26]
[27]

[28]

[29]

[30]

(31]

T. Hasan and J. H. L. Hansen, “Maximum likelihood acoustic factor anal-
ysis models for robust speaker verification in noise,” IEEE/ACM Trans.
Audio, Speech, Language Process., vol. 22, no. 2, pp. 381-391, Feb. 2014.
S. Bengio and J. Mariéthoz, “A statistical significance test for person au-
thentication,” in Proc. Speaker Language Recognit. Workshop (Odyssey),
Toledo, 2004, pp. 237-244.

J. C. Wu, A. F. Martin, G. A. Sanders, and R. N. Kacker, “Bootstrap
method versus analytical approach for estimating uncertainty of measure
in ROC analysis on large datasets,” in preparation.

B. Efron, “Bootstrap methods: Another look at the Jackknife,” Ann.
Statist., vol. 7, no. 1, pp. 1-26, 1979.

B. Efron and R. J. Tibshirani, An Introduction to the Bootstrap. New York,
NY, USA: Chapman & Hall, 1993.

J. C. Wu and C. L. Wilson, “Nonparametric analysis of fingerprint data on
large data sets,” Pattern Recognit., vol. 40, no. 9, pp. 2574-2584, 2007.
R. Y. Liu and K. Singh, “Moving blocks jackknife and bootstrap capture
weak dependence,” in Exploring the Limits of Bootstrap, R. LePage and
L. Billard Eds. New York, NY, USA: Wiley, 1992.

W. H. Press, S. A. Teukolsky, W. T. Vetterling, and B. P. Flannery, Nu-
merical Recipes: The Art of Scientific Computing, 3rd ed. New York, NY,
USA: Cambridge Univ. Press, 2007, ch. 7.

G. R. Doddington, M. A. Przybocki, A. F. Martin, and D. A. Reynolds,
“The NIST speaker recognition evaluation—Overview, methodology,
systems, results, perspective,” Speech Commun., vol. 31, no. 2-3,
pp. 225-254, Jun. 2000.

J. C. Wu and C. L. Wilson, “An empirical study of sample size in ROC-
curve analysis of fingerprint data,” Biometric Technology for Human Iden-
tification IlI, Proc. SPIE, 6202, 620207, 2006.

R. M. Bolle, N. K. Ratha, and S. Pankanti, “Error analysis of pattern recog-
nition systems—the subsets bootstrap,” Comput. Vis. Image Understanding,
vol. 93, pp. 1-33, 2004.

N. Poh, A. F. Martin, and S. Bengio, “Performance generalization in
biometric authentication using joint user-specific and sample bootstraps,”
IEEE Trans. Pattern Anal. Mach. Intell., vol. 29, no. 3, pp. 492-498,
Mar. 2007.

J. C. Wu, A. F. Martin, C. S. Greenberg, and R. N. Kacker, “Data depen-
dency on measurement uncertainties in speaker recognition evaluation,”
Active and Passive Signatures IlI, Proc. SPIE, 8382, 83820D, 2012.

B. Ostle and L. C. Malone, Statistics in Research: Basic Concepts and
Techniques for Research Workers, 4th ed. Ames, 1A, USA: Iowa State
Univ. Press, 1988.

G. W. Snedecor and W. G. Cochran, Statistical Methods, 8th ed. Ames,
1A, USA: Iowa State Univ. Press, 1989.

K. Linnet, “Comparison of quantitative diagnostic tests: type I error,
power, and sample size,” Statist. Med., vol. 6, pp. 147-158, 1987.

R. J. Hyndman and Y. Fan, “Sample quantiles in statistical packages,”
Amer. Statist., vol. 50, pp. 361-365, 1996.

R: A Language and Environment for Statistical Computing, The R
Development Core Team, Version 2.8.0, 2012. [Online]. Available:
http://www.r-project.org/

J. C. Wu, A. F. Martin, C. S. Greenberg, R. N. Kacker, and V. M. Stanford,
“Significance test with data dependency in speaker recognition evalua-
tion,” Active and Passive Signatures IV, Proc. SPIE, 8734, 873401, 2013.
K. O. Hajian-Tilaki and J. A. Hanley, “Comparison of three methods for
estimating the standard error of the area under the curve in ROC analysis
of quantitative data,” Academic Radiol., vol. 9, no. 11, pp. 1278-1285,
2002.

J. C. Wu, A. F. Martin, C. S. Greenberg, and R. N. Kacker, “Measurement
uncertainties of three score distributions and two thresholds with data
dependency,” Nat. Inst. Standards Technol., NISTIR 8025, Sep. 2014.

Jin Chu Wu was accepted into the Graduate School,
Fudan University, Shanghai, China, in 1978. He re-
ceived the Ph.D. degree in theoretical high energy
physics from the University of Pittsburgh, Pittsburgh,
PA, USA, in 1985. His research focused on grand uni-
fication theories (GUTs) and lattice gauge theory. He
joined the Superconducting Super Collider Labora-
tory in Dallas, TX, USA. Now he is a Researcher
at the National Institute of Standards and Technol-
ogy, Gaithersburg, MD, USA. His current research
interests include nonparametric statistics and its

. |

A

applications.



18 IEEE/ACM TRANSACTIONS ON AUDIO, SPEECH, AND LANGUAGE PROCESSING, VOL. 25, NO. 1, JANUARY 2017

Alvin F. Martin received the Ph.D. degree in mathe-
matics from Yale University, New Haven, CT, USA,
in 1977. From 1991 and until his recent retirement,
he has worked as a Mathematician in the Multimodal
Information Group, National Institute of Standards
and Technology (NIST), Gaithersburg, MD, USA,
where he contributed to its evaluations of large vo-
cabulary continuous speech recognition. From 1996
through 2011, he coordinated the world-wide series
of NIST Speaker Recognition Evaluations and NIST
Language Recognition Evaluations of automatic sys-
tems. He has also served on the Speaker Recognition Subcommittee of NIST’s
Organization of Scientific Area Committees for Forensic Science. He is a mem-
ber of the Mathematical Association of America.

Craig S. Greenberg received the B.M. degree from
Vanderbilt University, Nashville, TN, USA, in 2003,
the B.A. (Hons.) degree in logic, information, and
computation from the University of Pennsylvania,
Philadelphia, PA, USA, in 2007, and the M.S. degree
in applied mathematics from Johns Hopkins Univer-
sity, Baltimore, MD, USA, in 2012. He is currently
working toward the Ph.D. degree in computer science
from the University of Massachusetts, Amherst, MA,
USA. He works as a Mathematician with the National
Institute of Standards and Technology, Gaithersburg,
MBD, USA, in speaker recognition and language recognition as well as data sci-
ence. He is currently a Research Assistant with the University of Pennsylvania,
a Programmer with the Linguistic Data Consortium, and an English Language
Annotator with the Institute for Research in Cognitive Science. He has been a
member of the International Speech Communication Association since 2008.
He has received two official letters of recognition for his contribution to speaker
recognition evaluation.

| 3

Raghu N. Kacker received the Ph.D. degree in
statistics from Iowa State University, Ames, IA,
USA, in 1979. He is a Mathematical Statistician at
the National Institute of Standards and Technology,
Gaithersburg, MD, USA. His current interests include
software testing, statistical methods, and evaluation
of uncertainty in outputs of computational models and
physical measurements. He is a Fellow of the Ameri-
can Statistical Association and a Fellow of the Amer-
ican Society for Quality. He has coauthored more
than 125 refereed publications and one book. He has

received the Distinguished Technical Staff Award from Bell Labs, and Bronze
medal and Silver medal from the US Department of Commerce.




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 0
  /ParseDSCComments false
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo false
  /PreserveFlatness true
  /PreserveHalftoneInfo true
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Remove
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
    /Algerian
    /Arial-Black
    /Arial-BlackItalic
    /Arial-BoldItalicMT
    /Arial-BoldMT
    /Arial-ItalicMT
    /ArialMT
    /ArialNarrow
    /ArialNarrow-Bold
    /ArialNarrow-BoldItalic
    /ArialNarrow-Italic
    /ArialUnicodeMS
    /BaskOldFace
    /Batang
    /Bauhaus93
    /BellMT
    /BellMTBold
    /BellMTItalic
    /BerlinSansFB-Bold
    /BerlinSansFBDemi-Bold
    /BerlinSansFB-Reg
    /BernardMT-Condensed
    /BodoniMTPosterCompressed
    /BookAntiqua
    /BookAntiqua-Bold
    /BookAntiqua-BoldItalic
    /BookAntiqua-Italic
    /BookmanOldStyle
    /BookmanOldStyle-Bold
    /BookmanOldStyle-BoldItalic
    /BookmanOldStyle-Italic
    /BookshelfSymbolSeven
    /BritannicBold
    /Broadway
    /BrushScriptMT
    /CalifornianFB-Bold
    /CalifornianFB-Italic
    /CalifornianFB-Reg
    /Centaur
    /Century
    /CenturyGothic
    /CenturyGothic-Bold
    /CenturyGothic-BoldItalic
    /CenturyGothic-Italic
    /CenturySchoolbook
    /CenturySchoolbook-Bold
    /CenturySchoolbook-BoldItalic
    /CenturySchoolbook-Italic
    /Chiller-Regular
    /ColonnaMT
    /ComicSansMS
    /ComicSansMS-Bold
    /CooperBlack
    /CourierNewPS-BoldItalicMT
    /CourierNewPS-BoldMT
    /CourierNewPS-ItalicMT
    /CourierNewPSMT
    /EstrangeloEdessa
    /FootlightMTLight
    /FreestyleScript-Regular
    /Garamond
    /Garamond-Bold
    /Garamond-Italic
    /Georgia
    /Georgia-Bold
    /Georgia-BoldItalic
    /Georgia-Italic
    /Haettenschweiler
    /HarlowSolid
    /Harrington
    /HighTowerText-Italic
    /HighTowerText-Reg
    /Impact
    /InformalRoman-Regular
    /Jokerman-Regular
    /JuiceITC-Regular
    /KristenITC-Regular
    /KuenstlerScript-Black
    /KuenstlerScript-Medium
    /KuenstlerScript-TwoBold
    /KunstlerScript
    /LatinWide
    /LetterGothicMT
    /LetterGothicMT-Bold
    /LetterGothicMT-BoldOblique
    /LetterGothicMT-Oblique
    /LucidaBright
    /LucidaBright-Demi
    /LucidaBright-DemiItalic
    /LucidaBright-Italic
    /LucidaCalligraphy-Italic
    /LucidaConsole
    /LucidaFax
    /LucidaFax-Demi
    /LucidaFax-DemiItalic
    /LucidaFax-Italic
    /LucidaHandwriting-Italic
    /LucidaSansUnicode
    /Magneto-Bold
    /MaturaMTScriptCapitals
    /MediciScriptLTStd
    /MicrosoftSansSerif
    /Mistral
    /Modern-Regular
    /MonotypeCorsiva
    /MS-Mincho
    /MSReferenceSansSerif
    /MSReferenceSpecialty
    /NiagaraEngraved-Reg
    /NiagaraSolid-Reg
    /NuptialScript
    /OldEnglishTextMT
    /Onyx
    /PalatinoLinotype-Bold
    /PalatinoLinotype-BoldItalic
    /PalatinoLinotype-Italic
    /PalatinoLinotype-Roman
    /Parchment-Regular
    /Playbill
    /PMingLiU
    /PoorRichard-Regular
    /Ravie
    /ShowcardGothic-Reg
    /SimSun
    /SnapITC-Regular
    /Stencil
    /SymbolMT
    /Tahoma
    /Tahoma-Bold
    /TempusSansITC
    /TimesNewRomanMT-ExtraBold
    /TimesNewRomanMTStd
    /TimesNewRomanMTStd-Bold
    /TimesNewRomanMTStd-BoldCond
    /TimesNewRomanMTStd-BoldIt
    /TimesNewRomanMTStd-Cond
    /TimesNewRomanMTStd-CondIt
    /TimesNewRomanMTStd-Italic
    /TimesNewRomanPS-BoldItalicMT
    /TimesNewRomanPS-BoldMT
    /TimesNewRomanPS-ItalicMT
    /TimesNewRomanPSMT
    /Times-Roman
    /Trebuchet-BoldItalic
    /TrebuchetMS
    /TrebuchetMS-Bold
    /TrebuchetMS-Italic
    /Verdana
    /Verdana-Bold
    /Verdana-BoldItalic
    /Verdana-Italic
    /VinerHandITC
    /Vivaldii
    /VladimirScript
    /Webdings
    /Wingdings2
    /Wingdings3
    /Wingdings-Regular
    /ZapfChanceryStd-Demi
    /ZWAdobeF
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages false
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 5.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create PDFs that match the "Suggested"  settings for PDF Specification 4.0)
  >>
>> setdistillerparams
<<
  /HWResolution [600 600]
  /PageSize [612.000 792.000]
>> setpagedevice


