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A B S T R A C T

Given the large number of feature selection algorithms, it has become imperative to have a uniform procedure
for evaluating the performance of the algorithms. We propose a library of synthetic datasets designed
specifically to test the effectiveness of feature selection algorithms. The datasets are inspired by applications in
the field of electronics and have a range of characteristics to provide a variety of test scenarios. The software
comes in the form of a Python library with standard interface for loading and generating datasets. Each dataset
is implemented as a function that allows control of various parameters of the data.
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1. Synthetic data generator for feature selection

Feature selection has been an active area of research with dozens of
new algorithms being proposed every year. In this software package,
we provide a Python library for generating synthetic datasets that
are designed specifically to test the effectiveness of feature selection
algorithms. The library consists of functions that allow to load and
generate 5 different datasets. Each dataset consists of a number of
relevant, redundant, correlated, and irrelevant variables. The target
variable is calculated based on a predetermined rule/formula using
the relevant features as described in [1]. The redundant variables are
linear transformations of the relevant features, while the correlated
features are obtained by randomly flipping 30% of the target variable
labels. The library functions allow to specify dataset parameters such
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A.K. Cherukuri).

as the number of irrelevant variables, the number of instances, and the
random seed. Since the relevant variables are known a priori, synthetic
data enables direct evaluation of feature selection algorithms. To mimic
real life scenarios, the datasets are inspired by applications in the field
of electronics.

Feature selection has become an important part of the process in
many data science and machine learning applications. As a result, a
large number of feature selection algorithms have been proposed in the
literature [2–6]. However, there does not exist a universal benchmark
for evaluating these algorithms. To fill this gap, we propose a software
package called XyGen that allows to generate synthetic data tailored
explicitly to assess feature selection algorithms. We aim that the pro-
posed software package and the corresponding datasets would be used
in evaluating the existing and future feature selection algorithms and
https://doi.org/10.1016/j.simpa.2023.100485
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Fig. 1. Results of 𝜒2-univariate feature selection based on the ADDER dataset generated using XyGen with sample size 20 (top) and 50 (bottom).

Table 1
Summary the XyGen datasets.

Name Relevant Redundant Correlated Irrelevant Samples Target

ORAND 3 3 2 92 50 Binary
ANDOR 4 4 2 90 50 Binary
ADDER 3 3 2 92 50 4-class
LED-16 16 16 2 66 180 36-class
PRC 5 5 2 88 500 Continuous

Table 2
Rankings of the first 10 features in the ADDER dataset according to various feature
selection algorithms.

1 2 3 4 5 6 7 8 9 10

Boruta [7,8] 1 1 1 1 1 1 1 1 61 63
reliefF [9,10] 6 6 0 3 1 3 2 5 51 52
Fisher [11,12] 6 6 3 4 0 1 5 2 61 48
mRMR [13,14] 6 0 1 2 7 51 3 4 5 8
CIFE [15,16] 6 0 1 2 41 4 5 13 33 39
RFS [17,18] 61 34 63 44 35 66 35 35 25 59
F-score [3] 7 6 0 1 3 4 2 5 61 48
RFE [19,20] 6 5 4 3 1 2 14 8 56 57
GA_1 [21] 1 1 0 0 1 1 1 0 0 0
GA_2 [22] 0 0 0 1 0 0 0 1 0 0

provide a standard approach to measure and analyze the effectiveness
of algorithms.

A summary of the datasets generated via XyGen is presented in
Table 1. The table shows the default parameter values of the datasets.
The datasets include different types of the target variable including bi-
nary, multi-class, and continuous values. While the number of relevant,
redundant, and correlated features is fixed, the number of irrelevant
features and the sample size can be specified through the corresponding
data generating functions. In addition, the random seed can be specified
to generate different irrelevant features for algorithm stability analysis.
The details of the datasets used in the XyGen library can be found
in [1].

2. Impact and use cases

The majority of the existing synthetic datasets used to evaluate
feature selection algorithms were originally designed for classification
tasks [23–29]. On the other hand, the XyGen data is designed specif-
ically for use in feature selection. The XyGen data includes redundant

as well as correlated features to provide a rich setting to test the
algorithms. There are two primary advantages of using synthetic data
over real life data: (i) the knowledge of the relevant features, and (ii)
control of the data characteristics. In the traditional approach using
real life data, feature selection algorithms are evaluated based on the
accuracy of the classifier trained on the selected features. On the other
hand, the nature of all the variables in synthetic data is known so the
selected features can be evaluated directly.

As an example, the ANDOR dataset generated via XyGen was used
to compare the performance of several feature selection algorithms
in [1]. The study showed that while most of the algorithms are able
to distinguish between the relevant and irrelevant variables, they fail
to separate the relevant variables from the redundant and correlated
variables. Several XyGen generated datasets were used to evaluate
the performance of a new feature selection algorithm called Nested
Ensemble Selection.

Synthetic data enables an in-depth analysis of feature selection
algorithms by controlling the parameters of the dataset. In particular,
XyGen allows to specify the number of irrelevant features and the
size of the dataset. By varying the number of irrelevant variables the
corresponding performance of the selection algorithm can be observed
and analyzed [30]. Similarly, the sensitivity of an algorithm to the size
of the dataset can be investigated by varying the number of instances
in XyGen.

As an illustration of the use of XyGen, consider the results of
applying the 𝜒2 univariate feature selection algorithm on the ADDER
dataset. The results are shown in Fig. 1, where the top and bottom
subfigures are based on sample size 20 and 50, respectively. It shows
that increase in the sample size increases the difference between the
relevant and irrelevant features. On the other hand, the algorithm
fails to distinguish between the relevant and redundant variables. It
also shows that the algorithm assigns high scores to the (randomly)
correlated variables. Thus, we obtain a better understanding of the
performance of the algorithm and its characteristics.

To illustrate the application of XyGen for comparative studies,
consider the results of feature selection on the ADDER dataset using ten
popular algorithms. The rankings of the first 10 features are presented
in Table 2, where the features 1–3 are relevant, features 4–6 are re-
dundant, features 7–8 are correlated, and features 9–10 are irrelevant.
Note that the genetic algorithms provide only the feature support. It can
be seen in Table 2 that the genetic algorithm GA_1 produces the most
robust results with only the redundant feature 5 included incorrectly in
the selected subset. On the other hand, the RFS algorithm completely
2
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Table 3
Rankings of the first 15 features in the PRC dataset according to various feature selection algorithms.

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

Boruta 1 1 1 1 1 1 1 1 1 1 1 1 52 4 44
R_regression 40 46 37 51 35 3 4 3 5 3 3 2 76 71 75
F_regression 32 27 40 28 29 3 3 4 3 4 2 4 85 80 62
mRMR 10 48 8 1 0 11 3 9 6 5 2 30 4 99 7
RFS 78 65 43 60 62 52 79 64 59 68 50 73 31 46 51
RFE 100 99 98 97 96 95 94 93 92 91 90 89 88 87 86
GA_2 0 0 0 0 1 0 0 0 0 0 1 1 0 0 1

fails to identify the relevant features. Another important observation
is that most of the algorithms fail to properly differentiate the relevant
features from the redundant and correlated features. The above analysis
is made possible by the knowledge of the variables and the different
types of features incorporated in the ADDER dataset. While XyGen
generates synthetic datasets, it is derived from real life applications in
electronics which enhances their plausibility.

The XyGen package can also be used to generate data with con-
tinuous valued target variable. In particular, the target variable in
the PRC dataset is based on the cumulative resistance in a parallel
connected circuit which takes a continuous value [1]. In Table 3, we
present the results of applying several feature selection algorithms on
the PRC dataset. It can be seen that while F_regression, R_regression,
and mRMR assign importance to the relevant variables, they fail to
discard the correlated features. The RFS, RFE, and genetic algorithms
perform poorly.

3. Conclusion and future development

In this report, we presented a Python package called XyGen which
allows to generate synthetic data designed for feature selection. While
XyGen is aimed at evaluating feature selection algorithms, it can also
be used for classification and regression tasks. For example, researchers
can analyze the performance of a classification model with different
sample sizes or number of irrelevant variables.

As part of future development, we aim to expand the collection of
the datasets in XyGen. In addition, we hope to establish a forum where
researchers can share the results of feature selection algorithms based
on XyGen datasets.
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