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Abstract

Background: Menta health problems are widely recognized as a major public health challenge worldwide. This concern
highlights the need to develop effective tools for detecting mental health disorders in the population. Social networks are a
promising source of data wherein patients publish rich personal information that can be mined to extract valuable psychological
cues,; however, these data come with their own set of challenges, such as the need to disambiguate between statements about
oneself and third parties. Traditionally, natural language processing techniques for social media have looked at text classifiers
and user classification models separately, hence presenting a challenge for researchers who want to combine text sentiment and
user sentiment analysis.

Objective: The objective of this study isto develop a predictive model that can detect users with depression from Twitter posts
and instantly identify textual content associated with mental health topics. The model can also address the problem of anaphoric
resolution and highlight anaphoric interpretations.

Methods: We retrieved the data set from Twitter by using aregular expression or stream of real-time tweets comprising 3682
users, of which 1983 self-declared their depression and 1699 declared no depression. Two multiple instance learning models
were devel oped—one with and one without an anaphoric resolution encoder—to identify users with depression and highlight
posts related to the mental health of the author. Several previously published models were applied to our data set, and their
performance was compared with that of our models.

Results: The maximum accuracy, F1 score, and area under the curve of our anaphoric resolution model were 92%, 92%, and
90%, respectively. The model outperformed alternative predictive models, which ranged from classical machine learning models
to deep learning models.

Conclusions: Our model with anaphoric resolution shows promising results when compared with other predictive models and
provides valuable insights into textual content that is relevant to the mental health of the tweeter.

(IMIR Ment Health 2021;8(8):€19824) doi: 10.2196/19824
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Introduction

Background

Mental health problems are widely recognized as major public
health challenges worldwide. According to the World Health
Organization, 264 million people were affected by depression
globally in 2020 [1]. Mentad illness, in generdl, is one of the
leading causes of the global burden of this disease. It was
estimated that in England, 105 billion British pounds (US $145
billion) were spent on mental health services and treatments or
lost in productivity at work in 2018 [2], with the global costs
expected to rise to US $6 trillion by 2030 [3]. A significant
contributor to this cost is that people living with mental health
problems sometimes receive inaccurate assessments [1]. This
highlights the need for effective mental health services and a
novel approach for diagnosing mental health disorders.

User-generated content on social media, reviews, blogs, and
message board platforms offers an opportunity for researchers
to explore and classify the huge amount of content in different
domains, such as marketing [4], politics [5], and health [6-8],
thereby providing a rapid method to understand user-created
text and expressed emotion using text classification algorithms.
Social networking (eg, Facebook and Linkedin) and
microblogging platforms (eg, Twitter and Tumblr) provide
internet users with a safe space to post their feelings, thoughts,
and activities. With some users publicly expressing their mental
health statuses on their profiles, it becomes possible to train
classification enginesto detect internet userswith mental health
problems[9,10]. Using Twitter data, in particular, studies have
examined userswith depression [11-14], postpartum depression
[15], anxiety, obsessive compulsive disorder, and posttraumatic
stress disorder [11,16]. In addition, Facebook data were also
used to detect users with depression [17,18] and postpartum
depression [19].

Generally, text classifiers and user classification models tend
to be developed separately. This presents a challenge for
researchers who want to simultaneously understand both text
sentiment analysis and user sentiment analysis. In this paper,
we present a predictive model that can detect users with
depression and identify their tweets as those related to health.
Anideal techniquefor developing thistype of model ismultiple
instance learning (MIL) [20], where the model can learn from
a set of labeled bags or users instead of a set of individual
instances or user-generated messages.

Anaphora resolution is an established natural language
processing (NLP) problem and an emerging fieldin theanalysis
of social media content that helps with determining which
previously mentioned person is the subject of a subsequent
statement and understanding references to someone in the
content on social media. Thisis particularly relevant to social
media, as posts may frequently refer to individuals other than
the tweeter [21].

Objectives
To the best of our knowledge, no study hasfocused on detecting

users with depression on socia networks with an anaphoric
interpretation of the content. In this study, we aim to address

https://mental .jmir.org/2021/8/€19824

Wongkablap et al

the problem of anaphora resolution in user-generated content
and present a predictive model that can reliably identify
statements, thoughts, and attitudes rel ating to the tweeter, rather
than athird party.

The objective of this study is to investigate whether
user-generated content from Twitter can be used to detect users
with depression. This raises three research questions:

1 Can MIL be used to develop a predictive model for
detecting users with depression from their tweets?

2. Can sentiments of unlabeled tweets be predicted from the
labels of users with depression?

3. Cananaphoraresolution be combined with MIL to eliminate
false positives?

This paper introduces MIL models with and without anaphora
resolution to detect users with depression from their generated
textual content on Twitter and predictive models that can
highlight posts relevant to mental health. The results show that
our agorithm outperforms the major recently published
algorithms in the field. We further illustrate the differencesin
thetweetsrelated to mental health from userswith self-declared
depression and users with no depression.

This Study

This study focuses on text analysis, predictive models for
detecting social network userswith mental disorders, and MIL.
Themost relevant studies published to date are reviewed below.

Text analysis is an NLP approach for identifying information
within text. This technique has been developed to understand
the textual content automatically and computationally. During
the early stages of sentiment and emotion analysis, researchers
manually annotated the text [22]. With the possibility of
identifying emotions in text, the content has been
computationally analyzed using a keyword or corpus-based
approach and a learning-based approach [23,24].

The learning-based approach uses a predictive model to
determine the relationship between an input and output word.
Word embedding is a common learning-based technique that
transforms the words of a document into dimensional vectors
for word representation and determines word similarity. Global
Vectorsfor Word Representation (GloVe) isaword-embedding
approach that computes and aggregates word co-occurrence for
representing the closest linguistic or semantic similarity between
co-occurrent words as vectors [25]. GloVe was trained on
several textual data sets, such as Wikipedia and common crawl
(acopy of web content), and supported 50D, 100D, 200D, and
300D vectors.

Anaphoraresolution is another text analysis problem related to
determining which person is mentioned within textual content.
There are three reference resolution algorithms [26]. The
rule-based entity resolution extracts syntactic rules and semantic
knowledge from the text. The doatistical and machine
learning—based entity resolution is a method to understand the
coreference of areference to an early entity. Deep learning for
entity resolution reduces handcrafted feature requirements and
represents words as vectors conveying semantic units. Aktas
et al [21] investigated anaphora resolution for conversations on
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Twitter using a corpus and manual annotation. Twitter
conversations revealed the cues of anaphora resolution to
identify a mentioned person and provide context.

De Choudhury and Gamon [13] pioneered NLP and machine
learning approaches for devel oping predictive modelsto detect
users with mental disorders from social network data using a
mental health screening questionnaire and linguistic analysis
toolsto extract emotional words and web-based behaviorsfrom
users’ posts. However, the screening and data coll ection process
was time consuming, and Coppersmith et al [11] introduced an
automatic data gathering method using keywords to find the
target users and programmatically retrieve the posts.

Following theseinitial studies, anumber of novel methods have
emerged for predicting mental disordersin social network users.
The early work focused on classical supervised machinelearning
techniques and traditional text analysis approaches.

The psychometric analysis of textual content was used to
compute the percentage of emotional, functional, and social
concern words [13,15]. Linguistic inquiry and word count
(LTWC) was used to compute the percentage of words relevant
to categories from each tweet. The extracted percentages were
then used to train a predictive model based on a support vector
machine with aradial basis function [13].

Language models have been applied to analyze social media
textsto address spelling errors, shortenings, and emoticons[11].
The language model was developed from an n-gram, which
learns from the sequences of text and computes the probability
of unseen text relevant to a category of the trained model. This
model scored the probabilities of users with depression based
on a higher probability of the positive class language model
trained from the tweets of users with depression or the negative
classlanguage model developed from the tweets of control users
[11].

A predictive model based on topic model s was devel oped from
the social network profilesof clinically diagnosed patients[17].
Thetopic model used latent Dirichlet allocation to extract topics
from the text. All tweets from each user were used to compute
200 topics, which were then used to develop alogistic regression
model for classifying the users with depression [17].

Building on the popularity of neural networks, novel models
have been developed using word embedding [27,28] and deep
neural network models [28]. The Usr2Vec model transformed
text into an embedding matrix, where words commonly used
together were represented in closely dimensional spaces for
classifying users. The embeddings were learned from users
tweets and then summarized as user representations. The
embedding matriceswere used to train a predictive model using
amultinomial logistic regression technique [27].

The deep learning model uses word embeddings to represent
the sequential words of users' tweets. A predictive model was
trained using a 1D convolutional neural network (CNN) and a
global max pooling layer [28].

In addition to the textual content of the posts, a number of
writing features can be analyzed: post or blog lengths, time gap
between consecutive posts, and day of the week and time of the
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day of postings. Further network features of interest include
likes, numbers of followers or following, characteristics of
comments on other users' posts compared with original posts,
and numbers of shares or retweets. Image analysis was used to
characterize user posts [29,30].

To develop a predictive model, this study focused on MIL. It
is a supervised learning technique first proposed by Keeler et
al [31,32]. Although classical supervised learning requires an

instance X € R and asingle label ¥ € {0.1} to learn during the
training process, MIL can learn from a bag of instances X=x;,
Xo,..., Xy- E&Ch instance x,, can be independent and hasits own
individua label, y,, wherey, 00 {0, 1} for n=1,..., N, and it is
assumed that each y,, is unknown during the training process.
Onthe basis of these assumptions, an MIL classifier can predict
alabel Y for agiven bag X as follows:

v= s

On the basis of these assumptions, MIL can provide an extreme
result Y=1 in the case of having a predicted positive-instance
label y,=1 in a given input X. The relaxation of the MIL
assumption can be computed using aggregated probabilistic
distributions of instances, where Y=P(x,) for n=1,..., N.

The purpose of MIL is to facilitate the development of a
predictive model for detecting socia media users with
depression and instantly label each of the posts associated with
either mental health or other topics. Normally, data sets from
social networking arelabeled at the user level but not at the post
level. This makesit difficult to find a change in patternsin the
message topics posted on socia networks.

MIL models have been widely applied to image classification
[32], object detection [33], image annotation [34], medical
image and video analysis [35,36], sentence selection [37], and
document classification [38]. In document sentiment analysis,
Angelidis and Lapata [20] proposed the MIL network
(MILNET) to classify web-based review documents and
instantly identify the sentiment polarity of each segment of
given documents. MILNET comprises segment encoding,
segment classification, and document classification via an
attention mechanism. Segment encoding transformed sentences
in adocument into segments viaword-embedding matricesand
a CNN. Each segment representation was classified using a
softmax classifier. An attention mechanism based on a
bidirectional gated recurrent unit (GRU) was used to weight
theimportant segments to make afinal document prediction as
the weighted sum of the segment distributions. MILNET
performed well in predicting the sentiment of a document and
identifying the sentiment of the text segments but was not as
successful in identifying a person mentioned in the document.

In this study, we adopt the MIL approach to devel op two models,
namely multiple instance learning for social network
(MIL-SocNet) and multipleinstance learning with an anaphoric
resolution for social network (MILA-SocNet), to classify users
with depression and highlight published posts associated with
the mental health topic of a tweeter. Both models use novel
document segment encoding, a tweet encoder, and user
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representation rather than a document vector. The latter model
also includes the anaphora resolution, which further improves
the performance.

Methods

Data Set

The data set was retrieved from Twitter, which provides an
application programming interface (AP!) to search public tweets
using regular expressions or stream real-time tweets. This study
collected only tweetsand users set aspublic. All collected tweets
and users were anonymized. This study was approved by the
King's College Research Ethics Committee (reference number
LRS-16/17-4705).

We selected a group of users with depression using the method
proposed by Coppersmith et a [11]. Specifically, a regular
expression was used to search tweets that contained the
statement “| was diagnosed with depression” between January
and May 2019. Thisresulted in 4892 tweets from 4545 unique
users, who were then manually screened to ensure that the tweets
did not refer to jokes, quotes, or someone else’s depression
symptoms. After removing these messages, all tweets in the
profiles of the users who posted the tweets were downloaded.
After verification, 2132 unique userswere included in this data
Set.

A control group wasrandomly selected from alist of 2036 users
who posted tweets between June 1 and June 7, 2019. Usersfrom
the group with depression were removed from the list of the
control group.

The limits imposed by the Twitter API alowed us to only
download the 3200 most recent tweets of all verified usersfrom
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the depressed and control groups. Intotal, 5 million tweetswere
collected from the 2132 users with depression and 4.2 million
tweets from the 2036 users with no declared depression.

Preprocessing

Before devel oping our MIL model, several transformationswere
performed on the data set. First, the user ID in each tweet was
replaced by a generic user. Similarly, any humbers mentioned
in tweets were replaced by the number and any specific URLS
by url. The # character in each hashtag was replaced by the
string hashtag (eg, #depression became hashtag depression).
Finally, users with fewer than 100 tweets or less than 80% of
tweets in English were removed from the data set, resulting in
3682 users, 1983 with declared depression and 1699 with no
declared depression, as depicted in on the left-hand side of
Figure 1. In addition, other dimensions of the data set were
explored, as shown in Figure 1. Figure 2 illustrates the
distribution of the number of tweets between the depressed and
control groups. Slight differences were present between the
control and depressed groups.

All tweetsin our final data set were embedded from pretrained
GloVeword vectors. GloVeisan unsupervised machinelearning
approach and an NL P technique that represents aword as a set
of word vectors. GloVe computes and aggregates word
co-occurrences to create a vector representation of the closest
linguistic or semantic similarity between co-occurrent words
[22]. Asexplained earlier, GloVe was trained on several textual
data sets, for example, Wikipedia and common crawl (a copy
of web content), and supported 50D, 100D, 200D, and 300D
vectors. However, our study used pretrained word vectors
trained on 2 billion tweets and 100D vectors to transform our
tweets into word embedding.

Figurel. Analysisof data set statistics. Theleft side shows the percentages of users and tweets between control users and users with depression, where
theinner circle presents the number of users and the outer circle presents the number of posts. The middle shows the number of words per post between
2 groups. Theright side shows the ratio of retweets to tweets per user between the classes. Blue denotes the control group, and orange represents the

depressed group.
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Figure 2. The distribution of the number of tweets between the depressed and control groups. This only shows a maximum of 20 tweets for clarity.
The depression group with 3200 tweets had 436 users, and the control group with 3200 tweets had 485 users.
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Predictive M odel

Overview

This section describes the structure of our predictive model to
classify a Twitter user with depression. This section will explain
how an MIL model with supervised neural networks classifies
users and provides a changing pattern of generated text
associated with mental health or other topics.

Our proposed MIL-SocNet architecture comprises a tweet
encoder, word attention on a tweet, tweet classification, a user
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RenderX

encoder, tweet attention, and user classification (Figure 3). The
differences between MIL-SocNet and the basic MILNET
architecture are the tweet encoder and word attention,
respectively. Our model uses a GRU, whereas MILNET usesa
CNN and does not have an attentional mechanism.

Furthermore, the MIL-SocNet model was extended with an
anaphoric resolution to create the MILA-SocNet model. We
present this model to improve performance by adding an
anaphoraresolution encoder to ensurethat the algorithm focuses
on posts related to the author (Figure 4).
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Figure 3. The structure of our proposed multiple instance learning-SocNet.
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Figure 4. The structure of our proposed MILA-SocNet.
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Tweet Encoder

The first layer of our proposed model transforms each tweet
into a machine-readable form. First, tweets were transformed
into word-embedding matrices. Each user publishesj=1, 2,...,
n tweets, where n is the number of tweets used to train the
model. Each tweet contains k=1, 2,..., i words, wherei is the
number of words in each tweet and varies from post to post.
W, represents the kth word in the jth tweet. Every w; is then
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embedded through an embedding matrix W, to be received a
word vector ;. This layer enbeds all words w of jth post to
the word vector:

X =WyW e, j O [1,n] and k O [1, i]
The abovementioned equation operates / X & times. After

embedding all words, a bidirectional GRU is used to encode
the vector:
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Ry = GRU(x,)
by = GRU(x,)
Py = (]
The bidirectional GRU presents a hidden representation of hy,

which isconcatenated from s« and o+ . Theword hidden vector

hy isthen sent to an attention mechanism to select theimportant

words.

Word Attention on a Tweet

Not every word equally represents tweet meanings. An attention
mechanism is used to select words that best capture the relevant
meaning of a tweet. The attention layer comprises a tanh
function to produce an attention vector u;, of the kth word in

the jth tweet, where W,, and b,, are weights and bias,
respectively.

Uy = tanh (Wi hy + by)
The importance of words or attention weights g is calculated
via the normalized similarity of u with the context vector of

the word level u,, which is learned and updated during the
training step.

exp (ujat,)
O Teewp ()
Finally, the tweet vector t; is computed using the weighted sum
of word importance with the hidden representation of hy,
generated from the bidirectional GRU.

t; = Z oty By

1

Tweet Classification

To make a prediction about a tweet related to either a mental
health or another topic, each tweet vector t;, t,,..., t, from the
attention layer is classified through a softmax function [39].

P = sofmmx(Wctj+ bc),j €[1,n]
The function generates the probabilities of tweet labels

p; = p{ps i where € €10, 1] with 1 denoting a mental
health—related post and 0 dencting anon—mental health—related
post. Thelabelsused totrain thislayer are derived and computed
from the labels of the user level only. The parameters W, and
b. are learned and updated during the training step. Every
predicted tweet label is used to teach a predictive model and
detect a user with depression.

User Encoder

Detecting users with depression requires a pattern to differentiate
between user groups. To predict these users, this study used a
temporal pattern of posting generated from the tweet
classification layer. Thislayer concatenates the probabilities of
every classified tweet label into asinglelist of label probabilities
called user representation. The user representations between
the 2 groups are expected to differ, which will be explored and
illustrated in the Discussion section. Then, user representation
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is passed through a bidirectional GRU to learn the changing
patterns of text categories over the observation time. This

generates the forward hidden state h, and the backward hidden

state E of the user representation. Finaly, they were
concatenated to h;.

h, = GRU(p,)

h, = GRU(p,)

hy = [y,

Anaphora Resolution Encoder

For the MIL A-SocNet model with anaphoraresolution, pronoun
features from LIWC [40] are used to add informative
interpretations to each tweet. Every tweet was analyzed for
emotions, thinking styles, socia states, parts of speech, and
psychological dimensions.

Each tweet is combined between the extracted pronoun features
5 from the LIWC and atweet classified label p; from the tweet

classification layer, where 5i=[5iu525a] with T€[LL]
representsthe extracted featuresin the jth tweet. Thisyieldsthe
following anaphora resolution vector:

a; =s; [ax] p;

The vector is then passed through a bidirectional GRU to learn
the text category and anaphoric features. This generates h;

combined from theforward hidden stateE and backward hidden
sate |

Tweet Attention

Not all user tweets were equally associated with depression.
Some tweets may contain cues relevant to depression, whereas
others may not. For this purpose, an attention mechanism is
applied to reward tweets that correctly represent the
characteristics and are important for correctly detecting a user
with depression. This layer performs similarly in both
MIL-SocNet and MILA-SocNet. A multilayer perceptron (MLP)
produces the attention vector u; of the jth tweet. The parameter

W, denotes the weights of the tweet and parameter b, represents
the bias of the tweet.

u; = tanh (W.h; + b,)

The attention weights of tweets or important tweets a; are
computed through the similarity of u; with the context vector
of tweet level u, which is learned and updated during the
training step.

exp (ufu,)
;= ———————————
7 Teexp ()
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The user vector visachieved by summarizing all theinformation
of the tweet label possibilities of a user.

= Z a; h;.

i

User Classification

Finally, a predictive model for detecting a user with depression
can be achieved through the user vector v derived from encoding
the concatenation of the probabilities and the attention weights
of the classified tweet labels from the user. A softmax function
was again used to perform the classification.

p=softmax(Wsv+ be)

Trainingthe MIL Model

To train MILA-SocNet and MIL-SocNet, we used the Keras
library with TensorFlow backend, a Python library for neural
network APIs. We used an adaptive and momental bound
method (AdaMod) [41], and the binary cross-entropy loss

Wongkablap et al

function to minimize loss. Every tweet from each user was
tokenized and limited to 55 tokens or words. The model was
trained using 2000 recent tweets from each user, with userswith
fewer than 2000 tweets having empty tweets padded with O
valuesto achieve the matching length. To eliminate overfitting,
dropout and early stopping were applied to the model during
the training step.

Both our models and replicated models were trained and tested
with holdout cross-validation. We split the users experiencing
depressioninto four equal chunksand trained the models against
all control users. Thus, each round used 496 users experiencing
depression (22.60%) and 1699 control users (77.40%), mirroring
the real-world incidence of depression. From the total users
included in each round, 20% were used as test sets to evaluate
the performance of the models. To reserve the same proportions
of classes between the training and test tests, stratified
cross-validation was used. Figure 5 shows the cross-validation
process.

Figure5. Holdout cross-validation on our experiment. C denotes control users and D represents users with depression. Blue, yellow, and gray represent

control data, chunks of users with depression, and test sets, respectively.

Depressed

users L (496) 2 (496) 3 (496) 4 (496)

Round 1 - B 0%
10 D=397 1 =339, D=09

Round 2 B B 0%
9o D=397 C=339,D=99

Round 3 B B 0%
1360 D=397 C=339,D=99

Round 4 B B 0%
C=1360 D=397 =339, D=99

M odel Evaluation

To predict whether each Twitter user waslikely to be depressed,
we also trained a set of published predictive models ranging
from classical machine learning to deep learning techniques by
using user-generated textual content. Accuracy, precision, recall,
and F1 scores were averaged across the test sets. Each model
was trained and tested with the same samples in each round;
however, data transformations differed in some cases, as
explained in the Background section.

To compute the predictive performance of modelsfor detecting
social network users with depression, we used the following
metrics:

True positive + True negative

Accuracy =
T The total number of samples

True positive
True positive+ False positive

Precision =

- True positive
Recall = — - -
True positive + Falsenegative

2 = True positive

F1 —score = — — -
2 = True positive + False positive + False negative

https://mental .jmir.org/2021/8/€19824

To further compare the performance of MILA-SocNet and
MIL-SocNet with the other published models, Akaike
information criterion (Al C) was applied across all the models.
AIC is a commonly used tool for model comparison and
selection [42,43] that measures the information loss in each
model, considering the model’s complexity as well. AIC is
defined as follows:

2K + 2K
n—K-—-1

AIC =-2n(L)+2K +

where n is the number of samples and K is the number of

parameters or features of a model. (L) denotes the natural
logarithm of likelihood [44]. The equation aso uses bias
adjustment because of the small sample size [45,46]. A lower
AIC value indicates better performance.

Results

This section shows the performance of MILA-SocNet and
MIL-SocNet and compares their results in terms of accuracy,
precision, recall, and F1 score against several published models
including LIWC [13], language [11], topic [17], Usr2Vec [27],
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and deep learning [ 28] models, as explained in the Background
section.

Table 1 shows the performance of our proposed MILA-SocNet
and MIL-SocNet models against the alternative models. As
observed, the MILA-SocNet achieves a maximum accuracy
(92%), precision (92%), recall (92%), and F1 score (92%),
immediately followed by the MIL-SocNet. The MIL-SocNet
yielded an accuracy, precision, recall, and F1 score of 90%,
91%, 90%, and 90%, respectively. Each model was evaluated
using the area under the curve of the receiver operating
characteristic curve. As can be seen in Figure 6, the
MILA-SocNet and MIL-SocNet models achieved the highest
areas under the curve—93% in both cases. It should be noted
that in those studies, the replicated models were reported with
different proportions of classes. These results might be higher
or lower than our reported results. In our study, the baseline

Wongkablap et al

result was 77% in the case of predicting the mgjority classin
al cases. As can be observed, all the models achieved results
that were above this baseline.

Table 2 liststhe AIC valuesfor each model. Thelikelihood was
computed from the model-based probabilities of the observed
labels. The number of parameters of the MILA-SocNet,
MIL-SocNet, and deep learning models were recovered from
the number of trainable parametersreported by the Keraslibrary.
The number of parameters of the language model was taken
from the number of vocabularies in the positive and negative
language models. The number of parametersof LIWC, Usr2Vec,
and topic models were features in the models. The likelihoods
and AICs were averaged from cross-validation, as explained
earlier. As can be observed, MILA-SocNet achievesthe lowest
AIC, reflecting the best performance.

Table 1. Performance of our proposed MILA-SocNet (multiple instance learning with an anaphoric resolution for social network) and MIL-SocNet
(multiple instance learning for social network) models and all replicated models.

Model Accuracy, % Precision Recall F1 score
MILA-SocNet 92.14 0.92 0.92 0.92
MIL-SocNet 90.49 0.91 0.90 0.90
Deep learning 89.07 0.89 0.89 0.89
Usr2Vec 84.38 0.84 0.84 0.83
LIWCR 83.31 0.83 0.83 0.81
Language 81.61 0.80 0.82 0.79
Topic 80.13 0.78 0.80 0.78

8_|WC: linguistic inquiry and word count.

Figure 6. Receiver operating characteristic curves of each model. Area under the curve with SDs of each model are denoted by different colors. The
x-axis shows the fal se-positive rate, and the y-axis presents the true-positive rate. The dashed line indicates a random guess. AUC: area under receiver
operating curve; DL: deep learning model; LIWC: linguistic inquiry and word count; LM: language model.

Receiver operating characteristic

1.0
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Rt —— LM (AUC=0.82 % 0.02)
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Table 2. The Akaikeinformation criterion (AIC) results against all models. Each row is reported with the number of parameters (K), the residual sum

of squares, and the AIC. A lower AIC is better.

Model Number of parameters, K Likelihood AlC
MILA-SocNet® 59,668 -143.72 -597.05
MIL-SocNet? 56,296 -210.22 -464.45
Deep learning 138,502 -309.97 -260.84
Language 16695.5 -420.31 -61.03
LIWCE 93 -169.62 575.92
Usr2Vec 100 -190.28 640.32
Topic 200 —-276.42 1290.66

aWI1LA-SocNet: multiple instance learning with an anaphoric resolution for social network.

BML-SocNet: multiple instance learning for social network.
CLIWC: linguistic inquiry and word count.

Discussion

Principal Findings

In this study, we presented two novel MIL modelsfor detecting
sociadl network users with depression based on their
self-identifying tweets. The original MIL-SocNet model was
extended with anaphoric resolution to produce the second
MILA-SocNet model. We aso compared the performance of
both models with that of severa previously published models.
As can be seen from Tables 1 and 2, MILA-SocNet and
MIL-SocNet outperformed all other modelsin al metrics. We
now look at several potential reasons for this result.

Although deep learning models can be trained on raw textual
data, traditional machine learning models (eg, the LIWC,
language, topic, and Usr2Vec models) require feature extraction
to be performed using external tools, which may introduce the
additional risk of losing useful information from short textual
data [47,48]. For instance, misspelled and abbreviated words
in tweets may not be present in the dictionary of an extraction
tool, resulting in the mislabeling of words. This may be one of
the reasons why traditional machine learning techniques
performed worse than our proposed models.

Another reason for the performance gap may be that the
sequential ordering of wordsin atweet and tweets posted on a
timeline may influence model performance. Training a
predictive model with traditional machine learning methods
requires aggregated data, which may causetheloss of contextual
information compared with deep neural networksthat can learn
from the sequential information in the data [49-52].

Unlike the deep learning model that we have compared against
[28], MILA-SocNet and MIL-SocNet used an attention
mechanism that highlights words and tweets rel evant to mental

https://mental .jmir.org/2021/8/€19824

health. This attention mechanism may have contributed to our
proposed models outperforming the deep learning model, even
though our approach is also based on deep learning techniques.

Another important point to consider is that the addition of
anaphoric resol ution improvesthe performance of the base MIL
model. Thedifference between MILA-SocNet and MIL-SocNet
isonly in anaphoraresol ution encoding, which highlights posts
related to the tweeters rather than someone else. This is an
important feature that has not been widely investigated in the
field and should be considered while designing future studies.

We further explored our proposed models by comparing the
model performance under different conditions. A set of different
parameters was used to train the models. The number of each
user's posts used to train a model ranged from 500 to 3200
posts. The numbers of embedded dimensions were 50 and 100.
The lengths of word tokens used to train the models were 18
and 55 tokens, respectively. Table 3 and Figure 7 show the
predictive results of MILA-SocNet and MIL-SocNet with
different parameters. Longer post length and longer word token
provide better results, which is expected as these provide more
textual content. Furthermore, models with fewer embedded
dimensions perform worse than model s with more dimensions.

After training the models, we investigated their interpretability
by observing the attention weightsto find out which tweets the
model paid most attention to. Two users from each group were
randomly selected from those correctly labeled by our model,
and attention weights were extracted from the tweet attention
layer. Textbox 1 highlights the tweets that achieved the highest
and lowest weightsfor these 4 users, offering someinsight into
model’ s decision-making. Our predictive model with anaphoric
resolution can identify tweets related to the tweeters own
experiences.
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Table3. Performance of MILA-SocNet (multipleinstance learning with an anaphoric resolution for social network) and M1L-SocNet (multipleinstance
learning for social network) with different parameters. The first number in the model name (first column) represents the number of posts, the second is
the number of embedded dimensions, and the last is the number of word tokens.

Model name MILA-SocNet models MIL-SocNet models
Accuracy, % Precision Recall F1 score Accuracy, % Precision Recall F1 score

2000-100-55 92.14 0.92 0.92 0.92 90.49 0.91 0.90 0.90
500-100-55 85.88 0.86 0.86 0.84 84.05 0.83 0.84 0.83
3200-100-18 87.81 0.87 0.88 0.88 86.10 0.85 0.86 0.86
2000-100-18 86.90 0.86 0.87 0.86 85.65 0.85 0.86 0.85
500-100-18 83.20 0.82 0.83 0.82 83.31 0.83 0.83 0.81
2000-50-18 86.62 0.86 0.87 0.86 85.42 0.85 0.85 0.85
500-50-18 83.88 0.83 0.84 0.83 83.26 0.83 0.83 0.82

Figure7. Resultsfrom different model parameters. Y-axisisthe accuracy of the models. X-axis represents the number of posts, embedded dimensions,
and post tokens in each model.

The comparison of model parameters

92 A1 —— MILA-SocNet
MIL-SocNet
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Textbox 1. Attention weights of posts. The “text” was paraphrased to anonymize users’ identities.

Userswith depression

. User 1

. User 2

Userswith no depression
e Userl

«  Highest weight: The lady christmas jumper: url.

. User 2

«  Lowest weight: People believe you when you have evidence.

«  Highest weight: | was also dealing with depression and anxiety badly. School was hell.

«  Lowest weight: @user Exam without someone’s supervision is bad.

«  Highest weight: | get some rest, take medication, and engage with what | like. These help me and | do not force myself to do things.
o Lowest weight: Talk about offensive things to physical harm: url.

o Lowest weight: All the best for your match and hope to see you play.

«  Highest weight: He reminds me someone in afootball team. He can play many positions and heis our best player.

A recent survey on using social media data to identify users
with depression showed that users from the United Kingdom
expressed serious concerns about privacy risks and did not see
the potential societal benefits outweighing these risks [53].
Thus, if these technol ogies are to have a meaningful impact on
peopl€e's lives, increased importance must be placed on the
transparency and trust of the analytics performed.

Achieving thistrust is, to an extent, helped by the compliance
of any research with ethical codes and with the General Data
Protection Regulation (GDPR), which helps in raising
confidence in data safety and transparent analysis. However,
GDPR Article 9: Processing of special categories of personal
data specifically mentions that consent is not required if
permission relates to persona data that are manifestly made
public by the data subject. A core problemisthe perception that
any data in the public domain are automatically available for
research. Thisis highly controversial from an ethical point of
view, as the disruption presented by the wide availability of
socia network dataimpactsthe normsthat guide our perception
of the usage of our data for research. Ultimately, GDPR is
focused on process, not on the objective of the research, which
is fundamental to shaping any research consent and the social
consensus around it.

This study had some limitations. Collecting control group data
is challenging because the samples may contain users with
depression who do not publicly expresstheir menta health state
on their profiles. Although keyword-based self-declarationisa
popular way of asserting depression[11,12], social mediausers
with depression may use more complex ways of communicating
their mental health state[54]. Thereis evidencethat socia media
users post less frequently when they feel low, suggesting that
there may be less data available for modeling depression [53].

https://mental .jmir.org/2021/8/€19824

With regard to technical limitations, this study used additional
features from alanguage analysis tool, which counts wordsin
psychologica and word function categories. This may prevent
our models from learning word functions directly from
sentences. Our futurework will use sentence structures extracted
from text and train a predictive model with those features [55],
which may produce further performance improvements.

The availability of data for model validation is another major
concern. Owing to potential ethical issues, there are currently
no open data sets to evauate the performance of predictive
models on social network data, making it difficult to compare
themodel performance. The alternative benchmarking approach
used in this study is to replicate well-known study models in
thefield and apply them to the same data set as the new model
being investigated.

Another source of potential biasisthe pagesthat publish tweets
about mental health information (eg, mental health charities)
and users who report depression experiences of other people
(eg, users friends, family, or a celebrity). Although wefiltered
those instances in our study, a significant concern still exists
for similar work in the field.

Conclusions

This paper proposes two novel MIL models with and without
anaphoric resolution to detect Twitter users with depression.
Anaphoric resolution is introduced to address the problem of
identifying the subject of a statement made in the post. The
classifiers devel oped comprise atweet encoder, word attention,
tweet classification, user encoder, anaphoric resolution encoder,
tweet attention, and user classification layers. Bidirectional long
short-term memory layers were used to learn the sequence of
words and order of tweets posted on a timeline. Word
embedding was applied to transform the textual content into
vectors. Additional pronoun features were used to add
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informative dimensions to our proposed model and highlight
posts relevant to the posters themselves. The approach was
evaluated against previously published traditiona machine
learning and deep learning techniques, and the experimental
results show that our proposed model produces notably better
results. Anaphoric resolution, in particular, improved the
performance of our model further and should be considered for
inclusion in future studies.

The potential impact of this research liesin its ability to offer
social mediausersexhibiting signsof depression that are suitable
for their formal diagnosis. Asin other mental health disorders,
treatments for depression produce better outcomes and at a
lower cost of treatment, the earlier patients get into services.
Targeted advertising by mental health charities may be seen as
intrusive but is no different than companies advertising any

Wongkablap et al

other products to potential consumers based on their web
activity.

Early research into public perception of thistype of data usage
shows that there is public skepticism about this approach. To
overcome this animosity toward using social media data for
mental health prediction modeling, we believe that future
research in this area should focus on explainability and
interpretability. We have shown that deep learning MIL models
perform well, but they offer no explanation of their
decision-making processes[56,57]. Extraction of patternsfrom
the models can provide interpretability, as we demonstrated
with tweet weight examples, and systematic sampling should
be used to achieve the levels of trust acceptable to users. To
gauge how acceptable these techniques are to the public, we
intend to work with citizen juries to explore the change in

opinion that such explainability can deliver [58].
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