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ABSTRACT

Network data, which represent relations or interactions between individual entities,
together with nodal covariates information, arise in many scientific and engineering
fields such as biology and social science. This dissertation focuses on developing sta-
tistical models and theory that utilize information from both the network structure
and node covariates to improve statistical learning tasks, such as community detec-

tion and missing value imputation.

The first project studies the problem of community detection for degree-heterogeneous
networks with covariates, where we aim to cluster the nodes into groups that share
similar patterns in link connectivity and/or covariates distribution. We consider in-
corporating node covariates via a flexible degree-corrected block model by allowing
the community memberships to depend on node covariates, while the link probabil-
ities are determined by both node community memberships and degree parameters.
We develop two algorithms, one using the variational inference and the other based on
the pseudo-likelihood for estimating the proposed model. Simulation studies indicate
that the proposed model can obtain better community detection results compared
to methods that only utilize the network information. Further, we show that under
mild conditions, the community memberships and the covariate parameters can be

estimated consistently.

The second project considers the problem of missing value imputation when indi-

viduals are linked through a network. We assume the edges in the network are

viil



related with the distances in the covariates of the individuals through a latent space
network model. We propose an iterative imputation algorithm that is flexible and
utilizes both the correlation among node variables and the connectivity between ob-
servations given by the network. We relate the proposed method to a Bayesian model
and discuss the convergence of the imputation distribution when the specified condi-
tional models for imputation are compatible with the true underlying model of the
covariates. We also use simulation studies and a data example to illustrate empirically

that the imputation accuracy can be improved by incorporating network information.

The final contribution of this dissertation is on incorporating covariates under the
edge exchangeable framework. Edge exchangeable models have attractive theoretical
and practical properties which make them appropriate for modeling many sparse real-
world interaction networks constructed through edge sampling mechanisms. However,
as far as we know, there is no edge exchangeable network model that allows for node
covariates. In the third project, we propose a model that incorporates node covariates
under the edge exchangeable model framework and show that it enjoys properties such
as sparsity, and partial exchangeability. We further develop a maximum likelihood es-
timation method to estimate the model parameters and demonstrate its performance

through both simulation studies and a data example.
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CHAPTER I

Introduction

Network data arise naturally in many areas nowadays due to the advances in technol-
ogy. In these network data, researchers use edges to represent relations or interactions
between entities represented by nodes. Examples include but not limited to social
networks where nodes are individual persons and edges are relations like friendships,
biological networks where nodes are proteins and edges are their interactions, and etc
(Karrer and Newman, 2011). Many works in the past decades have built up various
tools for analyzing the structures or the development of the networks and have dif-

ferent focuses.

On analyzing the structure of a network, community detection is one of the most
important questions that was widely studied. Community detection aims to cluster
the nodes in the networks into communities with similar connectivity patterns (For-
tunato, 2010). The study of community structures in network can be dated back to
Zachary (1977) with empirical observations that real-world networks typically showed
a pattern that nodes form groups with more connections within the same group than
between groups. Many statistical models have been established to understand and
uncover the community structure, among which the stochastic blockmodel (Holland

et al., 1983) and its extensions, including the mixed membership stochastic blockmod-



els (Airoldi et al., 2008) and the degree corrected stochastic blockmodels (Karrer and
Newman, 2011) are the most popular ones. Model free methods based on modularity
criteria (Newman, 2006), spectral methods (Rohe et al., 2011; Qin and Rohe, 2013;
White and Smyth, 2005), and other methods (Veldt et al., 2018; Zhao et al., 2011,
Wang et al., 2011; Amini and Levina, 2014) are also available. Theoretical guaran-
tees of community detection has also been established for various models based on
stochastic blockmodels and various methods (Zhao et al., 2012; Bickel et al., 2013;
Celisse et al., 2012; Lei et al., 2015). Another set of literature that focus on explaining
the network structure assume that the nodes of the networks live in a low dimensional
euclidean space. This includes the latent space models (Hoff et al., 2002; Hoff, 2005),
and the random dot product graph model ( Young and Scheinerman, 2007). These
models have the potential to explain some higher order characteristics in networks
like abundance of triangles, which is not captured in stochastic blockmodels (Hoff,
2005). And the random dot product graph shows nice limiting properties (Athreya
et al., 2016). More details of the models can be seen in the survey paper by Athreya
et al. (2017).

Other than focusing on the structure of a snapshot of the network, researchers
also showed interests in understanding the mechanisms for how the networks are
evolved over time, and also in explaining some commonly observed characteristics
in real-world networks. Specifically, the sparse network phenomenon and the power-
law degree distribution are of attention (Barabdsi and Albert, 1999; Leskovec et al.,
2008). The sparse network and power-law degree distributions are related to the
study of preferential attachment models (Newman, 2001; Wan et al., 2017; Vizquez,
2003; Jeong et al., 2003), and are important factors that initiates the study of edge-
exchangeable models (Crane and Dempsey, 2018; Cai et al., 2016). On the exchange-

ability structure of network models, most of the literature have been focusing on node



exchangeable models including random dot product graph ( Young and Scheinerman,
2007), stochastic blockmodels (Holland et al., 1983), and graphon models ( Wolfe and
Olhede, 2013; Choi et al., 2014). The edge changeable framework developed in Crane
and Dempsey (2018); Cai et al. (2016) has been attracting the attention of researcher
due to its nice limiting properties mentioned above and interpretation in terms of
sampling. Specifically, edge exchangeable framework is natural in the case where the

network data is collected by directly sampling edges instead of sampling the nodes.

Along with the network, often the traditional covariates information are also col-
lected on each node, such as the characteristics of each person in a social network
(Leskovec and Mcauley, 2012; Van de Bunt et al., 1999). These covariates may contain
information that are related to the network structures. For example, the nodes that
are connected in a social network may have similar covariates, which is known as the
homophily phenomenon (McPherson et al., 2001; Fujimoto and Valente, 2012; Chris-
takis and Fowler, 2007). Thus, such information can be very helpful in understanding
the network structures of interest. Some models and methods that incorporate the
covariates information to assist community detection have been developed in the lit-
erature, see for example (Newman and Clauset, 2016; Xu et al., 2012; Yang et al.,
2013; Binkiewicz et al., 2014; Weng and Feng, 2016). In more traditional multivari-
ate analysis, the covariates themselves can be of interests. In that case, the network
information may be helpful to improve the analysis to the covariates. Only a handful
of literature considered such setting and focused on prediction (Asur and Huberman,
2010; Wolf et al., 2009; Li et al., 2019). In social science studies, methods have been
proposed to make inference on causal effects with network interference (Shalizi and
Thomas, 2011; Manski, 2013; Kao, 2017; Basse and Airoldi, 2015). In machine learn-
ing literature, heuristics like label propagation algorithms (Zhur and Ghahramanirh,

2002) have been developed for classifying nodes on a network with a part of the node



labels observed, which can be viewed as imputation for a single categorical variable

utilizing network information.

This dissertation aims to develop models and statistical procedures that incorporate
both network and node covariates information to improve the performance in com-
munity detection, missing value imputation, and in enriching the edge exchangeable
models. For all the three targets, we view the observed network as a random object
generated from some underlying distributions or mechanisms. The distribution of the

covariates may or may not be considered random depending on specific applications.

The rest of the thesis is organized as follows:

Chapter II focuses on improving community detection by utilizing covariates in de-
gree heterogeneous networks. Specifically, we proposed a model that combines the
degree-corrected stochastic blockmodel and models for multivariate classification or
clustering. We developed two algorithms for estimating the model based on varia-
tional inference or pseudo likelihood method. We established consistency results for
the pseudo likelihood algorithm and illustrated that the community detection result

was improved with covariates information incorporated.

Chapter III focuses on improving multivariate missing value imputation by incorpo-
rating network information. We assumed that the probability of two nodes connecting
with each other in the network is correlated to the distance between the covariates
of the two node through a latent space model. We considered combining the flexible
iterative imputation with chained equation framework with the network model and
developed gradient based methods for making imputations. We discussed the con-

nection between the iterative imputation with chained equation framework and the



Gibbs sampling and Bayesian models.

Chapter IV extends the Hollywood model, a canonical edge exchangeable model to
incorporate node covariates. The main difficult of incorporating covariates into edge
exchangeable models is that the exchangeability structure can be broken easily. We
address the question that to what extent we can preserve the edge exchangeability
and what it means from a sampling perspective. We developed an estimation algo-
rithm for the model and illustrated the model using simulation and Enron email data.

We also showed that the proposed model inherits the sparsity property in limit.



CHAPTER II

Network Community Detection via the
Degree-corrected Block Model with Node

Covariates

2.1 Introduction

A commonly asked question when studying a network is that “can we identify groups
of nodes that share similar connectivity patterns”, which leads to the community de-
tection problem, one of the fundamental problems in network analysis. Many methods
have been proposed and studied, and they can be mainly divided into two categories:
(1) model-free methods that do not try to fit a generative probabilistic model, and
(2) model-based approaches using probabilistic network models. Notice that the two
categories are not totally divided, many model-free methods also exhibit good per-

formance under commonly used probabilistic network models.

In the model-free regime, different methods have been considered for community
detection. For example, Newman (2006) proposed modularity as a criterion repre-
senting the “strength” of a community assignment and transformed the community
detection problem to optimization of a certain criterion. Another approach to the

problem is by exploring spectral properties of the adjacency matrix or the corre-



sponding Laplacian matrix. Literature including Jin (2015); Qin and Rohe (2013);
Rohe et al. (2011) have developed various spectral clustering algorithms and analyzed

their performances.

In model-based approaches, the stochastic blockmodel (Holland et al., 1983) is prob-
ably the most commonly used model. For a network with n nodes, given node labels

¢ €1,2,..., K, the probability of having an edge between node i and j is

P(AZJ = 1|CZ',Cj) = Bcicj >

where { By} is a K x K parameter matrix. The model intuitively explains the com-
munity structure that nodes within the same group share similar link patterns. Ex-
tensions such as the mixed membership models (Airoldi et al., 2008) and the degree-
corrected blockmodel (Karrer and Newman, 2011) have been proposed to accommo-
date different real network properties. Specifically, the degree-corrected blockmodel
assumes that there is a degree parameter 6; associating with node 7, and A;; is Poisson
distributed with

E(Aij|cia Cj) = e’iejBCicj :

This allows for degree heterogeneity even within the same community, which makes
the model much more flexible and works better in many real-world networks. Another
important family of the network models is the latent space model that is studied by
literature including Hoff (2005), Hoff et al. (2002). The latent space model assumes
that each node has a latent position in some euclidean space and the probability of
forming an edge between two nodes depends on some form of distance between their

latent positions.

Fitting blockmodels is non-trivial as the problem essentially requires optimization



over all possible community label assignments. Estimation using MCMC under the
Bayesian framework has been developed in the early stage (Nowicki and Snijders,
2001) and methods based on variational inference have been developed and studied
to make the computation tractable recently (Airoldi et al., 2008; Bickel et al., 2013;
Celisse et al., 2012). Another way of fitting blockmodels is by the profile likelihood
(Bickel and Chen, 2009; Zhao et al., 2012), which establishes criteria that only depend
on the label assignments by profiling out parameters for any fixed label assignments.
Blockmodels are then fitted by optimizing these criteria via greedy algorithms. Re-
cently, Amini and Levina (2014) proposed semi-definite relaxation that transforms
the problem into an optimization where the argument is a semi-definite matrix by
relaxing some constraints in the maximum likelihood problem. Last but not least,
Amini et al. (2013) proposed a fast pseudo likelihood algorithm that scales well to
large networks for both the stochastic blockmodel and the degree corrected extension

by neglecting the dependence resulting from symmetry in undirected network.

For the community detection problem, the main theorectical interest lies in studying
the consistency of estimated community label assignments. A commonly used notion

of consistency is given in Bickel and Chen (2009) and Zhao et al. (2012):
strong consistency: P(¢ =c) — 1, asn — o0

1 n
weak consistency: P(— E (¢ #c) <e)— 1, for any € as n — oo
n
i=1

Strong consistency of the clustering result has been established in general for profile
likelihood based methods under the stochastic blockmodel family and its extension
(Bickel and Chen, 2009; Bickel et al., 2015; Zhao et al., 2012) when the average de-
gree of the graph is growing fast enough. Specifically, the average degree needs to

grow faster than logn. The consistency of variational inference under the stochas-



tic blockmodel has been obtained in Mariadassou and Matias (2015); Celisse et al.
(2012). With mild assumptions on the initialization, pseudo likelihood method has
been shown to be weakly consistent (Amini et al., 2013). Spectral methods have also
been shown to have similar theoretical guarantees (Jin, 2015; Lei et al., 2015; Qin
and Rohe, 2013; Rohe et al., 2011). On top of the studies on consistency of cluster-
ing, asymptotic theories regarding the parameter estimates have also been established
under the stochastic blockmodel for methods based on maximum likelihood (Celisse

et al., 2012) or its approximation via variational inference (Bickel et al., 2013).

The work mentioned above focus on utilizing the network information alone. However,
in real applications, especially in social networks, the structured network data col-
lected using modern technologies often contain additional information on the nodes,
or node covariates, about the individuals in the network. In many cases, it is natural
to believe that these node covariates can be helpful in refining the communities that
are given only using the network information in terms of both accuracy and inter-
pretation. For example, in social networks, two people with similar background may
have a higher probability to be connected.

Several methods have been developed to incorporate the node covariates into the
community detection procedures. For examples, Binkiewicz et al.(2014) proposed a
variant of spectral clustering by using the weighted sum of the graph laplacian and the
gram matrix as input; Yan and Sarkar(2016) extended the semi-definite relaxation
by adding in a k-means type penalty to the objective function; Zhang et al.(2015)
proposed a joint community detection criterion representing the community strength
together with node covariates similarities. Weng and Feng(2016) and Newman and
Clauset(2016) have also considered to extend the stochastic blockmodel or the degree-
corrected blockmodel to incorporate node covariates. However, Weng and Feng(2016)

focuses only on the stochastic blockmodel, while Newman and Clauset(2016) can only



allow one categorical covariate.

In consideration of the flexibility, in this chapter, we propose a model that natu-
rally combines the degree-corrected stochastic blockmodel and the classical logistic
regression for the community detection problem. We choose the degree-corrected
blockmodel to model the network as it is not only flexible theoretically, but also has
been proven to perform well in fitting many real-world networks. We choose to use
the multinomial logistic regression to model the relation between covariates and com-
munity labels as it does not make many assumptions on the distribution of covariates
and is thus flexible. It is also possible to use mixture models, which might be helpful
if we have prior knowledge about the distribution of the covariates. In section 2.3, we
develop a variational EM algorithm and a pseudo likelihood algorithm for its estima-
tion and study asymptotic properties for the pseudo likelihood algorithm in Section
2.4. We further illustrate their performances under various simulation settings and

on a data example in Sections 2.5 and 2.6 respectively.

2.2 Model

Suppose we observe an undirected network of n nodes with self-loop and multi-
edges allowed. We represents the network by an symmetric adjacency matrix A =
{Ai;},i,7 = 1,2...,n, whose diagonal element A;; is equal to twice the number of edges
from node ¢ to itself. An n x p covariate matrix X = {X;;},i=1,2...n,7=1,2...,p
is also observed. Besides, there is an unobserved community membership matrix
C ={Cy},i=1,2...,nk=1,2..., K where K is the total number of communities,
and Cj, = 1 if node 7 is in community k. We use ¢; to denote the community label of

node i, i.e. ¢; = k if node 7 is in community k.

Figure 2.1 illustrates the model we consider. Specifically the figure shows the de-

10



Figure 2.1: Graphical Representation of the Model

pendence structure between A, X and C. The joint probability of this model would
be P(A,X,C) = P(X)P(C|X)P(A|X,C). We do not model P(X) as it does not
involve C' and instead, we work with P(C, A|X) = P(A|X,C)P(C|X).

Given node covariates X and community membership C, we assume the network
A|X, C is generated from the Degree-Corrected Stochastic Blockmodel (DCBM)(Karrer
and Newman, 2011). Then the network A is dependent on X implicitly through a set
of latent degree correction parameters § = {60;},i = 1,2, ..., n, which is represented by
the dashed line in the graphical representation. Conditional on the node labels, the
number of edges between a node pair (3, j) is Poisson distributed with mean 6;0; B,
independent of any other node pairs, where B = {B,s},r,s = 1,2.... K, isa K x K
matrix determining the propensity of forming edges between nodes from community
r and s. Since the network is undirected, B should be symmetric. Following this

setting of DCBM we will have

0,0:B.... )4
P(AlX,C;0,B) =[] (0:6;Beic))™ exp(—0;0; Be,c;)

1<)
(lelzBCZC])A”/2 1
X H W exp(EQ?Bcicj)
9 0 Bkl A”Clkcjl (21)

- H H )CirCii exp(—0;0; BuCirCi1)

1<j k,l=1

0? B, AiiCie/2 1

% 1:[1}_[1 (Aa/2)) eXP(—§0?Bkaik) :

11



We model P(C|X) using a multinomial logistic regression model with parameter
B ={Bk}, k =1,2,..K. For identifiability, Sk is set to 0. Here we use a compact
notation by implicitly including the intercept into § and let the covariates matrix X

have a corresponding dummy column of 1,

& 60171)
P(C|X, ) = exp(Be,xi)
ZH Zszl eBri

" T, exp(Bis)
N HH Zl 16&%

=1 k=1

2.3 Estimation

In this section, we develop a variational EM algorithm and a pseudo likelihood algo-

rithm to estimate the model described in the previous section.

2.3.1 Variational EM algorithm

Since the community membership C' is unknown, we can use the EM algorithm with
C being the latent variable to find the maximum likelihood estimate of the parame-
ters © = {B, 3,0}. As an intermediate step of EM algorithm, the estimation of the

conditional distribution P(C|A, X) is also calculated.

For the likelihood P(A|X, ©) we have

log P(A|X;©) > log P(A|X,©) — Di(R(C|A, X)||P(C]A, X, 0))

— /R(cyA,X)[log P(A,C|X,0) —log R(C|A, X))
C

(2.3)
= / R(C]A, X)I(O]C)

C
=L(R,0),

12



where R(C|A, X) is any conditional distribution of C' given A, X. EM algorithm tries

to maximize L by alternately maximizing L over R and ©, which gives

E-step: given O, take R = P(C|A, X,0®) and compute

(©10") =Y "P(C|A, X, 0M)i(6|C)
C

M-step: compute

O+ = arg mgxl(@|@(t)) :

In practice, however, there are K™ configurations of C' and P(C|A, X,0®) cannot
be factorized, which makes the E-step computationally intractable. To handle this
difficulty, we use the variational approximation (Jordan et al., 1999) which considers
a restricted family of the conditional probability P(C|A, X). Specifically, we consider
R(C|A, X) =TT, TI, 75, where 7 is a set of variational parameters. With this
choice of R(C|A, X), we make the restriction that C;,7 = 1,2,...,n are independent
given A, X and follows a multinomial distribution with K-dimensional probability

vector 7;..

13



The objective function to maximize now becomes
J(m,0) := Y R(C|A, X)[log P(A,C|X,0) — log R(C|A, X)]
c
= Ellog P(A,C|X,0) —log R(C|A, X)]

=> Z TouTj1[ A 10g(0:60; Bry) — log(Ay!) — 0,0, By

1<j k,l=1 (24)
" KA 1 A 1
1 [ =2 log(=02Byi) — log((Z2)) — —62B
+;;Tzk[ 5 Og(2 i Bie) — log((= ") 50; k)
n K
+ Z ZT,k Brx; — log Z ePri)] — Z an log(Tir) -
=1 k=1 = =1 k=1

The maximization problem can then be solved using an EM-like algorithm with:

t+1)

E-step: 7(+Y) = argmax J(7,0®)

M-step: O = arg max J (71, 0) .

2.3.1.1 E-step

The E-step is to maximize J(7,©) with respect to 7 for given O; this can be solved

by fixed point iteration. For i =1,2,...n

1 Aii 1
Tik X (—Qszk)T exp(Brr; — §0§Bkk>
n 2.5)
(6; 9 B Aij | (
< 11 H kl exp(—0;0; By)]™"
j=1,j#1 1=1

for k =1,2,..., K and subject to Zszl Tir = 1.

14



2.3.1.2 M-step

The M-step is to maximize J(7, ©) with respect to © for given 7; this can be divided
into two sub-problems that optimize with respect to (0, B) and [ respectively. For

(0, B), the objective function is

K
g(@, B) = Z Z Tiijl[Aij 10g(819]Bkl) — QZQJBM]

i<j k=1

& An. 1 1

i=1 k=1

(2.6)

with the constraints B;; = Bj; for undirected network, and 6; > 0 by definition.
The parameters 6 are only identifiable within a multiplicative constant that will be
absorbed into B, so we also need the constraint y ., 6; = 1 for identifiability. To
compute the maximizers, we set the gradient to 0 and iteratively solve the equation
system. The objective function is concave with respect to each 6; and the update for
0; with all other variables fixed has analytical solutions as follows:

—b—Vb? — 4dac

2a

K
a = — E BiTik
k=1

éi:

K (2.7)
b= — Z Z 0; BrTirTj
j#i k=1
K K
c= Z Z AyTinTj + ZAiiTik .
j#i k=1 k=1

f; are normalized to have sum equal to 1 to satisfy the identifiability constraint after
each iteration of updates. In practice we run a fix number of iterations (2.7) to get a

result close to convergence.

Updating B with 6 fixed can be done using the following formulas as the objective
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function is concave with respect to B.

D il TinTitAij + TaTin Ay
> icj[TiTithil; + TuTintit;]
Ziq TieTieAij + D, Tik%
2
D iy TikTiw0ill + 32 Ting

B = , for k #1

(2.8)

Bux =
We then iterate (2.7) and (2.8) until convergence.

Maximizing J(7,©) with respect to 5 is a multinomial logistic regression problem.

For numerical stability we include a ridge penalty and maximize

LB) =3 rulBrrs —log(D_ e)] — Al|]13 (2.9)

n K
i=1 k=1 k=1
where A > 0 is a small positive number. This can be solved using existing packages,

such as the glmnet package in R.

2.3.1.3 Initialization

The speed of convergence often depends on the initial values of the algorithm.
We initialize the parameters by first initializing community labels using regularized
spectral clustering(RSC) and initialize 6; proportional to d;, the degree of node i.
Note this requires the network to have no isolated node. Then we set 7 to be a binary
matrix corresponding to the initial community labels. With 7, # initialized, B and /3

can be calculated using (2.8) and (2.9).

2.3.2 Pseudo likelihood based algorithm

As mentioned in the variational EM algorithm, the main challenge in maximizing

the joint likelihood using EM algorithm lies in the E-step as it is intractable. The main
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idea of pseudo likelihood is to simplify the likelihood and make it tractable by ignoring
some of the dependency structure. Specifically for stochastic blockmodels, a pseudo
likelihood can be established by ignoring the symmetry of the adjacency matrix. In
this section, we first give an brief review on the pseudo likelihood method introduced

in Amini et al. (2013) and then make modifications to involve node covariates.

2.3.2.1 Pseudo likelihood for blockmodel

Let the true community label be denoted by ¢;,7 = 1,2,..., K. Given an initial
labeling e = {¢;},i = 1,2,...,m,e; € 1,2,..., K, we will work with the following
quantity,

biw =Y _ Ayllej=k)i=1,...nj=1.,K (2.10)

Let b; = (bj1, bia, ..., bix) and further let R be a K x K matrix with

n

1
Rka—ﬁizll(ei—k,ci—a)

and Rj. be the k-th row. Let B be the K x K parameter matrix for the blockmodel

and B, be the ¢-th column of B. Let Ay, = nRy. B, and A = { Ay }.

The pseudo likelihood for a stochastic blockmodel is established based on the fol-
lowing key observations: for each node 7, given the true labels ¢ with ¢; = ¢,

(A) {bi1, bia, ..., bix } are mutually independent, and

(B) by is approximately Poisson distributed with mean Ag.
With true label ¢; unknown, b; is a mixture of Poisson vectors. Then by ignoring
the dependence between b;,7 = 1,2, ..., n, we have the following pseudo log-likelihood

(up to a constant):

n K
lpL ’/T A {b Zlog Z[me H)\blk (211)
=1 (=1 =
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where Ay = ), Ay and 7, is the probability of a node being in community .

2.3.2.2 Conditional pseudo likelihood for DCBM

Extending the pseudo likelihood to DCBM is non-trivial. The degree corrected model
has n degree parameters, one for each node, which makes the pseudo likelihood and
estimation much more complicated. Amini et al. (2013) proposed a simple alternative
that considers the pseudo likelihood conditional on the observed node degrees. By
conditioning on the observed node degrees, the degree parameters do not play a role
in the pseudo likelihood anymore and we only need to focus on the block structures.
The key observation in the conditional pseudo likelihood is that conditioning on the
observed node degree d; = ), by, and true community label ¢; = ¢, the variables
(bi1, big, .., bixc) are multinomially distributed with parameters (d;; g1, Vo2, ..., Yok ),

with ¢y = %fc Then we have the conditional log pseudo likelihood (up to a constant):

lops(m {tu s {bi}) = > log(Y e [ ] i) (2.12)

i=1 =1 k=1
2.3.2.3 Conditional pseudo likelihood for DCBM with node covariates

We now introduce the conditional pseudo likelihood with node covariates and develop

a corresponding estimation algorithm.

Note that in our proposed model, the node covariates only affect the formation of

exp(BeX;)

the network through community probability. Thus, we replace 7, by S exp (X))’

which is the probability of node ¢ being in community ¢ under the logistic regres-

sion model. This gives us the following conditional log pseudo likelihood (up to a
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constant):

Lepr(B, {tu}; bi) Zlog Z exp(fe 1) H@De (2.13)

i=1 éle 1eXp5k$z -

Then we can obtain the estimate of 3, {1y} by maximizing the conditional log pseudo
likelihood via the EM algorithm for mixture models. With the parameter estimate,

we update the initial label e and repeat the procedure for T iterations.

Let ni(e) = > . 1(e; = k), nre(e) = ni(e)mle), npxle) = ni(e)(nk(e) — 1) and
Owe(e) = 32,5 Aijl(ei = k,e; = (). The algorithm consists of the following steps:

e Initialize label e using regularized spectral clustering, and initialize [ corre-
spondingly. Let 71, = ny/n, let R = diag(7), By, = O /1, Ao = nRy B, and

initialize {4} by row normalization of A.

e Repeat T times:

— (1) compute block sums b; under current {e;},i =1,2,...,n

*

— (2) E-step: Given 3, {@k}, compute Py, := P(c; = {|b;, x;)

PM = P(Cl = €|bl,!171) = ﬂ-w Hm L Zm (214)
Zk 17TzkH =1 km

exp(BZTa:i)

where 7, = SF  exp(3Ten)
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— (3) M-step: Given Py, update § by logistic regression and update ©

- > iy Pubi

Yo = S Prd, (2.15)
=1 " "

— (4) repeat (2) and (3) until the parameters converge

— (5) update label e; = arg max; P, and return to step (1)

The algorithm typically only needs a few label updates until convergence, but the

performance relies on suitable initial labels.

2.4 Theoretical properties

The main theoretical property that community detection methods pursue is consis-
tency of the community estimates ¢. A commonly used definition of consistency is

from Bickel and Chen (2009) and Zhao et al. (2012):

strong consistency: P(¢ =c) — 1, asn — oo

1 n
weak consistency: P(— g 1(¢#c)<e)— 1, forany e as n — oo .
n
i=1

Note that the consistency notion is up to label permutations. For example, switching

the label of community 1 and community 2 does not change the community structure.

Although we have developed the algorithm with multi-edges allowed, we will study
the theoretical property based on binary networks to simplify the problem. In most
real applications, we only observe binary networks and care more about whether an

edge is present or not rather the multiplicity of the edges, thus this simplification is
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reasonable.

Methods based on maximum profile likelihood have been shown to be strongly con-
sistent under both stochastic blockmodel and its degree-corrected extension (Zhao
et al., 2012), but consistency of community label estimates under variational infer-
ence is only established under stochastic blockmodel (Mariadassou and Matias, 2015;
Weng and Feng, 2016), with indispensable dependence on the consistency result for
estimating the K x K matrix parameter B that controls inter and intra commu-
nity connectivity (Bickel et al., 2013; Celisse et al., 2012).However, extending these
consistency results to variational inference under the degree-corrected blockmodel is
challenging, since the consistency of the estimates for B cannot be easily obtained
due to identifiability issues in the degree correction parameters. Nonetheless, the
consistency of maximum profile likelihood still holds following Zhao et al. (2012) and
the weak consistency result for pseudo likelihood algorithm similar to that in Amini
et al. (2013) can be shown. We will focus on showing the consistency of the pseudo

likelihood, based on the results from Amini et al. (2013).

For theoretical analysis of the pseudo likelihood algorithm, we only consider the case

K = 2. Further, for simplicity, we assume that among the n nodes, m = % nodes
are in community 1 and assume the initial label e is also balanced, which means e
assigns m nodes to community 1 and m nodes to community 2. We will first consider
a directed graph. For the directed graph, we will use Aij to denote the adjacency
matrix and B to denote the K x K matrix parameter. The directed graph model is

actually natural for pseudo likelihood approach since it is the model where the row

independence assumption holds. We let the edge probability matrix of the directed

. a b
graph B = % with a and b scales with n.

b a

21



The key assumption is that among the m nodes with initial labels being commu-
nity 1, ym nodes are truly in community 1. It is not difficult to see that this also
implies that the initial labels e also have ym correctly labeled nodes in community
2. We do not assume we know the value of v or which labels are matched. But we do
assume 7y € (0,1)\{3} and my is an integer. Let £ denote the collection of all such

initial labeling

57:&?:{eE{l,Q}”:Xm:l(ei:l):mv: z”: 1(62-:2)} :

=1 1=m-+1

We will focus on the E-step of the pseudo likelihood algorithm. With some initial
estimates d,lA) as well as B , together with initial labeling e, the labels are estimated
by

2
¢i(e) = arg max}{BkXi + Z bim (€) 108 A (€)} (2.16)
m=1

ke{1,2

where 4y, are the elements of the row normalized matrix of A = [nR(e)B]T, with B

estimated by plugging in a, b.

X -1
Let C(y) := [log %&2} , and define the mismatch ratio

n

M,(e) : in l 1[¢;(e) # o(ci)],

= m
¢e{(12),21} n 4=

where ¢ is considering the fact that the labels are identified up to a permutation. We
will show a consistency result based on the convergence of this mismatch ratio, which

corresponds to the weak consistency definition.

Let us consider the initial estimates (a, l;) that have the same ordering as true param-

eter (a,b) such that (@ — b)(a — b) > 0. We have the following result.

Theorem IL1. Under the balanced communities assumption, let v € (0,1)\{3}.
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Let the adjacency matriz A be generated under the directed graph model with edge-
probability matrix B and assume a # b. In addition, assume |BX1| < M, where M is

a constant, and

m = (1—2y)(a—b) = |MC(y)| = 0

(2.17)
(1 =2y)(a=b) +[MC(7)] < 3(a +b)
Then there ezists a positive sequence {u,} such that
4 m?
1 logl >log(-) + ——
0g Uy, + loglog u,, > og(e) + a+0)
and the mismatch ratio has
~ 4h
P |sup M) > PO < exp( i) — iy ()]} (2.18)

ceg log up,

where h(p) = —plogp — (1 —p)log(1l —p) is the binary entropy function and k,(n) :=

llog(i=i=y) + 5] = o(1).

2

In particular, if ﬁ — 00, we have u, — oo and the pseudo likelihood estimate is
consistent.
Remark 11.2. 4(;”—;) — oo implies (1 — 27y)(a — b) — oo and the assumptions (2.17)

are then satisfied for sufficiently large n, indifferent of the value of . The condition

4(’:—;) — oo itself is also not strong if we assume ~ fixed. For example, if we let

a =logn and b = ra,r € (0,1), the condition is satisfied when n is large enough.
Remark 11.3. With more assumptions on the initialization, the result of Theorem II.1

can be extended to a more general case where the communities are unbalanced, with
. .1 . il 1 al b . o g
size ni,ny and edge probability matrix B = - . The assumption on initial
b a9

labels is also relaxed to have n,7v; nodes matching the true label in community 1 and

NoYo in community 2, with 7, # . The details are discussed in the appendix.
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Next we extend the result to the undirected case. Let a, = vya + (1 — v)b. The
undirected case is studied by introducing a coupling between the directed case and
the undirected case. Specifically, the undirected adjacency matrix A is generated

from the directed adjacency matrix A by removing the edge directions, i.e.
A=T(A), [T(A)]y; =1-1(A; = A;=0). (2.19)
Then we have the edge probability matrix for the undirected graph:
By =P(A;=1)=1-P(A;; =0)P(A;; =0) = 2By, — B}, .

Define the mismatch ratio for undirected case M, (e) similarly as in the directed case.

Theorem I1.4. Under the undirected model generated with edge-probability matriz
{Bu}, let v € (0,1)\{3} and assume a # b. In addition, we assume 1BX:| < M,

where M 1s a constant and
2(1 —€)ay < e(1 —2vy)(a—0b) (2.20)

m = (1 =€)l =2y)(a—b) - |MC(y)| =0 (2.21)
(1 =€) (1 =27)(a—b) +[MC(7)] < 3(a+0)

for some € € (0,1). Then there exist sequence {u,},{v,} such that

2

4 m
] log1 > log(=h
og u, + loglog u,, > og(e (7)) + Ha+0)
log 0, + loglog v, > log(h(7)) + —©
og v, + loglogv, > log - vy 1_‘_6/3&7
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and

P | sup Ma(e) = 4h(n)(—— + —>

e€&y logu, log vn) < 3exp(—n[h(7) — £,(n)])

where h(-) is the binary entropy function and k(n) = o(1) defined as before.
In particular, iof % — 00, a, — 00 we have u, — 00, v, — 00 and the pseudo

likelihood estimate is consistent.

Remark 11.5. Similar to the directed case, the assumptions (2.21) is satisfied for suf-
ficiently large n if 4(21—;) — 00. The condition (2.20) can be satisfied for fixed € by
letting v small and upper bound g in terms of . This means that there should not

be too many inter-community edges comparing to within community edges in that

case.

With the weak consistency in estimating community labels, we can further consider

estimating the logistic regression parameter 3 by

n

Bpu = argmax LIS 1(ee) = 18X — log(1 + AX,)

n |-
=1

Corollary 11.6. If the assumptions for weak consistency of pseudo likelthood hold,

BPL 1s consistent estimator of 3.

2.5 Simulation studies

In this section, we apply the proposed methods to simulated data generated from
the model under different settings and compare the performance with regularized
spectral clustering(RSC)(Qin and Rohe, 2013) and covariates assisted spectral clus-
tering(CASC)(Binkiewicz et al., 2014). We try T' = 10 and 7' = 20 for the pseudo

likelihood approach. We also give the computing time for the proposed algorithms
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Figure 2.2: Mean accuracy vs r for K =2, 5~ U(—1,1)

under a specific setting.

We generate 0; from Beta(1,5) distribution to approximate the Power-law degree
distribution often found in real network data. Then we set the By, = Wyithin for a = b
and B, = rWuwithin Where r is a number between 0 and 1. The wyinin controls pgk,
the mean number of edges between a pair of nodes within a group while r controls
the inter-community edge density pr,. We generate covariates independently from
standard normal distribution and generate the logistic regression coefficients § from
uniform distribution centered at 0. We change w i, with [ fixed to see how does
edge density affect the performance and change § with wyini fixed to evaluate the
impact of the level of information contained in the covariates. We tested the model
with K = 2,n = 200,p = 5, and K = 5,n = 500,p = 10, and take the average
accuracy of clustering over 50 repetitions under each setting. In the figures our al-
gorithms are labeled as “MLDCBM?”, which stands for “Multinomial Logistic Degree
Corrected Blockmodel”. Further, “VI” is short for “Variational Inference” and “PL”

is short for “Pseudo Likelihood”.
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Figure 2.3: Mean accuracy vs r for K = 2

Figure 2.2 shows the result for 2 clusters and 8 ~ U(—1,1) with pgx being 0.05 and
0.2 respectively. It can be seen that the proposed methods in general perform better
than RSC and CASC. There is no obvious difference between T' = 10 and 7" = 20 for
the pseudo likelihood algorithm, which suggests the algorithm converges and the re-
sults suggest that pseudo likelihood algorithm works well in most cases. It should be
mentioned that CASC itself is not necessarily asymptotically consistent, which may
explain its inferior performance comparing to RSC in terms of clustering accuracy. As
the graph becomes denser, the accuracy of clustering should become higher in general
since the networks are more informative. Figure 2.3 shows the result for 2 clusters
with pgr fixed at 0.15 and [ varies. The superior performance of our methods over
RSC becomes more significant when S increases, which is natural as the covariates
are more informative with larger 5. Similar results are observed for 5 clusters and

are shown in Figure 2.4 and Figure 2.5.

It should also be mentioned the performances of the proposed algorithms depend
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Figure 2.4: Mean accuracy vs r for K =5, f ~ U(—1,1)

on the initialization, in the case when RSC cannot give better initial labels than
pure guessing, the algorithms do not perform well and may not converge. Also, the
performance of the pseudo likelihood algorithm for K' = 5 is not as competitive as
variational EM when r is big. It might be suggesting that the pseudo likelihood algo-
rithm is more sensitive to the initialization comparing to variational EM in the case

where signal is weak.

Figure 2.6 shows the case where the relation between covariates and community labels
does not follow the logistic regression structure. For 2.6(a), the dependency struc-
ture between the community label and the covariates forms a mixture model where
the covariates are generated from Gaussian distributions with mean 0 or 1 depend-
ing on which community the node is in. We can see that our method works better
than CASC when the network is informative but the performance is not as competi-
tive when the network becomes less informative. A possible reason is that when the
network is uninformative, the initialization using RSC leads to a poor initial 5 esti-

mate, which makes it difficult for the algorithm to utilize the covariates information
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pre=0.15, f =1

correctly. Similar to previous results, we observe that the accuracy of the pseudo
likelihood algorithm drops more when r becomes larger. For 2.6(b), the covariates
are generated independently from the community label, the result suggests that our
methods still work well when the networks are informative although the covariates

are irrelevant.

We further consider the case when the communities are unbalanced. We simulate
data from the proposed model with 3 set to 1 and covariates from N(0.5,1). Under
this setting, about 18.8% of nodes are in the minority community with a standard
error of roughly 3%. Figure 2.7 shows the balanced accuracy, which is the average
of sensitivity and specificity. The result shows that our methods have better perfor-
mance when the network is informative and there is no obvious difference between

the variational EM algorithm and the pseudo likelihood algorithm.

Another setting that we are interested in is when the network is not assortative, where

nodes are more likely to form an edge if they are not from the same community. We
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simulate data from the proposed model under the same setting as Figure 2.3(a) except
that here we set pry = 0.15 and pgr = rpre. It is known that spectral clustering does
not perform well on non-assortative network while CASC still has a reasonable per-
formance (Binkiewicz et al., 2014). Since our algorithms rely on the initialization, we
decide to use the CASC result as the initialization under the non-assortative setting.
Figure 2.8 shows the clustering accuracy. The result suggests that our method can
still improve the community detection result given by CASC even when the networks

are non-assortative.

Lastly, Table 2.1 shows the computing time of the proposed algorithms under the
setting K = 5,n = 500,p = 10,pgx = 0.15,7 = 0.4. It can be seen that pseudo
likelihood algorithm is computationally much more efficient than the variational EM

and CASC.
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Algorithm | PL10 PL20 VI CASC
Time (secs) | 2.23  3.98  34.37 22.10

Table 2.1: Mean computation time of community detection algorithms under degree
corrected blockmodels with covariates over 10 replications

2.6 Data example

We applied our method to a friendship network of 71 lawyers in a Northeastern US
corporate law firm in New England(Lazega, 2001). The dataset also contains infor-
mation on seven covariates including status, gender, office, year with the firm, age,
practice, and law school. We notice there are only 4 people in the Providence office,
which might not be informative as a source for dividing the network into clusters
since the number of people in the office is too small comparing to 19 of the Hartford
office and 48 for the Boston office. Thus we removed these 4 people and left with 67
people in the following analysis. The original network is directed with an edge from
1 to 7 if person ¢ nominates person j as a friend. We converted it to an undirected
network by letting person ¢ and j be connected if either one of them nominates the

other as a friend.

The covariates status, gender, office, practice, and law school are categorical and
basically balanced between each category. The covariate year varies from 1 to 32 and
has a median 7. The covariate age ranges from 26 to 67 with median 38. The degree

distribution of the undirected network is shown in Figure 2.9.

We applied the variational EM algorithm and the pseudo likelihood algorithm with
K = 3 and obtained same clustering result. The result is shown in Figure 2.10. Fig-
ure 2.10a shows the community membership given by the algorithm. In Figure 2.10b,

the colors of the nodes represent office information and the node size is proportional
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Figure 2.9: Degree distribution

to years plus 10. It can be seen that community 1 contains people only from Hart-
ford office, and people from Boston office are divided into 2 clusters by their years in
the firm. Colors of nodes in Figure 2.10c show the status information and the node
size is proportional to the age. It can be seen that nodes in community 2 are all
associates and community 3 mainly consists of partners. Also, nodes in community
2 are younger comparing to community 3. We then calculated mean degree of each
community. It turns out that the mean degree of community 3 is 15, which is much
higher than 9.4 of community 1 and 10.3 of community 2. This is in some sense ex-
pected since the senior partners in a same office may have worked with each other for
many years. To summarize, the nodes are separated into 3 communities, community
of people from Hartford office, community of young associates in Boston office, and

community of senior partners in Boston office.
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Figure 2.10: Community detection result
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2.7 Discussion

We have considered the community detection problem for networks with node covari-
ates based on a principled statistical model combining the degree-corrected stochastic
blockmodel and the logistic regression model. We have developed efficient estimation
algorithms via the variational EM and the pseudo likelihood and illustrated their
good performance in simulation studies and on a real-world data. We have also stud-
ied the asymptotic properties of the pseudo likelihood algorithm and obtained weak

consistency result under mild assumptions.

Regarding future work, various directions might be considered. As mentioned, the
model can be extended to the case where the relation between the community label C'
and node covariates X is specified by a mixture model P(X|C). In the case where we
have some prior knowledge that the covariates might be from mixtures of some distri-
butions, the model may have better performance. Another perspective that naturally
arises is the semi-supervised setting. If we already observe a part of the community
labels of the nodes in the network, how do we estimate the unobserved community
labels? The semi-supervised setting has many real-world applications especially in
social networks where we may have a survey on a fraction of the targeting people
on their community labels and need to inference for the others’. Going further from
semi-supervised setting, we may consider the supervised setting where all the com-
munity labels are known and our target is to make predictions on new nodes. This
can be viewed as a network information assisted classification problem which might
be of interest when the response variables in classification are dependent of each other

and the dependency structure is given by a network.

From the theoretical perspective, the consistency of variational inference under the

degree corrected blockmodel remains unknown, although it is natural to conjecture
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so as the maximum profile likelihood has shown to be consistent without covariates.
Also, we observed from simulations that the covariates do help improve the cluster-
ing performance although the degree-corrected blockmodel itself without covariates
provides label consistency in the asymptotic setting. It is thus interesting to study

how helpful it is to incorporate covariates in non-asymptotic settings.
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CHAPTER III

Missing Data Imputation with Network

Information

3.1 Introduction

Missing data problem is widely encountered in real-world data analysis. One com-
monly used technique for handling missing data is imputation since most statistical
procedures and algorithms rely on complete data. Thus it is essential to develop

appropriate imputation procedures that produce imputations with high quality.

Many imputation methods have been proposed to handle univariate and multivariate
missing data using only the information within the data set. However, in modern
datasets, together with the traditional multivariate data, networks representing the
relations between the entities are often also collected, where nodes in the network
represent entities and edges between the nodes represent relations between the enti-
ties. With real-world networks, it is widely observed that there is always some kind
of cohesion effect between connected entities, i.e. the connected entities have similar

covariates.

In this work, we consider the imputation problem under the setting where in addition
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to the multivariate data set, we also observe a network between the observations that
provides information on the affinity. One example is the online social network, where
we observe the friendship network between the users, but only partially observe co-
variates such as age, gender, income etc. for each user. The administrator of the
platform may wish to impute the missing information of the users. To the best of our

knowledge, this problem is not well addressed by existing imputation methods.

3.1.1 Missing data imputation methods

In the simple setting of imputing a single variable, many methods have been pro-
posed and well studied. These methods can be conceptually divided into two groups,
regression-based methods and hot-deck methods. Imputation through regression-
based methods is straightforward. For example, one may perform a univariate regres-
sion, potentially with generalized linear models or nonparametric models, and also
deal with post-processing such as a necessary truncation. Once the regression model
is fitted, the predicted values for the missing entries may be used as imputation. See
Van Buuren (2018) (Chapter 3) for a more detailed review. The hot-deck methods,
similar to nearest-neighbor methods, typically define a distance metric between two
observations using the observed covariates, and the imputation for a missing value
will be borrowed from a completely observed observation that is close under the met-
ric. Andridge and Little (2010) provides a review on some commonly used hot-deck

methods.

Imputation for multivariate missing data can be roughly divided into two categories.
A joint modeling approach would model the observed and missing variables through
some joint distribution, e.g. the multivariate normal or ¢-distribution. See Murray

et al. (2018) for a comprehensive review for such kind of methods. Although joint

38



modeling methods are easy to understand and typically have good theoretical prop-
erties, they are restrictive in many data analysis settings due to its lack of flexibility

in handling complex mixed type of variables ( Van Buuren, 2007).

Comparing to the joint modeling approach, the fully conditional specification is a
more flexible framework for multivariate imputation ( Van Buuren, 2007). Specifically,
one specifies the conditional model for each variable conditioning on all other vari-
ables. For multivariate imputation, an iterative imputation procedure that starts with
some simple imputation and then conducts univariate imputations using the speci-
fied conditional models sequentially is often used (Buuren and Groothuis-Oudshoorn,
2010). The iterative imputation procedure could be viewed as a Gibbs sampler from
a Bayesian perspective: in each iteration, the sampler draws from the conditional dis-
tribution on the missing entries. The specified conditional models are also flexible. In
principle, one may specify any existing univariate regression model according to their
need. People have studied the performances of using Predictive-Mean Matching ( Bu-
uren and Groothuis-Oudshoorn, 2010), Classification and Regression Tree (Burgette
and Reiter, 2010), Support Vector Machines (Wang et al., 2006), and the Random

Forest (Stekhoven and Biihlmann, 2011), ect.

Despite the flexibility of the fully conditional specification framework, there is limited
result on the convergence property of the framework. Liu et al. (2013) compared the
iterative imputation that uses a set of Bayesian regression models g as the conditional
distributions to a proper MCMC algorithm under a joint model f. They showed that
under the assumption that both Markov chains have unique stationary distributions,
the iterative imputation has the same stationary distribution as the joint model pro-
vided that the conditional models g are compatible with f. Zhu and Raghunathan

(2015) showed the convergence of the iterative imputation algorithm without the as-
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sumption of requiring unique stationary distributions, but under the setting that each

observation can have only one missing entry.

3.1.2 Network models

A network can be represented using an adjacency matrix A, where A,, could be binary
indicating whether there is an edge between nodes ¢ and j, or weighted indicating
the strength of the connection between nodes u and v. Many network models have
been proposed to model a network alone, without relating to covariates, including
stochastic block models (Holland et al., 1983), and exponential random graph (Robins
et al., 2007) etc. See Goldenberg et al. (2010) for a detailed review of such models. The
latent space model (Hoff, 2005; Hoff et al., 2002) provides a natural way of relating
the edges in a network to covariates. In one form of the latent space model, the
probability of having an edge between nodes u and v depends on their latent positions
Ly, Ly, their individual connectivity parameters b, b,, the edge related covariate x,,,,
and model parameters. Specifically, conditional on the above mentioned quantities,

the probability between nodes v and v is given by

logit[P(Ayu, = 1)] = ayy + by + b, + ZL Z,.

The latent space models are flexible in the sense that they can be easily modified
to cover a wide range of commonly observed network properties such as degree het-
erogeneity, transitivity etc. Recently Ma and Ma (2017) developed gradient based
algorithms that can fit the latent space model efficiently instead of using computa-

tionally expensive MCMC algorithms.
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3.1.3 Imputation with networks

In the setting where a network is observed and each node has a categorical label with
some node labels being unobserved, heuristics such as label propagation (Zhur and
Ghahramanirh, 2002) has been proposed to infer the unobserved labels. Starting with
some initialization, label propagation iteratively assigns each node with unobserved
label the label that dominates in its neighbors and iterates until convergence. This
could be viewed as imputing a single categorical variable with network information.
Chakrabarti et al. (2017) proposed a model that can simultaneously infer multiple
missing labels on a network by encouraging each edge in the network to be explained
by at least one common label. However, such methods can only be applied to cate-

gorical variables, and do not take advantage of the correlation among the variables.

The main contribution of this work is that we propose an imputation method that
can flexibly impute mixed type missing data while taking the network information
into consideration. The idea of the method relies on combing the full conditional

specification framework and the network model.

The rest of the chapter is organized as follows: Section 3.2 introduces the proposed
model and method for missing data imputation with network information available;
Section 3.3 provides theoretical results of the framework under a similar setting to Liu
et al. (2013); Sections 3.4 and 3.5 illustrate the performance of the proposed frame-
work using simulated studies and a real-world data example respectively; Section 3.6

discusses limitations and extensions of the framework.
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3.2 Model and method

Our proposed imputation method builds on the full conditional specification frame-
work that imputes one variable at a time, and we consider modeling the network

using a latent space model conditional on the covariates.

Suppose we observe an incomplete data matrix X with n observations and p variables.
Together with X, we observe a network characterized by its n x n binary adjacency

matrix A that represents connectivity between the observations.

Let X; denotes the j-th variable and X_; denotes the other variables. Let X; be
the variable we are imputing in the current iteration, M; C {1,2,...,n} denotes the
set of indices 4 for which X;; is missing, and O; = {1, 2, ..., n}\M; be the index set for
the observed. Our target is to impute all missing entries {X;;,i € M;,j =1,2,...,p}

using information from A and {X;;,i € O;,j =1,2,...,p}.

We assume the network is generated from a latent space model conditional on X:

p
= logit(P(Ayy = 11X)) = > ad(Xyj, Xoj) + by + by + Z1 Z,

J=1

with parameters a = (o, ..., )7, b = (b, ..., b, )" and latent positions Z = (Z1, Za, ...

The overall algorithm contains the following steps:

(i) Initialize the imputation using some imputation methods. Fit the latent space
model using the imputed X to initialize the model parameters and the latent

positions.

(ii) For each variable j = 1,2, ...,p, update the missing entries {X;;,7 € M;} with
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X_; fixed.
(iii) Update the model parameters and latent positions.
(iv) Iterate between steps (ii) and (iii) until convergence.

For the remaining of the chapter, we set d(X,;, X,;) = (X,; — X,;)? for continuous
variables and d(X,;, X,;) = L(x,,#x,, for discrete variables. Other choices of the

distance measure are also possible and will be discussed.

Without loss of generality, we consider the problem of imputing X; with other vari-
ables, the latent space model parameters, and the latent positions fixed. The general
framework of imputation proceeds as follows. Suppose we are given the conditional
distribution of the missing entries P({Xu1,u € M} X 1, {X,1,v € O1}), possibly

specified by a regression model, we may consider the following criterion:

maXP(A7 {Xul,uEMl}‘X—b {XU17 (S Ol}) (3 1)

= HlaXP(A‘Xl,X,l)P<{Xu17u€M1}‘X,1, {le,v € Ol})

One interpretation of this criterion is that we have a prior on the missing entries
{Xul,ueMl} given by P({Xul,uEMlHX—la {le, NS 01}>, Wlth hkehhood P(A|X1, X_l),

we are looking for the posterior mode for the missing entries {X,1,u € M;}.
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3.2.1 Imputation of continuous variables

Suppose X; is a continuous variable, with all the other variables X _; fixed, the

conditional log likelihood of the network is
logP(A‘Xla Xfl) = Z al(xul - xv1>2Auv

p
— Z log {1 + explay (Tu1 — Tp1)* + Z ajd(Zyj, Tyj) + by + by + Zng]}

u,v j=2

p
+ Z Z {ajd(zyj, w;) + by + by + ZL Zy} Ay

u,v j=2

Note that the terms in the last line do not depend on {x,;,u € M;}.

Suppose the specified conditional distribution P({zy1,u € Mi}HX _1,{z,1,v € O1})
has the form such that for u € My, z1 |2, —13 ~ N(&41,0?), then the general criterion

(3.1) has the following form

2
max g a1 (Ty1 — Tp1)° A
xu1,u€M1 { ( “ v ) o
u,v

— Zlog

u,v

1
) (xul - £u1)2} .
2
20 ue My

When ¢ is unknown, we may replace the term # with an estimate or a specified

p

1+ explag (T — 201)* + Z a;d(zy;, Tyj) + by + by + 2Lz, (3.2)
=2

tuning parameter A, which plays the role of balancing between the network and the
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specified conditional distribution, and obtain the following criterion

Tq1,uEM7

max Z aq (33u1 - l'ul)zAuv
(uw)

p
1+ exp[al (-Tul - $v1)2 + Z Oéjd<xuja xvj) + bu + bv + Z;{Zv]
j=2

- Zlog

u,v

_>\ Z(xul - jul)Q}

ueM

The solution to this optimization problem is then an imputation of {x,;,u € M;}.
We may use gradient based methods to compute the solution with gradient in the

following form.

0

8qul

- Z 2041 (xul - xvl)Auv - Z 2(11 (xul - xvl)g(auv) - 2/\(1:111 - iul)

= 20(1<Au — O'(Cl,u), l‘ulln — 1’.1> — 2)\($u1 — i’u1),

where A, is the u-th row of A and a = (auy)u,v<n With a, being the u-th row, o(-) is

the sigmoid function, and (X,Y) = Tr(XTY).
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3.2.2 Imputation of discrete variables

When X is discrete with K categories, with all the other variables X _; fixed, the

conditional log-likelihood of the network becomes
10g P(A’Xb Xfl) = Z all(mul;ﬁmvl)Auv

_ Z log {1 + explarl iz, £e.1) Z a;d(Xuj, Xoj) + by + by + ZZZU])}

u,v

p
+ {Zajd(Xuj,ij> + by + by + ZEZU} Au

u,v 7j=2

Thus maximizing P(A| X1, X_1)P({xu1,u € M1} X_1,{z,1,v € O1}) with respect to
the missing entries {z,1,u € M;} would be an intractable combinatorial problem. To
handle this problem, we relax the hard assignment of {x,;,u € M} to probability as-
signment ¢, = (¢, 4>, ..., ¢%) with ¢/1 = 1 and compute the conditional distribution
P({zu1uer HA, X_1,{Xs1,v € O1}). However, this conditional distribution is also

intractable due to the complex dependence structure.

We propose to find a variational approximation Q({Zu1uen,}) to this conditional
distribution by restricting the distribution of {x,1 uen } to be in a fully factorized
form, i.e. Q(xy1 = ky,Ty1 = Ky, ooy, Tur = ky) = qk“q UJ. For a specific node u,

fixing all the ¢, for other nodes v # u, the assignment of ¢, satisfies

ko P(A, 2 = k| X_1, {zy1,v € O1}, q0)

= P(Alzy =k, X_1,{xp1,v € O1},¢,)P(xy1 = k| X 1, {zp1,v € O1}, q).

We compute the ¢ vector for every node u,u € M; for variable 1, we then assign a
hard imputation for x,;,u € M; to simplify the future computation before we proceed

to the next variable.
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3.2.3 Updating network model parameters

To update the parameters «, b and the latent positions Z for the latent space network
model, we take the projected gradient approach described in Ma and Ma (2017). Ide-
ally, the parameters should be updated after imputing each variable, namely p times
in a full iteration over all the variables. But for the consideration of computational

cost, we only do the update after iterations over all the p variables.

The parameters can be updated in the following way:

7 =78+ 2y (A —o(a') 2!

ot =a +n.(A - o(a"),d(X}))
V' = bt 4+ 2n(A — o(a'))1,

with centering on Z after each iteration, where (X,Y) = Tr(X'Y) and d(X;) is a
matrix with the (u,v)-th entry being d(X,;, X,;) . The step sizes are suggested in Ma
and Ma (2017) to be nz = n/||Z°||2,, n = n/2n and n, = n/2||X||%. For simplicity,
we use the hard imputation as mentioned for the discrete missing variables in fitting

the latent space model.

3.2.4 Initialization and choice of \

Choosing the initialization of the algorithm is important. In principle, one may use
any existing imputation method to provide an initialization depending on the prac-
titioner’s need. If it is known that the correlation between the covariates are strong,
one may use existing imputation methods such as the misforest to initialize. If the

correlation between the covariates are unclear, one may use simple imputation pro-
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cedures that are less informative, such as the mean imputation.

The A could be tuned through a cross-validation like procedure. Given a data set,
we randomly sample a small set of entries to be “missing” and impute these entries
together with the true missing entries, and compute the error of imputation for the
missing entries we selected. We then select the A value that gives the lowest error on

the these entries.

3.3 Theoretical properties

3.3.1 Relation to Gibbs sampling

As mentioned earlier, the iterative imputation framework is essentially a Gibbs sam-
pler type algorithm. Under the proposed model, one may view the objective function
P({ Xutuer HX 1, {Xu1,v € O1})P(A|Xy,X_1) as a posterior distribution for the
missing entries. The proposed gradient based algorithm is looking for the mode of

this posterior distribution.

Ideally, in the iterative imputation framework, one may want to sample the miss-
ing entries {X;;,7 € M;} from this posterior distribution. However, with the network
information involved, the missing entries are not independent and thus this posterior
distribution cannot be factorized. Directly drawing samples from this posterior would
be hard to implement when the number of missing entries is large. One potential so-
lution is to induce a second layer of Gibbs sampler that draws one missing entry at
a time. But this will still be computationally inefficient and require a balancing be-
tween the inner layer of Gibbs sampling that iterates between missing entries within
a variable, and the outer layer of Gibbs sampling that iterates between different vari-

ables.
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Despite the above mentioned Gibbs sampling algorithm is infeasible in practice, it
provides an idealized algorithm under the framework for us to consider theoretical

aspects of the framework.

3.3.2 Convergence to a Bayesian model

We follows the results in Liu et al. (2013) and show that the iterative imputation
Markov chain converges to the same stationary distribution as a Bayesian model un-

der the assumption that the Markov chain admits a unique stationary distribution.

We first define the Bayesian model and its corresponding Gibbs sampler. Denote

mis

! mis __ {xmzs

™ and x;?bs the observed and missing subsets of variable j and let z T =
1,2,..,p}, 2% = {295 = 1,2,...,p}. Further we use z_; to denote the variables
excluding the j-th variable. Let © = (0g,04) denotes all the model parameters, with
f(z;0r) corresponds to the joint distribution for z and 64 corresponds to the param-
eters and latent positions for the latent space network model. We assume the missing
mechanism is missing completely at random throughout. Under the proposed model,

the likelihood could be decomposed into two parts

p(xmis|xobs’A’@) O(p([L‘miS,A|JIObS,@)

(3.3)
— f({L‘mZS|ZEObS, QR)p(A|l'mw, :L,obs’ 9A)
With a prior 7(0), the posterior predictive distribution is
p(ImiS|[EObS,A) — /p([L‘mis|[E0bS,A, @)p(@'IObS,A)d@, (34)

o
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where p(O]z%, A) oc 7(O)p(z°, A|©). A standard way to draw samples from the
posterior predictive distribution is to use Gibbs sampler that iteratively draws © and
X™s  Under standard regularity conditions, the Markov chain is ergodic and has

limiting distribution p(z™* 0]z, A) (Geman and Geman, 1984).

We modify the Gibbs sampling procedure in order to compare to the iterative impu-
tation framework. Let z(*~1 be the entire dataset with both observed and imputed
values and O~V be the parameter estimates at iteration k — 1 . At iteration k, the

Gibbs chain evolves as follows:

k—1

e Set 2 < z*~Y and update the variables of = one at a time.

o Forj=1,..p, draw 0r ~ p(Og|rs’, x_;) and 27" ~ p(x]"* |z, x_;, A, O, 9%71))
e Draw 04 ~ p(0a|x, A)

o Set %) < 2 and OF «+ (0, 0,)

Under regularity conditions (Rosenthal, 1995), the Markov chain converges to the

posterior distribution of the corresponding model.

For iterative imputation, the user specifies p conditional regression models, denoted
as g;(xj|x_;,0;), with §; being the corresponding parameters with prior 7;(6;),i =

1,...,p. The iterative imputation scheme can be described as follows:
e Set 2 < =Y and update the variables of = one at a time.

e For j =1,...,p, draw 6; ~ p;(0;]z?*, x_;), which is the posterior distribution of

0; with g; and m;, and 27" ~ p; (2729, x_;, A, 6}, 91(::_1))
o Draw 4 ~ p(fal|x, A)

e Set ¥ < 2 and OF «+ (03, 0,)

20



Notice that under the proposed framework, similar to (3.3), we have

mis| ,.obs k—1 mis| ,.obs mis ,.obs k-1
pj(xj |xj aw—ijyejae,(Ll )> O(gj(xj |*Ij 7$—ja(9j)p(A|mj » Lj al‘—j79,(4 ))
We consider when the specified conditional regression models g;’s are compatible
with f. A set of condition models g;(z;|z_;,6;),0; € ©; is said to be compatible with
f(z|0),0 € © if for all j, there exist a collection of surjective maps ¢; : © — ©; such

that there exists 0 € © with g;(x;|x_;,0;) = f(z;|r_;,t;(0R)).

Let K; and K5 denote the transition kernel of the Gibbs chain and the iterative
imputation chain respectively, l/iXObS and IJQXObS be their corresponding stationary dis-
tributions. Liu et al. (2013) showed that K; and K, are close to each other on a
large set A, = {z : |@| < v} where © is the complete data maximum likelihood
estimator of the parameters and v is a positive constant. Let K, and K, be the
transition kernel corresponding to K; and K, conditioning on A, in the sense that
Ki(w,B) = %, which means we restrict the update of the missing entries to

be inside A,,. Then with mild assumptions similar to those in Liu et al. (2013), which

are provided in the supplementary material, we have the following result.

Theorem IIL.1. Suppose the specified conditional models g;’s are compatible with a
joint model f, the iterative imputation chain and the Gibbs chain are positive Harris
recurrent and have unique stationary distribution v; such that v;(A,) — 1 with suf-
ficiently large v in probability as n — oo. Further, f(j are geometrically recurrent.

Then dpy (v, v3***) = 0 in probability as n — co.

The result suggests that under the assumptions, if the true underlying joint distribu-
tion of the covariates X is in the family of joint models that are compatible with the
specified conditional models, then as the sample size grows, the iterative imputation

Markov Chain will have stationary distribution converging to the stationary distribu-
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tion of the Gibbs chain of the Bayesian model where the underlying joint distribution
is used. This means we will have an imputation that is “consistent” as if we know

the underlying joint distribution.

3.4 Simulation studies

In this section we investigate the performance of the proposed method in simula-
tion studies under several different settings and compare with the widely used itera-
tive imputation method implemented in the MICE package (Buuren and Groothuis-
Oudshoorn, 2010). It should be mentioned that the main purpose of the simulation
study is to illustrate that through considering the network information, we may pro-

duce imputation with higher quality.

The simulation for imputing continuous variables proceeds as follows. We gener-
ate n=100, 200, and 400 and p = 5 dimensional continuous X from a multivariate
normal distribution with the covariance matrix in the form of (1 —7)I +r117 where
ris set to 0.1, 0.3, and 0.5 to reflect different levels of correlation between the covari-
ates. The latent positions are generated i.i.d from a 3-dimensional normal distribution
with standard deviation 0.4. We fixed these generated covariates and latent positions
throughout the experiments. The latent space parameter « is set to -(1,1,1,1,1) so
that each variable contributes equally and if two nodes have similar covariates, they
are more likely to form an edge. The parameters b are generated from a uniform dis-
tribution with the mean set to control the overall edge probability to be close to 0.3,
0.55, and 0.1. Once the parameters are generated, the network is generated accord-
ing to the latent space model. We generate 20% missingness in the data matrix X
completely at random. We consider two possible initializations, one using the mean
imputation, the other using result from the MICE algorithm. For both MICE and

the proposed method, the user specified conditional distributions are set to be linear
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regression, as it is compatible to the true generating conditional distribution. For the
proposed method, we also consider a variant that only uses the network information
by setting A = 0. After imputing the missing data using different methods, we com-
pute the mean squared error for each variable on the imputed entries. Each setting
is repeated 40 times and we calculate the mean over the replications. We provide

results on the first variable since the variables are equivalent.

Figure 3.1 shows the simulation results for imputing continuous variables. Over-
all, the proposed method outperforms its MICE counterpart which does not utilize
the network information. Panels (a)(c)(e) compare the cases when the correlation
between the covariates is mild but the edge density of the network varies. It suggests
that as the edge density increases, the improvement by including network information
increases. Panels (b)(c)(d) compare the cases when the edge density is fixed but the
correlation between the covariates varies. It shows that as the correlation increases,

the improvement by including network information decreases.

For discrete variables, we generate n=100, 200, and 400 and p = 4 dimensional
binary variables Y following the procedure in Cario and Nelson (1997). Specifically,
Yip|Wip, €, follows a logistic model with specified 8 that controls the marginal dis-
tribution of Y to be roughly balanced. W;, are generated iid normal and ¢;, are iid
normal with mean 0 and covariance (1 — 7)I + r117 where 7 is set to 0.3, 0.5, and
0.7 to form different levels of correlation between the generated covariates. We set
a to be 0.1, 0.2, and 0.3 to reflect weak, medium, and strong relations between the
generated network and the covariates. We set b to be fixed to control the overall edge
density of the network and generate the latent positions similar to the continuous
case. We generate 20% missingness in the data matrix Y completely at random. We

initialize using mode or MICE. For both MICE and the proposed methods, the user
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specified conditional distributions are set to be logistic regression. We also consider
a variant that only uses the network information. After imputing the missing entries,
our methods naturally provide a probability prediction for the missing entries. For
MICE, we refit a logistic regression to each variable using other variables as predic-
tors to obtain a probability prediction on the missing entries. We then compute the
area under the receiver operating characteristic curve (AUC) for each variable on the

missing entries. We provide results on the first variable.

Figure 3.2 shows the results for imputing discrete variables. The proposed method
performs better when the relation between the network and the covariates is strong.
Panels (a)(c)(e) compare the cases when the correlation between the covariates is mild
but the relation between the network and the covariates varies. It can be seen that
the improvement of utilizing network information becomes larger as the relation is
stronger. Panels (b)(c)(d) compare the cases when the strength of network informa-
tion is fixed, but the correlation between the variables varies. When the correlation
between the covariates becomes larger, the improvement of using network information

becomes smaller.

Lastly, we test the case when the network is irrelevant. For this set of simulation,
we use the same setting as in the simulation for continuous variables, except that the
network is now generated from an Erdos-Renyi random graph model with probability

0.3, 0.5, and 0.7, which is independent of the covariates.

Figure 3.3 shows the results when the network is irrelevant. It can be seen that
except for the method that only uses the network information and initializes with the
mean imputation, the proposed methods do not suffer much in comparison to MICE

even though the network is irrelevant.
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Figure 3.1: Imputation results for continuous variable
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3.5 Data example

In this section, we use a data example to illustrate the potential benefit of using
network information for missing value imputation. The data set consists of the so-
cial relationship network among members of the Provisional Irish Republican Army
(PIRA) from 1970 to 1998 (Gill et al., 2014). The whole study is divided into 6 pe-
riods, which are grouped into 5 data sets by periods 1, 2, 3, 4&5, and 6. We used all
the data except for period 6 as it contains much fewer nodes comparing to previous
periods. The networks are undirected with nodes representing different people and
edges representing relationships between the nodes. The existence of an edge repre-
sents that the two people have at least one of the following relations: (i) involvement
in a PIRA activity together, (ii) friends before joining PIRA, (iii) blood relatives,
and (iv) married. The networks are sparse with average node degree between 1 and
2. The covariates we used include gender, age, marital status, attending university
or not, brigade memberships, and violent characteristics. Age is continuous and con-
tains missing entries, marital status and brigade memberships are categorical, and
the other variables are binary. Several other binary covariates related to role and
specific activities are not used as they are highly unbalanced and may be mutually

exclusive in nature.

A basic summary of the PIRA network is shown in Table 3.1. To evaluate the per-
formances of our imputation algorithms, we randomly generated 20% missing entries
on the brigade memberships and violent characteristics, and imputed the data set
using the proposed method with MICE initialization. We used 3 as the dimension
of the latent space. We computed the area under the receiver operative curve for
the binary and categorical variables. For categorical variables, we used the multiclass
AuROC defined in Hand and Till (2001). We compared with the MICE imputation.

We repeated the process 20 times. The average result suggests that the proposed
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Period 1 2 3
Number of Nodes | 334 | 260 | 526
Avg Degree | 1.2 | 1.3 1.95

4&5
367
1.4

Table 3.1: Summary of the PIRA network

Period 1 2 3 4&5
Brigade_NetMice | 0.639(0.071) | 0.742(0.078) | 0.649(0.065) | 0.683(0.053)
Violent_NetMice | 0.615(0.060) | 0.639(0.070) | 0.544(0.050) | 0.547(0.046)
Brigade NetOnly | 0.682(0.048) | 0.726(0.086) | 0.680(0.043) | 0.712(0.068)
Violent_NetOnly | 0.556(0.060) | 0.608(0.075) | 0.530(0.038) | 0.541(0.047)

Brigade_Mice | 0.520(0.048) | 0.540(0.069) | 0.591(0.054) | 0.522(0.055)
Violent_Mice | 0.609(0.092) | 0.598(0.088) | 0.641(0.044) | 0.549(0.042)

Table 3.2: AuROC of the imputation on the PIRA data set

method produces significantly better imputation in brigade, which is expected as
the variable is strongly related to the edges in the networks by the definition of the
edges. The imputation accuracy of the violent characteristic stays at a similar level
as MICE imputation for periods 1, 2, 4&5 but is poorer in period 3. We computed
the number of matches in violent characteristics over the connected pairs, only 63.4%
of the connected pairs had same violent characteristics in period 3, which did not
show strong homophily nor heterogeneity. According to Gill et al. (2014), period 3
had higher proportion of high-degree stars, suggesting a small group of leaders con-
nected and coordinated the brigades, and had a high proportion of membership based
cliques. These may suggest that the violent characteristics are not strongly associated
with the edges, which resulted in the relative poor performances in imputing violent

characteristics in period 3.
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3.6 Discussion

We used the squared distance to illustrate the method, but other choices of the
distance measure are also possible. An example is the Mahalanobis distance. In that

case, we have

Uy = Ty — 1) S (20 — 24) + by + by + ZL Z,

ox, -
vi(u,v)EE

0
Z 20(zy — x,) T8t — Z 200 (A ) (T — )T — 2\ (2 — 20) 7T
Then updating the first variable x,;,u € M; will utilize the first element of the ob-

tained gradient vector.

One limitation of the proposed framework is that the computational complexity will
depend on the choice of the network model as we need to estimate the model param-
eters during the updates. For the latent space model specifically, the computational

cost may grow as O(n?) where n is the number of nodes.

To summarize, we have proposed an iterative method for missing data imputation
with network information available. The method combines the flexible full conditional
specification in multivariate missing data imputation and the latent space network
model. The method has been illustrated in numerical experiments using both simu-

lation and real-world networks.
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CHAPTER IV

A Partially Edge Exchangeable Model with Node

Covariates

4.1 Introduction

Interaction networks are very common in modern data related to collaboration (Barabdsi
and Albert, 1999) and social relations (Opsahl and Panzarasa, 2009; Leskovec and
Mecauley, 2012). Many of the popular models are not well suited for modeling such
interaction networks. One set of models focus on analyzing the networks based on the
assumption that the nodes in the model are exchangeable, this includes the stochastic
block model (Holland et al., 1983), graphon models (Airoldi et al., 2013; Wolfe and
Olhede, 2013), etc. These models produce dense networks as the number of nodes
grows to infinity (Lloyd et al., 2012; Cai et al., 2016), which contradicts the fact
that most real-world networks are sparse. Other popular models such as exponential
random graph models do not have a clear sampling mechanism for interpreting the

formation of the network (Crane and Dempsey, 2018).

For the above mentioned consideration in modeling interaction networks, Cai et al.
(2016) and Crane and Dempsey (2018) developed the edge exchangeable framework

where the edges are the statistical units for modeling. On one hand, edge exchangeable
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models admit an interpretation in terms of edge sampling. Under edge exchangeable
models, the observed network is a result of an edge sampling process from a popula-
tion. This corresponds to the data collection procedure of many interaction networks.
For example, a paper citation network can be constructed by random sampling the
published papers. On the other hand, edge exchangeable models can produce sparse

networks as the network grows.

Crane and Dempsey (2018) proposed a simple parametric family of edge exchangeable
models called the Hollywood model. The Hollywood model is a generative procedure
that generates edges sequentially as follows: suppose n — 1 edges Yi,...,Y, 1 have

already been generated, then
e first generate the number of nodes k,, in the n-th edge from a distribution v,

e then given £, select k,, nodes Y, 1, ..., Y, 1, sequentially according to

Dy (i) = i = 1,2,.., Va(j)
P(Yn’j = Z|Y1, ---yYn—l’Yn,l, -“Yn,j—l) XX

0+ aV,(j),i=Vy(j) + 1
(4.1)

where D, ;(i) is the degree of node i, and V,,(j) the number of existing nodes, com-
puted at the time after the (j — 1)-th node of the n-th edge was chosen, and with
parameters « € (0,1) and 6 > —a« corresponding to a growing network. The Holly-
wood model exhibits some desired limiting properties as a network model including

sparsity and power law degree distribution with index (1+«) defined as follows (Crane

and Dempsey, 2018):

Definition IV.1. (Sparse networks) A sequence of network (), is sparse as

m — oo if
Em
1imsup—e( )(g y =0
m—r00 ’U(gm)m* m



where e (&,) is the number of edges, v (&,) is the number of nodes, and m, (&,)is the

average number of nodes in each edge in &,.

Definition IV.2. (Power law) Let the degree distribution of a network £ be defined
as d(&) = (Nk(E)/v(E))k>1, where Ni(E) is the number of nodes with degree k and

v(€) is the total number of nodes in €. A sequence of networks (&,,) has power

m>1

law degree distribution with index =, if for some slowly varying function ¢(z), that is,

lim, o 0(tz)/€(x) =1 for all t > 0,

for some slowly varying function ¢(k)

A specific example of sparse network sequence as in Definition IV.1 is when m,(&,,) =
2, which is the case when each edge contains 2 nodes. Then the network sequence
is sparse if the number of edges in the network grows slower than the quadratic of

m+(Em) s the rate at

number of nodes. In more general cases, the denominator v (&,,)
which the total number of all possible edges grows as the number of nodes increases,

and the network sequence is sparse if the number of edges grows at a slower rate.

Despite the nice properties that the Hollywood model has, the process does not
consider additional information that may exist together with the network. Specifi-
cally, node covariates are often collected together with the network in real-world data.
Although incorporating covariates into network analysis is hard in general, some suc-
cessful attempts existed, see for example Binkiewicz et al. (2017), Mariadassou et al.
(2010), Zhang et al. (2016), and Sweet (2015); Hoff et al. (2002). However, to the
best of our knowledge, there is no existing literature that attempts to consider node

covariates information under edge exchangeable models. In practice, it is natural to
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believe that a node’s covariates may be related with the interactions that the node
makes. For example, in a social network, a person may be more likely to chat with a
person who is humorous. Such kind of relation is not well captured in the Hollywood
model, where whether a node is likely to make new interactions or not depends only

on its degree.

A main difficulty of considering the covariates under edge exchangeable models is
that the edge exchangeability can be broken due to the involvement of covariates.
One may ask the question: to what extent can we preserve the edge exchangeability
structure with covariates taking into consideration and what is the interpretation in
terms of sampling. In this paper, we attempt to address the question by developing
a model that incorporates covariates and partially preserves the edge exchangeabil-
ity. We describe the model and its properties in Section 4.2, establish an estimation
algorithm in Section 4.3. Simulation studies and a data example are provided to

demonstrate the proposed model in Sections 4.4 and 4.5 respectively.

4.2 Model setup

We introduce a new model that incorporates node covariates based on the canonical
Hollywood model. Let v be a distribution on positive integers with probabilities
vy, Vo, .... We generate edges Y7, Yo, ... as follows. Suppose n — 1 edges have already
been generated and we are generating the n-th edge. First we draw the number of
nodes k,, in the next edge from v, independently. Then we draw the k, nodes denoted

Yoi1,..., Yo, one at a time according to the following probability:

. D, (i) —a+ e i=1,2,..V,(j)
P(ij = Z|Yi, ceey Yn—l; le, -"Yn,j—1> XX )
Zzi(lﬂeBXk

0+ aVay) + =55

= Vn(]) +1
(4.2)
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where D, ;(7) is the degree of node 7, and V,,(j) is the number of existing node, com-
puted at the time after the (j — 1)-th node of the n-th edge was chosen. « € (0,1)
and 6 > —a are parameters. One notable difference from the canonical Hollywood
model is that now each node ¢ has an “attractive” score related to its covariates given
by the term e*i, and the node i is more likely to be chosen when edges are generated
if it has a higher score. The term %E;)ﬂxk is an average score of all the nodes in
the network, and the probability that new nodes would join the network will depend
on this average score. It is also noticeable that the effect of the covariates diminishes
as the degree of a node grows and the total number of nodes in the network grows.
The interpretation of the parameters § largely relies on the sign. A positive J sug-

gests that the corresponding covariate is positively correlated with whether a person

is likely to make a new connection.

A real-world example that may exhibit the effect described above is a social network
where a node represents a person and edges represent interactions between people.
When a person first joins the social network, whether he or she is likely to make new
interactions highly depends on his or her own characteristics, e.g. whether he or she
plays sports. If a person has already made many interactions, suggesting he or she
is highly active and well-known in the network, the effect of his or her characteristics
may not have much impact on whether he or she will make new interactions in com-
parison to someone who is new to the network. Similarly, when the social network is at
its initial stage, how likely a person would like to join the network may depend on who
are already in the network and how attractive they are, while when there are already

many people in the network, a person may no longer consider who are in the network.

Because the model depends on the covariates of the nodes that are currently in-

volved in the network, the edge exchangeability is broken whenever a new node joins
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the network. However, it can be shown that the edges generated between the time
after one new node joins, to the time when next new node joins, are exchangeable.
Formally, suppose at each time point when a new node is introduced into the network,
we observe a snapshot. Denote the snapshots &1, &, ..., &, at the time when a new
node joins such that & has s — 1 nodes for s < m, with £ being an empty network.
We do not model the distribution of the covariates X. Then we have the following

conditional probability for s < m:

P(E|Ee1, X1, o Xooy) = [ [ K& 5

k>1
D -1 N s—1
H HJ €ng (eﬂX Q@ +]) 0+ (3 — 1)& + 2= 165)(’C
X
[Ty o ey 40 10) X e?hss R

(4.3)

where D¢, (i) counts the degree of node 7 in snapshot &, m(&;) counts the total degree
of the snapshot &, and M (E;\Es—1) counts the number of k-node edges in snapshot
Es that is not in &_;. It could be seen that this conditional probability depends on the
network only through Dg, (i), De, (i), m(Es—1), m(Es), and My(E;\Es—1). These are
quantities that do not depend on the labeling of the edges between the two snapshots.

Thus we have the following:

Proposition IV.3. The edges generated between any two consecutive snapshots E5_1

and & are exchangeable.

An interpretation of this exchangeability from a sampling perspective is as follows:
the population of edges changes slightly when a new node joins the network, and
the edges we observe between two consecutive new nodes are representative of the

population of edges during the period.

It should be mentioned that although theoretically there is no restriction to the

parameters J and covariates X as long as they are bounded, in practice we may need
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to standardize X and restrict the range of § so that the term exp(5X) does not
dominate the probability. Also, a special case of the model is when g = —oo, where

the Hollywood model is recovered.

The proposed model shows sparsity as the network grows, which is a desired property
for network models as real-world networks are often sparse. This properties is similar

to what the Hollywood model exhibits. Specifically, we can show the following result:

Proposition IV.4. Let &, ...,&,,... be a sequence of networks generated following
the proposed model as in (4.2) labeled by the number of nodes, with v =1, and n is
number of nodes in the network. Assuming the covariate X; and the parameter 3 are
bounded, we have that the expected total degree E(m(E,)) grows at a rate at least n,

but satisfies E(m(E,)) = O(na) as n — oc.

This result suggests that the proposed model generates networks that are at least as
dense as the Hollywood model with parameter «, but has the same sparsity level as
the Hollywood model with parameter « in the limit. Then following the definition of

sparse networks in definition IV.1, we have

Corollary IV.5. The model described in 4.2 generates sparse networks if E(v)a > 1.

4.3 Estimation

Based on the conditional likelihood (4.3), the joint likelihood is

P(gl,gg, 85) - P(gl)ﬁp(gl|gl_1)

=2
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with P(&;) = 1. Thus, the log-likelihood is given by

v, o, 58,0; X, &, .65 ZMk ) log vy,
k>1
s—1 Dgg(i)—1
+Z log(e®Xi — o + j) Z Z logZeBX’“ —|—9+])
Jj=1 m=2 j=m(Em—1)+1

.
Il
—_

m—1

og [0+ (m —10z+ZeﬁXk _1] Zlog[ZeﬂX’“ o —|—0—|—m(€s)

»
|

+

The maximum likelihood estimator of v is straightforward, given by computing the
frequency of k-node edges in the network. To estimate parameters «, 3, and 6, we

use a block-coordinate descent approach. The gradients for £, «, and 6 are as follows:

or L X, ePXi Zs: (% m—l 1 X e m
B - BXi _ -
= = atJ m=2 j=m(Em— 1+1Zk 1 eﬁxk S +0+]
) s—1 ;n:—ll X el Xk m171 § - Xk@ﬁxk Tﬁ1
—", 0+ (m — 1)a + Z;n:_ll eﬁXkﬁ — k 1 eﬁXk - + 0 + m(g )
s—1 Dg, (i)— o
af B Zl 53( ) 1 . 1 m — 1
@ i=1  j=1 AXi—atj l_a"i_] m:2¢9+ —l)a—i—zm L eBXi 11

1
Z Z leﬁxk c+0+]

m=2 j=m(Em—1)+1 k=

»
|
—

1 1
" 0+ (m— Do+ lefXiL Z L eAXe )+ m(E)
2 k=1 m—1 2 k1

3
I

Further, the Hessian can be derived and the elements are listed as follows. In practice,
the Hessian can be used to construct to estimate the standard error of the maximum

likelihood estimates by taking the diagonal of the inverse negative Hessian, which is
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the observed Fisher information matrix.

B Lo W e
862 eﬂxz_ajL] m=2 j=m/( m1)+1 ( 71?116[3)(]“ 1 +0+7)
+Si ?zkax,?eﬂxk L0+ (m —SZ X XN (0 + m ()
—~ (04 (m —1)a+z““ XL klem —|—9—|—m(8))
" % Tt AL et o oL
XS: m(gzm: 2:11 Xyel X |
m—1 m N
m=2 j= m( m— 1)+1< k=1 eﬁka—l +9+‘7)2
s—1 m leG’BXk 7711

m—1 + Z k=1
(6 + (m — 1)04 PN ) A (T e 0+ m(E))?

|
iMz

s—1 Degg (’L

da? Q/BXZ_OH_]) = (0+ (m m—1)a+ > " eBXn —1)2

92 Zl (m—1)
900l = ( —Da+ 0 efX L2
S m(Sm)fl
0?( 1
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s—1
1 1
- —+
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However, since the likelihood is non-convex, the resulting Hessian may not be invert-

ible, or the observed Fisher information matrix may have negative diagonal elements.
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In that case, we may perform a parametric bootstrap procedure to obtain an estimate

of the variance in the maximum likelihood estimates.

For parametric bootstrap, we generate B* new networks based on the model with
the estimated parameters, and when a new node is introduced into the network, we
randomly sample its covariates by sampling one node’s covariates from the observed
nodes. We then estimate the parameters for all the B* generated networks, and con-
struct bootstrap confidence intervals for parameters by the quantiles of the parameter

estimates in the B* replications.

4.4 Simulation studies

The simulation studies are divided into two parts. The first part illustrates the the-
oretical properties of the proposed model as the network grows, and the second part

shows the performance of parameter estimation.

Figure 4.1 shows the relationship between the number of nodes and the total degree
of the network on log-log scale for networks generated from the proposed model. For
this set of simulations, we set =1, a= 0.3, 0.5, and 0.7. We generated 3-dimensional
covariates, each from U(0, 1) distribution independently, and S was generated from
the standard normal distribution. We generated 40 different networks under each
setting with 216 edges, with ¥ = 2. We make the plot using the maximum, mini-
mum, and median number of nodes of the generated networks when the number of

edges in the networks are 2%, k = 3,4, ..., 16. We also plot a line with slope equal to a.

The result suggests that as the network grows, the log number of nodes and the
log number of edges follows a linear relationship with the slope close to «, which

confirms our result in Proposition IV .4.
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Figure 4.2 plots the log proportion of nodes with degree k on log(k), with a solid
line with slope —(1 4+ a)). The result suggests that the network generated from the
proposed model may obey a power law with index « + 1 according to the definition

IV.2.

Next we show results of simulation studies for parameter estimation. We set a=0.3,
0.5, and 0.7, =0 and 10, and we also set v = 2, § = (1,1, —1). Again, 3-dimensional
covariates were generated from U(0, 1) independently. The number of edges were set
to be 2500, 5000, and 10000. For each of the settings, we generated 40 networks
and estimated the parameters. We computed mean of the estimates, mean of the
standard errors obtained from the diagonal of the inverse negative Hessian at the
estimates, and the proportion that the interval constructed with the estimate + 2
standard error covered the true parameter. We reported the proportion of the times
when the standard error estimate was invalid due to that the Hessian was not in-
vertible or produced negative diagonal elements in the observed Fisher information
matrix. Table 4.1 shows the estimation results for «, 1, f3, and § when a = 0.5 and
0 = 10. The result for 35 is not shown as it is similar to ;. The parameter estimates
for this parameter setting were accurate, and only a few cases had invalid standard
error estimates from the observed Fisher information matrix. As the number of edges
increases, the standard error estimate decreases. Table 4.2 show the results when
a = 0.3 and 8 = 10. In comparison to the results with true a = 0.5, there were
more invalid standard error estimates for 5, and f3, suggesting that we may need the
bootstrap approach for estimation of the standard error of the estimates when « is

small. Results of the other parameter settings are given in the appendix.
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Figure 4.2: log(proportion) vs log(degree)
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mean(n,.qes) mean(&) mean(ds) coverage invalid
2500 221.0 0.489 0.066 0.925  0.025
5000 314.5 0.494 0.050 0.975  0.025
10000 445.5 0.494 0.038 0.975  0.025
mean(nnodes) mean(f;) mean(dy ) coverage invalid
2500 221.0 1.004 0.244 0.925  0.025
5000 314.5 1.003 0.189 0.975  0.000
10000 445.5 1.024 0.147 0.925  0.025
mean (Npoges) mean(fs) mean(dg,) coverage invalid
2500 221.0 -1.011 0.335 0.925  0.075
5000 314.5 -0.972 0.254 0.950  0.025
10000 445.5 -0.988 0.210 0.975  0.025
mean (fpoges) mean(d) mean(gy) coverage invalid
2500 221.0 11.034 4.942 1.000  0.000
5000 3145  10.784 4.455 1.000  0.000
10000 445.5 10.790 4.130 1.000  0.000
Table 4.1: Estimate when true a = 0.5, § = 10
mean(npeges) mean(d&) mean(d&) coverage invalid
2500 127.7 0.283 0.088 0.875  0.025
5000 164.2 0.284 0.062 0.900  0.000
10000 210.5 0.292 0.044 0.900  0.025
mean(Npedes) mean(f;) mean(o 5 ) coverage invalid
2500 127.7 0.966 0.385 0.725  0.225
5000 164.2 0.964 0.308 0.850  0.150
10000 210.5 0.975 0.208 0.725  0.250
mean (npoges) mean() mean(dz,) coverage invalid
2500 127.7 -0.949 0.644 0.650  0.275
5000 164.2 -0.971 0.415 0.750  0.200
10000 210.5 -0.973 0.292 0.650  0.300
mean(npnoqes) mean(d) mean(d,) coverage invalid
2500 127.7 11.097 4.735 0.925 0.00000
5000 164.2 11.131 4.204 0.925 0.00000
10000 210.5 10.740 3.601 0.925 0.00000

Table 4.2: Estimate when true o = 0.3, § = 10
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Full Enron Email Network
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Figure 4.3: Full Enron email network, 10g(npnodes) Vs log(degreesotar)
4.5 Data example

In this section, we illustrate the use of the propose model on the Enron email network.
The Enron email network collected the information about email interactions between
184 people who were affiliated with Enron. Each email could have one sender and
multiple receivers. We assumed that one sender can only send one email at a specific
time point, and a person joins the email network at the time they first appeared as
a sender or receiver. Then we treated emails as edges and people as nodes. Each
person was categorized into one of the following roles: Employee, Trader, Manager,
Director, Vice President, President, and CEO. We used Employee as the baseline and
construct 6 binary variables to indicate the role of a person. These variables were

used as the covariates.
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Enron Email Network before 2001
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Figure 4.4: Enron email network before 2001, log(nmodes) vs log(degreeioar)

Figure 4.3 plots the log(nuedes) against log(degreeqora) for the full Enron email net-
work. We notice that there is a gap towards the right end of the plot, which corre-
sponds to 2001 when the scandal of Enron broke out and may indicate a structural
change in the network. Thus we removed that part of data and only focus on emails

before 2001.

Figure 4.4 plots the 1og(nnodes) against log(degreeyora) for the Enron email network
before 2001, and a simulated network using the parameter estimates from fitting the
proposed model to the network. Table 4.3 shows the result of the estimated parame-
ters and bootstrap confidence intervals from 40 bootstrap replications for the Enron
email network. The result suggests that while CEO is not, people with role being
Trader, Manager, Director, Vice President and President are more likely to be in-

volved in email interactions comparing to Employee. The large 6 value and small «

76



value suggest that the number of nodes of the network grows fast at the beginning
of the network generation, and grows slowly when the total degrees in the network is

large, which can also be seen from Figure 4.4.

T M D VP P CEO o) 0

est 2.830 2.010 1.761 1.720 1.149 1.200 0.001 18.976

bootstrap 5% 2.632 1.767 1.596 1.583 0.441 -0.059 0.001 13.888
bootstrap 95% 3.039 2.165 1.928 1.854 1.658 1.895 0.072 21.070

Table 4.3: Estimates for Enron network, T:Trader, M: Manager, D: Director, VP /P:
Vice President /President

For comparison, we also fitted the Hollywood model to the data, which gives esti-
mated &goliywood = 0.001 and éHOllywood = 18.17. We computed a BIC type criterion
using —2l + log(nedges )k Where [ is the fitted log-likelihood and k is the number of
parameters. The result is BICHoywooa = 436065.2 while the criterion for the pro-
posed model is BIC,oposed = 435578.4, suggesting that the proposed model might be

a better fit to the data.

4.6 Discussion

In summary, we have proposed a network model that can incorporate covariate infor-
mation in the edge exchangeable framework. We discussed the exchangeability of the
model and its interpretation. We showed the sparsity of the model and illustrated a
power law behavior using simulation studies. We have developed an accurate estima-
tion algorithm for the model and demonstrated its performance through simulation

studies and a data example.
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APPENDIX A

Appendix for Chapter 11

A.1 Proof of Theorem II.1

Without loss of generality we assume v € (0, %) and a > b. It can be checked that
the same argument holds for v € (%, 1) with b > a, while only switching the estimated
label is needed for the other two cases. Thus a valid estimate of (a, ) should satisfy

a>b.

With the R(e), B, we have

R R a
7?11(6):1?22(@):’& A+(1_’Y>A =
a+b a+b
R . b a
wlz(e)ziﬁm(@):’% A+(1_’Y>A =
a-+b a—+b

and since vy € (0, %), a > b, we have z[zn(e) < 1o
Consider a node in community 1, in the directed case, we have ¢;(e) = 1 if

Bﬂ(e) log %11(6) + Eig(e) log

Vo (e€) Paz(e)

—1%12(e> > BXz
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Rearranging we get ¢;(e) # 1 implies

bir(e) — bia(e) > BX; [log 1?11(‘3)]

Ya1(e)

~ - 1, e,=1
Define &(a(e)) = Y7, Aiyo,(e) where a;(e) = !

—1, 6]:2

. . -1,
Then ¢;(e) # 1 if &(o(e)) > BX; [log ﬁgzﬂ = 5X;C(7). Further, we have

JE€S11 JES22 JES21 J€S12 (Al)

and

Then by Bernstein inequality, if t/3 < a+b

P [&t0) 2 E(@(o)) + 1] < expl 57 € el )
And plugging in the expectation given in (A.1) we get
~ t2 t2
Pl&(0) 2 (1 =2)(a = b) +1] Sew(-go—m) Sewl-go—) (A2)

Let M, (e) == L 5" 1(¢(e) # 1) be the mismatch ratio for community 1. Also,

define N, 1(o;7) = 27 1(&(0) > 1) where 7 is an vector of size m with 7; being its

80



i-th element, we have

wi(03 BXC(y))

(A.3)
Here we use a the compact notation 3XC(y) for the vector with the i-th element
BX,C(7). And the inequality is due to treating the boundary case & (o (e)) = SX;C(7)

as error.
We now bound N, 1 (o; X C/(7)).

Define

pi(k) = P[é(a) > k| , and py(r sz Ti)

Then we have the result that
P | —N,1(o;7) > eupi(r)| < exp(—empy(r)ulogu),u > 1/e (A.4)

by Lemma 5 of (Amini et al., 2013).

Recall |3X;| < M, and we assumed that
=1 =29)(a—b) - [MC(7)| =0

Then apply (A.2) by taking t; = (1 — 2v)(a — b) — 3X;C(7), notice that we have
t; > (1-=27)(a—b)—|MC(~)| > 0 and by assumption ¢; < (1—27)(a—b)+|MC(vy)| <
3(a+10), so t; is valid and we shall have

[min; (¢;)]? m?

p1(BXC (7)) < exp(— o)) ) < exp(—
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The cardinality of the set €7 is (m)2 < exp(2m[h(y) + K,(2m)]) where h(p) =

my

—plogp — (1 —p)log(l — p),p € [0,1] is the binary entropy function and x,(2m) =
k~(n) = o(1). Then by union bound and (A.4) we have

P |sup iJifml(a;ﬂAXC'(v)) > €Un131(BXC(7))
oce&r M (A5)

< exp{m[2h(y) + 2k, (n) — epy (BXC<'V))un log u,]}

4h(v)

S BXC) and use n = 2m we have

Then take u,, such that u, logu, =

P sup = N0 5XC() > 1| < expf—[b() — s ()}

The same bound holds for community 2 by symmetry and it follows that the mismatch

ratio M, (e) = %]\;fml(e) + %ang(e) has the same bound. This completes the proof.

A.2 Proof of Theorem A.1

Recall |BX1| <M, a,=va+ (1—7)b, and we assumed that
2(1—€)ay <e(l—2y)(a—0b), and m:=(1—¢€)(1 —27)(a—b) + MC(y) >0

for some € € (0,1). Then apply (A.2) by taking t; = (1 — 2y)(a — b) — 2(1 + €)a, —
BX,C(v), notice that t; > (1 — €)(1 — 2v)(a — b) + MC(y) > 0 and by assumption
t; <(1—=2y)(a—b) — MC(v) < 3(a+b), so t; is valid and we shall have

[min; (¢;)])? m?
Aary) ) =

n(BXC(y) —2(1 — €)a,) < exp(—

Define & (o (e)) for the undirected case similarly as in the directed case with only Aj;

replaced by A;;, we will upper bound §;(o) in terms of éi(a). Let D;; = A;j — flij >0,
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then

&(o)—&(0)=> Dy—> Dy <Y Dy (A.6)

JES1 JES2 JES1

Further, D;; < fll-j + flﬂ Define

we have

&i(0) < &(0) + Aul0) + Aui(o) (A7)

We then apply Bernstein inequality to A;, (o), the same result holds for A,;(o) by

symmetry.

Z Z =ay+b(l—-7)=a,

J6511 ]6512

k| S ] -

j€S1

and ) e var(A;;) < p, thus we get

- 2
P A, tl < S
[ (0) > p+ } _eXp(Q(u+t/3))
Take t = ea, we have
N &2
P Au(0) > (1+ a] < exp(— )

By (A.7) we have

6(0) 2 AX.C() = (6(0) 2 BXC() —r) V (Au(0) 2 5V (Aulo) = 5)
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where V is logic OR operator. Then, using indicator representation,

L&) 2 BXCM)] < 1|(El0) 2 BXC() —r| +1 [Ai(0) 2 5] +1 [Aulo) = ]
Averaging over ¢ € C] we have
N0 BXC()) £ = Roa 03 5XC() =)+ = Qe 5) + =Gl 5) (AS)

where N, (o;7) is defined similar to N, ;(o;7) but with &(o) replaced by & (o). And
Quas(o;t) =31 [flz-*(a) > t}, similarly for Q.1 (o;t).

Let i(r) = P(Ai(0) > 5),@1(r) = = S0, ailr).

Then similar to (A.4) we have

P {%le*(a;rﬂ) > euql(r)} < exp(—emq, (r)ulogu), for u > 1/e (A.9)

The same bound holds for %Qm*l(a; r/2). By combining the bounds on
LN, 1(0: BXC(y) =), %Qnﬁl*(a;r/Q), and %Qn,*l(a;r/Q), we obtain

m

P {sup LN (0 BXC() 2 elunpn(BXC() — 1) + 2vncﬁ<r>@

oexy M
< P sup (03 BXC0) = 1) 2 cum(BXCO) =)
+ 2P {sup lQm*l(o;r/Q) > ev,qy (1) (A.10)
oexy M
< exp{m[2h(y) — ep1(BXC(7) = r)un log un + 25,(n)]}
+ 2exp{m[2h(v) — eq (r)v, log v, + 2K, (n)]}

where wu,,v, > 1/e. Now take r = 2(1 + €)a,, we have ¢;(r) < exp(—

and ﬁl(BXC(v) —r) < exp(—

2
€
1+¢/3 CLV),

%). Then we get the bound for mismatch ratio of
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community 1 M, ;(e) by picking w,,, v, such that

4h(v)
eq(r)

4h(v)

Uy, logu, = , Uplogu, =

en(BXC(y) =)

The same bound holds for M, »(e) using the same argument. And The proof is
finished by noting that M, (e) = (M, 1(€) + My, 2(e)).

A.3 Proof of Corollary A.2

n

A 1
Bpr, = arg mﬁax— 1(¢i(e) = D)pX; —log(1 4+ 5X5)
n

i=1

Notice that

n

% 3" 1(@(e) = 1)BX; — log(1 + AX;)
= : (A.11)

% > 1ci(e) = 1)BX; — log(1+ BX,) | + 1é:(e) — ci(e)]BX; .

L =1 =1

3

S|

By assumption 2 Y% 1¢;(e) # ¢;(e)] = 0, X; bounded as |6X;| < M where M is a

constant. Further, the MLE estimator of logistic regression

n

BMLE = arg mﬁax% Z 1(ci(e) = D)pX; —log(1 4+ 5X5)

=1

is consistent under regularity conditions, we have Spy, is consistent.
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A.4 General directed case

~ aq b P 1
We consider the case where K = 2 and B = % = % ' , with

b asg 1 P2
p1, p2 > 1 and b scales with n.

Suppose we have initial estimates p1, pa, l;, B, and initial labeling e, the labels are
estimated by

2
¢i(e) = arg kg?g}{BkXi + > bim(€) log thpm(e)} (A.12)
’ m=1

where ., are the elements of the row normalized matrix of A = [nR(e)B]T and B is
estimated by plugging in p1, p2, b. We further assume that the initial estimates have
P, < pr < pr where {p, } and {p;} are bounds on the estimates py, k = 1,2.
Consider an initial labeling e = {e;} € {1,2}" that matches n;7y, labels in commu-
nity 1 and ny7y, labels in community 2, ny,ny are the number of nodes are truly in
community 1 and community 2 respectively. We use £772 do denote the collection
of all such labeling Another assumption is that the covariates X and initial estimate
# should be bounded such that ] BXZ] < M where M is a constant satisfying some
technical conditions we will state.

Let M,(e) := minge(.2),2.1)) L3 1 1[ei(e) # é(c;)] be the mismatch ratio for the
directed case, where ¢ is considering the fact that the labels are identified up to a
permutation. We will show a consistency result based on the convergence of this
mismatch ratio, which corresponds to the weak consistency definition. Under these

nmo (1=9)m

assumptions, the confusion matrix R =
(1 —y1)m Y22

Define U(ZL') — (A=y)z+reT U(ﬂf) — U(%), Fl(l‘,y) — log 1+u(z) and FQ(.T, y) _ log 1+[u(x)] !

Y12+ (1=72)7’ L+o(y) I+[o(y)] !
where 7 = my/m;
Let ay := Fi(p1, p2), b1 := Fi(p,, p,), 02 = Fa(p,, p,): P2 := F2(p1, p2)-
Set a = (aq, az), |a| = (Jau], |as|) and similarly for g.
Define zy,; = —[/~\oz]1 + BXi and z,,;, = []\5]2 — BXi, recall that we assume

86



16X;| < M.

Theorem A.1. Assume 1,72 € (0,3),

my = —[[\Og]l — M >0 and — []\05]1 +M < 3[/~\|Oé|]1
(A.13)

My 1= [AB]Q — M >0 and [A/B]Q + M < 3[/~\|B|]2

Let C == Y7 mh(v) and r, = S0 ko, (2mn) where h(p) = —plogp — (1 —

1=

p)log(l —p),p € [0,1] is the binary entropy function, and k,(n) = %[logm +

?%n] = o(1).
Then ) )

P eesglvlgw M, (e) > 2C kz:; og 1, ¢ < 2exp|—n(C —1,)]
where

2C m?
log(ty1 10g 1) > log — + ——— L ——
em Afal]o[Alalx

2C m2
log (2 log U, 2) > log — + S N—
ema  4|8]|so[AlB]]2

A simpler result can be obtained following a same argument as Theorem 3 in
(Amini et al., 2013). If pq, po are large enough and 71,7, satisfy some assumptions,

we can estimate py, po by be infinity and still get consistency. Define KL-divergence

_ D _
D(pllg) := plog 2+ (1 — p)log 1=2. and D(m,72) = HALSES.

Corollary A.2. Assume that we start with p; = ps = oo and arbitrary b. Assume

Y1, Y2 satisfy

.
p—(l +6€) < D(71,72) < (1 —¢€)por (A.14)
1
- M
for some € € (0,1). Then for b > 2¢ 1W1T(p2A1)D((1_W)HM), we have

2
- 1
P| sup M,(e >20§ <2exp|l-n(C —r,

eegvgvz () — log uy, pl=n )
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where

2C EQOk
0g(Un,i log Uun 1) > log o + mlGC’o

D((1 =2)lln), k=12

2.2
2 p5T

R e N . Ll
p1D(y1y2)+17 2 p1D(y1,72)+7

and Cy = max |log((1 —12)/7)|; [log(v2/(1 —71))I.

where C =

Remark A.3. The corollary suggest that if the parameters p;, m;,7y;, ¢ = 1,2 are con-
stant that does not scale with n while b — oo, the estimate start with p; = py = 00
is consistent as long as the assumption (A.14) is satisfied. Regarding the assumption,

if we fix 71,72 and 7, then the inequality can be satisfied by increasing p; and ps.

A.4.1 Proof of Theorem A.1l

The proof is mainly based on (Amini et al., 2013) Proposition 1.
Let Ci=i:¢;=1land Sy =1i:¢e; =1, Sy = S NCy. ny = |Ch|, na = |Cyl.
Initial label e satisfies that e matches v,m, labels in community 1 and ~y,n4 labels in

community 2. Let

ENn = {e e {1,2}": Z 1(e; = 1) = ynq, Z 1(e; =2) = ”)/2712}

1€Cq 1€Cy

be the collection of all such initial labeling

7171 (1 - 72)7T2

R=(|Su]) = where m; = |C;|/n.
(1 - 71)71 V22
~ aq b P1 1 ~
B =1 = % , with p1,p2 > 1 and b scales with n. Then A =
b ay I p

1T e . . - i) p/\l 1 . N _

[nRB]". We have initial estimate B = - and by assumption, P, < Pk < Pr
L po
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where {p,} and {p;} are bounds on the estimate ;. Then

A i b N (1= 12)m ~ P+ 71 =72) pi(l—7)+ 77
A= ~ = bﬂ'l
b \0=m)m e N+ 7ol —=72) (=) + 7027
- 5\11A _ :\1%
where 7 = 22, then 172 _ | Auatrz Antaae
i 5\21 ;\22

214z oA

(1—y1)x+7y27 1+u(z) 1+[u(a:)]:i

u(m) = nr+(1—y2)7’ 'U(m) = U(%)a Fl(xay) = log 1+v(y) and FZ(x’y) - log 1+[v(y)]

Then we can check

dor 1+ u(py) s A o2 o1, P
—— = ——— = Fi(f1, p2) and == = F>5(p1, p2)
IR I 022 12

Assume 71,72 € (0,1), (1 —7)(1 —12) > 7172. We will have u(z) is increasing on

(0,00) and v(x) decreasing, then we will get

~

b= Fi(p,,p,) < log@ < Fi(p1, p2) =
Y (A.15)

Ba i= Fa(p1, p2) < 103@ < Fa(pyrp,) =t as
12

Further, let B be the estimate of coefficient for logistic regression and assume that
for any initial labeling e € £772 the corresponding B has | BX,| < M where M is a

constant.
The conditional pseudo likelihood estimate of community label is defined as

2
¢i(e) = arg maX}{BkXi + Z bim (€) 108 Uy (€)} (A.16)
m=1

ke{1,2
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WLOG, we assume 32 = 0 and 3; = 8. Consider a node i € C}, then ¢i(e) =1if

7 1&21(6) 7 @22(6) Ay A
bi1(e) log o) + bia(e) log —1%2(6) < BX; (A.17)

If ¢;(e) # 1, then LHS of (A.17) is > $X; and thus implies that ayb;i(e) 4 aobi(e) >
BX:.
Define

g, €; = 1
O'j<€> =

Qg, €54 =2

Then by (€) + azbia(€) = > Aijoj(e) = &(o(e)). So we have that ¢;(e) # 1 implies
&i(o(e)) > BX;.

Then the mismatch ratio over community 1 is

~ 1 . 1 ~ A 1 - .
My(e) = — Y 1(a(e) # 1) < — D 1(&(0(e) > X)) = —Noa(o; 5X)
m 1€Cq m i€Cq m
(A.18)
By Bernstein inequality, we have
- - t2/2
P&i(o) > ElGi(o)] +t| < exp(— = ) (A.19)
[ ] >_jvar(Aijo;) + [|afft/3
where ||a||o 1= maz{|ai|, |aa|} and |A;05] < ||@]oo-
Since i € C,
E[&(‘j)] - ZUJE(A’LJ) = Z ZZO']E(AU)l(j € Skﬂ)
J k=1 ¢=1 3
2 2 )
= ZakBlgl(j — Skg) (A20)
k=1 ¢=1 j
2 2 1Sl
=nY Y apBu—" =n[a" RB]
k=1 (=1



where [a” RB]; is the first element of a” RB and o = (a1, a3). Recall A = [nRB]T so
n[a”RB] = (Aa)T and we have E[¢;(0)] = [Aal;.

Similarly,

Z var(A;jo;) = Z ajz-var(fl,-j)
J J

(A.21)
<Y 0iE(Ay) < llalle Y |0l E(As) = [lalls[Alalh
J J
where |a| = (Jai|, |az2|). Plug in (A.20)(A.21) to (A.19) we get
Gz A -
P1&(0) = [Aa]y + 1] < exp(— = )
2[|al o ([Alal]y +1/3)
Take t; = 21, 1= —[/~\Oz]1 +6AX,-, which is valid by assumption 2 ,,; > —[/~\a]1 —M =

my >0 and 21,,,/3 < [A|a]];, we obtain

2 2
1l m7

P& (o _AXi <exp(————) < exp(——mmm—————
o) 2 3] < expl—grortit) < (-

)

Let pi(r) == P [é(a) > r} and py(BX) = 2 > icc pi(BX;) Then by (Amini et al.,

ni

2013) lemma 2 we have

1 - . . .
P [_Nn 1(0; 8X) > euﬁl(ﬁX):| < exp(—enipi(BX)ulogu),u>1/e
And we have just obtained

. m3

pi(BX) < eXp(—m)
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Then we want to take a supremum over the set £72. By (Amini et al., 2013) lemma

6, the cardinality of the set X772 := {o(e) : e € EM2} is

2
ny N9
SeX nlh Z+I€12nl = eXx nC+7an
() (o) = 0Ol 1 2n) = explon© .72
where C' = Y27 mih(y:), 7 = 01y Tk, (20:), h(p) = —plog p—(1—p) log(1—p),p €
[0,1] is the binary entropy function, and r,(n) = X(log T T )

We then obtain

P [ sup L V1(o; BX) > eunﬁl(BX)} < exp{n[(C + r,) — emp1 (BX)]un log uy, }

ocexve Mg
(A.22)
. __ 2C
Pick u,, that u, logu, = p—— 3 then
1 - - 1 2C
P —Np1(o; 8X) > — < —n(C — 1,
|:g€821}v11)»72 ny 1(o3 8X) m logun} < exp{—n( ra)}
Next consider a node in community 2, i € Cy, similarly, ¢;(e) # 2 implies
b(e)log 2249 5 () 10g 220 _ gy, (A.23)
Y1i(e) Y1a(e)

and thus implies Bli)ﬂ(e) + ,ngig(e) < BXi. Define

B, ejzl

Pa, €j =2
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Then /Bll;il (6) + ngig(e) = Zj /Ljaj(e) = 51(0'(6))

Then the miss match ratio over community 2 is

1 -

21 &) £2) < — 3 1 (0(e)) < AX,) = —Noa(o; BX)

ZGCQ 2 1€Cy M2
(A.24)
Then by Bernstein inequality and similar argument to that for community 1, we have

~ g tz
P |&(o) < [ABl2 —t] = eXp(_zuﬁHoo([&IﬁHz +t/3>)

Taking t; = 20, = [A/B]Q — BXZ-, which is valid by assumption zy,,; > [Af]s — M :=

mg > 0, we get

2

- . 22 m

P [5,(0) < BXJ <exp(———2" ) < exp(————2——)

4|81]o0 [A|B1]2 4 8llo0 [A81]2

Similarly define p;(r) and po(6X) we have 7y(3) < exp(—m) and choose

_ _ 2 . .
uy logu, = p—rS and we get a similar bound for community 2

1 - . 1 2C
P —4Vn X)) > — < —n(C —r,
geszlill)a’m N9 2(03 %) o log uy, exp{=n( ra)}

Last, putting the two classes together, the total mismatch is Mn(e) = wlMl,n(e) +

Ty My ,(€) which completes the proof.

A.5 Proof of Corollary A.2

The proof is using the same argument as the proof for Theorem 3 in (Amini et al.,
2013), with minor modifications to the assumptions. Nonetheless, we repeat the proof

here for completeness.
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_ D _
Detie Dipl) = plog  + (1)l 5. and Dl ) = Bl
1

Assume ~-(1 —€) < D(71,72) < (1 — €)por, for some € € (0,1).
Apply p; = p, = o0, then u(o0) = (1 —71)/m, v(oe) = 12/(1 —72), and ay = 1 =
log((1 = 72)/m), a2 = B2 = log(72/(1 — m)). Then

Ao — A8 —nBRTG—bm | o (=) [log((X = 72)/m)
L opp ] \(T=)7 T log(y2/(1 — 1))
. 1 1 (=) [log((1 —92)/m)
L oppr ] \(T=) 7 log(v2/(1 —m))
o pr 1 —D(m||(1 —2))
L por ) \ D((1—=72)lIm))

(A.25)

Let Ly = D(m||(1 —72)), La = D((1 —v2)||y1). Then Ly, Ly > 0 by non-negativity

of KL-divergence and

[Aa]y = by (—p1 Ly + TLs), [/N\ﬁ]Q = by (—Ly + pa7Ls)

By assumption %b < %ETLQ, then
—[A M
UL [Aal, - — ZP1L1—TL2—ETL2
’7le 7le 7T1b
L
= Lg[pl—l — T(l -+ 6)] + ETLQ <A26)
Lo 2
> %LZ >0

94



On the other hand, since € € (0, 1)

[Alal]s
7T1b

—[Aa M
[ ]1-l——§P1L1—7L2+ETL2§3(P1L1+7'L2)=3
b b 2

Thus the condition that 0 < z;,,; < 3% is satisfied. And we have

mi ., Im/mb)P _,  (5TLe)?

= = 0711 —= T —
Ao, [Alafi/(mb) = pily+ 7L

For community 2, a similar argument shows that the conditions are also satisfied and

since we assumed %b < %epﬂLg. Then

7T1b 7T1b 7T1b - 2 (A27)

And similarly,

~m§ — b [~mz/(7rlb)]2 > b, (5027 Lo)?
[AlB]]2 [A[B]]2/(m10) Ly + 7paLs

Putting the pieces together and noting ||a||oc = ||8]]cc = Cp finishes the proof.
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APPENDIX B

Appendix for Chapter 111

B.1 Proof of Proposition III.1

We follow the proof of (Liu et al., 2013) and show a similar result under similar

assumptions.

Suppose we observed a network A with n nodes, and there are p covariates for each
node. The covariates are collected into n x p matrix X with variables x;. Denote
27 and 2% the observed and missing subsets of variable i and let 2™ = {2 j =
1,2,...,p}, 2% = {a% i =1,2,...,p}. Further we use z_; to denote the variables ex-
cluding the i-th variable. Let © = (fg, 04) denotes all the model parameters, with g
corresponds to the regression model and 64 corresponds to the latent space network
model. We assume the missing data is at random throughout. Under the proposed

model, the likelihood could be decomposed into two parts

p(iL’mix|l'0bS,A, @) o p(l,mis’14|xobs7 @)

— f(l'mix|l'0b8, 9R>p<A|l’mZS, $obs’ QA)
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where f is the joint distribution of z. With a prior m(©), the posterior predictive

distribution is

p(mmis|mobs’A) — /p(l’mix‘x()bs,A,@)p<@|IObS,A>d@ (B2)

e
where p(©]z%, A) oc 7(O)p(z°, A|©). A standard way to draw samples from the
posterior predictive distribution is to use Gibbs sampler with data augmentation
strategy that iteratively draw © and X™. Under standard regularity conditions, the

Markov chain is ergodic and has limiting distribution p(z™®, |z, A) (**).

We modify the Gibbs sampling procedure in order to compare to the iterative imputa-

(k=1) and be the entire dataset with both observed and imputed

tion framework. Let x
values, and O 1 be the parameter estimates, at iteration k — 1 . At iteration k, the

Gibbs chain evolves as follows

k—1

e Set z <+ z*~Y and update the variables of z one at a time.

o Fori=1,...,p,draw Or ~ p(Or|r?*, x_;) and 2 ~ p(2%|2%%, x_;, A, Op, fofl))

e Draw 04 ~ p(0a|x, A)
e Set (¥ < 7 and OF « (0, 04)

Under regularity conditions (***), the Markov chain converges to the posterior dis-

tribution of the corresponding model.

For iterative imputation, the user specifies p conditional regression models, denoted as
gi(zi|x_;, 0;), with 0; being the corresponding parameters with prior m;(6;),i =1, ..., p.

The iterative imputation scheme can be described as follows.

(k—

e Set 2 < z*~Y and update the variables of = one at a time.
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o Fori=1,..,p, draw 0; ~ p;(6;|z5*, z_;), which is the posterior distribution of
0; with g; and 7; and ™ ~ p;(2%|2% z_; A, 6;, 00
e Draw 04 ~ p(04|x, A)

e Set ¥ < 2 and OF « (0, 04)

Notice that under the proposed framework, similar to (B.1),
pi(x?’bis|xgbs7 T_j, Aa 0i7 eff_l)) X gi(x’gnis|$§)bs7 T i, ez)p(ALETZS) x?bs7 o 0,(4k_1))

We first consider when the specified conditional regression models g; are compatible
with f. A set of condition models g;(x;|z_;,0;),0; € ©; is said to be compatible with
f(z]0),6 € © if for all 4, there exist a collection of surjective maps t; : © — O, such

that there exists 0 € © with g;(z;|x_;,0;) = f(xi|x_i, t:(0R)).

When g; and f is compatible, the difference of the Gibbs sampling scheme and the it-
erative imputation scheme lies in the step of drawing parameters 0 ~ p(0g|z%*, x_;)
and 0; ~ p;(0;]22", x_;) as the distribution of the missing data given the parameters
are the same under the joint model f and iterative imputation models g;. The fol-

lowing results follow the same line of work by (Liu et al., 2013). We here restate the

important steps to accommodate the results to our setting for completeness.

As we are assuming compatibility, we may drop the notation g; and use the uni-

fied notation f. Specifically, we denote f(x;|z_;,0;) = f(x;|x_;,0r) for t;(0g) = 0;.

To compare the posterior distribution of 8z and 6;, the first difference we should
notice is that the dimension of 6y is higher. 6z contains parameters describing both
the conditional distribution z;|x_; and the marginal distribution of x_;. Thus we aug-

ment the parameter space of iterative distribution to (6;,60}) with 67 = t1(0g), and
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T;(0r) = {0;,07} is an invertible map. With this augmentation, the prior distribution
7 on Op for the Bayesian model is equivalent to a prior on (6;,6;) with the following

form.

7 (03, 07) = det(9T;/0p,,) " m(T; (03, 07))
The posterior distribution for #; under the Bayesian model is

P65 ) = / (60,0122, _,)dO? ox / F(a, 2|0, 67)t (6,,07) .

Since f(x%|x_;,0;,07) = f(x|x_;, 0;), we can further reduce the posterior distribu-

tion to the following

02 -0) o Faloi0) [ £(o-i16,07)m(0,.67)as;
Denote the integral in the above formula as 7, , ,(6;), we have
P03 ) oc f(af™ |z i, 05)mie ., (6:).
Recall for the iterative imputation, we have
pi(0:lag™ i) oc gi(x? |, 0,)mi(0:) = f(xP s, :)mi(6).

The difference of the posterior depends only on the difference between the prior dis-

tributions m; , , and ;.

Lemma B.1. Let n be the sample size, let fx(0) and gx(0) that shares the same

likelihood but with different prior m, and w¢. Let L(0) = m,/ms, 7(0) = ?;—gg =

L(0)
S L) fx (0")do" -
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Let OL(0) be the partial derivative with respect to 0 and let € be a random variable

such that
L(0) = L(pg) + OL(E)T (0 — pg)

where p1g = [ 0fx(0)d0. If there exists a random variable Z(0) with finite variance

under fx such that
|n'2OL(€)" (0 — )| < |OL (10)| Z(0)

then there exists a constant kK > 0 such that for n sufficiently large,

[ _ K10log L (ug)['"*

The lemma states that when the ratio between the priors satisfies the condition, the
difference between the corresponding posterior predictive distribution vanishes as n
grows. The condition is satisfied for most parametric models on the following set B,,.
Let 0(z) the complete-data maximum likelihood estimator and let B, = {x : [0(z)| <
~v}. Specifically, it states that we are only interested in the area where the observed

data and the imputation is “valid” such that the MLE exists.

Thus we have shown that the transition kernels Gibbs chain and the iterative im-
putation chain are close on the region B,. The subsequent step is to show that
conditioning on the set B,,, the stationary distributions DZ?X“"“’ for the conditional pro-
cesses are close to that of the original processes ;. Also, ;" and 7, ** are close

. .. X X
in total variation and thus are v; °** and v .

We consider the chains conditional on the set B,, where the two transition kernels are
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close to each other. In particular, for any set C, let

Ki(w,0) = K, (w, By)

By this, we restrict the update of the missing data to B,,. Next Lemma B.2 shows that
the stationary distribution of the original chain and this corresponding conditional

chain are close.

Lemma B.2. Let B, be in the form B, = {z : |0(z)| < v} and we pick ~ sufficiently
large such that VZTX"”S(BH) — 1 in probability as n — oo. Let the defined conditional
chains following K; has invariant distribution ;, then

. obs
lim dry (VzX VXObS) =0.

» Ve
n—oo

Then ||K;(w, ) — Ko(w, -)||;vanishes uniformly for w € B,,, this implies

= 0 uniformly for w € B,

lim ‘f(l(w, ')7K2<w7 ) .

n—oo

. Then we need to show that dry (Df(c’bs, 172XObS> — 0.

Lemma B.3. With

lim ’f(l(w, ), Ko (w, )H = 0 uniformly for w € B,
1

n—oQ

holds and suppose there exists a monotone decreasing sequence vy — 0 and a data

dependent starting distribution v such that

RO@, . — 5,X°”3(.)H <1, forallt> 0} =1, n—0o0
1
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Then

~X0bs ~Xobs

|7

The required condition can be established with a set of sufficient conditions according

1 Vy

— 0, wn probability as n — oo
1

to (Rosenthal, 1995): K, and K, admits a common small set C' and each admits their
own drift function on C'. A Gibbs chain admits a small set C' and a drift function V
means that K7 (w, A) > ¢ (A) for some positive yy with w € C, ¢ € (0,1); and for
some A; € (0,1) an for all w ¢ C,

MV (w) > /V(w’) K (w,dw’)

. Then Given K; and K, are close, the set C' is also a small set for K,. Proposition 2
in (Liu et al., 2013) showed a weak conditions under which V' is also a drift function

for K, and thus the condition for lemma B.3 can be established.

Last, we summarize the results as follows: assuming the compatibility of the mod-
els g; with f, the Gibbs chain and the iterative imputation chain are constructed.
Lemma 1 provide conditions under which the distance between their posterior pre-
dictive distributions vanish. On the set B, where the MLE is bounded, the distance
between the condition kernels K 1 and IN(Q vanishes with the condition in lemma B.1.
Then with conditions in lemma B.3, we can show that the stationary distribution of
the conditional chains are close. Last, by lemma B.2, the stationary distribution is
close to the stationary distribution of the original chain. Combing the components,
we can conclude that the stationary distribution of the Gibbs chain and the iterative

imputation chain are close.

102



APPENDIX C

Appendix for Chapter 1V

C.1 Proof of Proposition IV.4 and corollary IV.5

We want to show that the network generated by the proposed model is asymptot-

ically sparse.

D, (i) —a+ e i=1,2,...V.(j)
P<Yn,j = Z|YVh Yo, ., Yo, Yn,h "'Yn,j—l) X

Zvﬁ(j) B Xk

0+ aVi(j) + =550 = Va(j) + 1

Let T; be the degrees needed to the generation of next node, starting with 1 node in
the network, so that 77 is the degree needed to the second node. Let r; = exp(5X;),

and we assume r; € (§,C) with 6 > 0 and C' < ~0 for constant §,v,C. Then we can

write
9+a—|—r1
PThi=1)= —«——
(Ti=1) 1+6+2r
0+a+nr 0+a+rmr 0+a+nr
P(T, =k) = — ol — —4—8 —
(Th = k) k+6’+2r1( k—1+«9+27“1)( 1—1—0—1—27“1)
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Similarly we will have

0 + 20 + DE2
T+ 1+ 6+ 2

P(Ty =1|Ty) =

and etc..

Let S, =T+ 15+ ... + T, + 1 we can write

O+na+>"  ri/n
Sn—l + 0 + ntl Z:-l:l T

n

p(Tn == 1‘Sn,1) -

When n > v, we have

(0 +C)+ na
Sp—1+ (0 +C)

P(T, = 1]5,1) < —: P(IOPP" = 115,.1)

, and similarly for P(T,, = k|S,_1) , where TE®P® can be viewed as the degrees
needed to the next node for a standard Chinese Restaurant Process (CRP) with pa-
rameter a and 6 + C. By standard results of CRP, S¢fPe ~ (%)é almost surely,
where S, is a positive and finite random variable( Pitman, 2006). Then we have that

To|Sn-1 > Tnc RPa|G | for any n, where = denotes stochastic dominance. Thus we

will have S, = SSEP* as n — oo.

Next,
0 + na
P(T, =1|S,_1) > =: P(TCRPe = 1|8,
( )2 5 e cane — P 5nt)

, and similarly for P(T, = k|S,_1) where TM¢EP« is defined for a modified Chinese

Restaurant process as follows, when there are (n — 1) existing nodes, select the next
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node with the following probability

D@i)—a+Ci=1,2,..,n—1
x . (C.1)

0+ an—1)i=

We can then define S"CEPe and we will have S, < S™CEPe Then we look at the

upper bound of S™CEPe for the modified CRP. Notice for a standard CRP with

parameter a, 0, P(T¢EPe = 1|5, ) = S‘)i‘i@, it could be seen that

2C
a+0

E(SinCRP,a) . E(SICRP,a) _ E(TlmCRP,a) . E(TICRP,a) _

Then since
E(S;nCRP,a) _ E(E(S;nCRP’a |SInCRP,o¢)
and
E(SQC'RP,Q) _ E(E(Sg’RP,a|SIC’RP,a)
, we have

20 3C
E mCRP,ay E CRP,x _
() = B ) = a1 0) T @at o)

Then by deduction, we will have

+1)C
E SmCRRa o SCRPoz Z
(S Z T 0+ o)

Now, let N* M* > 2N* be positive integer constant such that 6§ + N*a > 1 and

0 +a)d+Ma)>1.
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Then we shall have when n > N*,

(N* +1)C

(B(S7CRR) = E(S70) = (B = BISA™) < S

and thus when n > Mx,
2
(E(S:LHCRP,Q) o E(SCRP,O&)) S _TL

Then since we know SCEPe ~ ( %)é, when n > M* by Markov inequality

1 E CRP,« 2
P(ST?RP,& > (SL)Q_G) S (Sn( n>)+10n/oz N
a—e 5. a—e

0 (C.2)

Where € is arbitrary small positive constant. Now for a CRP with parameter o — e,

we will have

_ _ 0+ (n—1)(a—c¢)
P(TCRPa—e = 1|550 P =
( ™) SR 10

and since (C.2), we have as n — oo Sﬁ}jlf’a_ﬁ > §mCEPa iy probability. Then we

have

< 0+ (n—1)(a—c¢)
- Sn_1+n0

P(TERRa~< = 1| STRP~ — P(T, = 1/S,)
And we can then establish T[S, = TSEPe=<|S | for n large enough and thus

S, < SCEPa=< Then by standard result of CRP, we have (S—Z)é < Sy < (S:_e)ﬁ.

Then we have S, = O(Sla)é, as n — 00.

Using the following definition of sparsity from Crane and Dempsey (2018): Let (&,)

n>1
be a sequence of edge-labeled networks for which e (£,) — 0o as n — 0o. The sequence
(En)psy 1s sparse if

lim sup
n—oo U (5



where m, (€,) = e (E,) " > k1 KMy (€,) is the average arity of the edges in &,.
Following a similar argument to Theorem 4.3 in (Crane and Dempsey, 2018), the
network is sparse whenever pua > 1. Where g is expected number of nodes in an

edge. For completeness, we restate the argument in the following.

We already established that (S"—a)% < S, < ( Sf,s)ﬁ' Reversing the relationship
of number of nodes n and total degree .S,,, let m be the total degree and N,, be the
number of nodes until we generated m unary edges, we shall obtain the result that
m* ¢ < N,, < m® as n — oo. Then for arbitrary distribution v with mean p on the
number of nodes in each edge, the number of nodes v(&,,) is a random subsequence of
(N,,,) with indices ky, ko, ... where ky = "7 | k; and &; 1.i.d from v. Then v(&,) = N,
is bounded by k%S, and k$7°S,_. as n — oo. Then as % — p almost surely by
law of large numbers, we shall have (un)* ¢ < Ni, < (un)®. Then in order to have

ms(En) _ 00, then since m,(&,) — p we will have

sparsity, we need liminf,, %v(é’n)
Llpn)re=9S, . < %U(Sn)m*(gn) < L(pn)#*S,. Thus &, is sparse when pa > 1 as € is

arbitrary small.

C.2 Additional simulation results for the estimation in Chap-

ter IV

By comparing the simulation results for a = 0.3,0.5,0.7 and # = 0,10, we can
conclude that it is more difficult to obtain accurate estimates and valid standard error
estimates for 8 from the observed fisher information when « is small and 3 is small.
One explanation for this phenomena is that when « is small and £ is small, there
number of new nodes joining the network is small, and is thus harder to estimate the

covariates effects.
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mean(n,.qes) mean(&) mean(ds) coverage invalid
2500 375.6 0.685 0.061 0.950  0.000
5000 585.5 0.688 0.042 1.000  0.000
10000 925.1 0.696 0.030 1.000  0.000
mean(nnodes) mean(f;) mean(dg ) coverage invalid
2500 375.6 1.013 0.178 0.975  0.000
5000 585.5 1.007 0.132 0.950  0.000
10000 925.1 1.008 0.099 0.975  0.000
mean (Npoges) mean(fs) mean(dg,) coverage invalid
2500 375.6 -1.014 0.276 1.000  0.000
5000 585.5 -1.017 0.194 1.000  0.000
10000 925.1 -1.014 0.143 1.000  0.000
mean (fpoges) mean(d) mean(gy) coverage invalid
2500 375.6  12.208 5.965 1.000  0.000
5000 585.5 12.188 5.369 1.000  0.000
10000 925.1 11.800 4.944 1.000  0.000
Table C.1: Estimation when true o = 0.7,0 = 10
mean(N,eqes) mean(&) mean(Gs) coverage invalid
2500 85.5 0.446 0.088 0.900  0.050
5000 121.3 0.465 0.068 0.900  0.025
10000 174.6 0.484 0.051 0.925  0.000
mean (Npoges) mean(f;) mean(o 5,) coverage invalid
2500 85.5 1.019 0.473 0.725  0.225
5000 121.3 0.990 0.372 0.825  0.150
10000 174.6 1.005 0.262 0.900  0.075
mean (Npoges) mean(fs) mean(dz,) coverage invalid
2500 85.5 -1.048 0.706 0.775  0.225
5000 121.3 -1.014 0.585 0.800  0.175
10000 174.6 -0.998 0.368 0.925  0.025
mean(nyedes) mean(d) mean(d;) coverage invalid
2500 85.5 1.251 1.957 1.000  0.000
5000 121.3 1.006 1.752 1.000  0.000
10000 174.6 0.750 1.578 1.000  0.000

Table C.2: Estimation when true a = 0.5,60 =0
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mean(n,.qes) mean(&) mean(ds) coverage invalid
2500 38.2 0.231 0.109 0.925  0.025
5000 47.8 0.243 0.085 0.950  0.000
10000 60.9 0.267 0.071 0.950  0.000
mean(nnodes) mean(f;) mean(dg ) coverage invalid
2500 38.2 0.970 1.453 0.500  0.450
5000 47.8 1.041 0.502 0.525  0.425
10000 60.9 1.004 0.727 0.625  0.350
mean (Npoges) mean(fs) mean(dg,) coverage invalid
2500 38.2 -0.930 1.676 0.450  0.450
5000 47.8 -0.987 0.715 0.350  0.550
10000 60.9 -0.942 0.854 0.525  0.450
mean (fpoges) mean(d) mean(gy) coverage invalid
2500 38.2 1.030 1.663 0.975  0.025
5000 47.8 0.938 1.499 1.000  0.000
10000 60.9 0.710 1.379 1.000  0.000
Table C.3: Estimation when true a = 0.3, =0
mean(N,eqes) mean(&) mean(Gs) coverage invalid
2500 193.4 0.665 0.072 0.900  0.050
5000 305.8 0.676 0.050 0.900  0.025
10000 485.9 0.685 0.037 0.875  0.000
mean (Npoges) mean(f;) mean(o 5,) coverage invalid
2500 193.4 1.018 0.268 0.925  0.075
5000 305.8 1.007 0.199 0.950  0.025
10000 485.9 1.016 0.143 1.000  0.000
mean (Npoges) mean(fs) mean(dz,) coverage invalid
2500 1934 -1.021 0.382 0.900  0.075
5000 305.8 -1.006 0.265 0.975  0.025
10000 485.9 -1.007 0.188 1.000  0.000
mean(nyedes) mean(d) mean(d;) coverage invalid
2500 193.4 1.521 2.290 0.950  0.050
5000 305.8 1.372 2.057 1.000  0.000
10000 485.9 1.256 1.942 1.000  0.000

Table C.4: Estimation when true a = 0.7,60 =0
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