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Abstract

Motivated by the analysis of genetical genomic data, we consider the problem of estimating high-
dimensional sparse precision matrix adjusting for possibly a large number of covariates, where the
covariates can affect the mean value of the random vector. We develop a two-stage estimation
procedure to first identify the relevant covariates that affect the means by a joint ¢; penalization.
The estimated regression coefficients are then used to estimate the mean values in a multivariate
sub-Gaussian model in order to estimate the sparse precision matrix through a ¢;-penalized log-
determinant Bregman divergence. Under the multivariate normal assumption, the precision matrix
has the interpretation of a conditional Gaussian graphical model. We show that under some
regularity conditions, the estimates of the regression coefficients are consistent in element-wise
¢, norm, Frobenius norm and also spectral norm even when p > nand q > n. We also show that
with probability converging to one, the estimate of the precision matrix correctly specifies the zero
pattern of the true precision matrix. We illustrate our theoretical results via simulations and
demonstrate that the method can lead to improved estimate of the precision matrix. We apply the
method to an analysis of a yeast genetical genomic data.

Keywords
Estimation bounds; Graphical Model; Model selection consistency; Oracle property

1. Introduction

Estimation of high-dimensional covariance/precision matrix has attracted a great deal of
interest in recent years [1, 2, 3, 4, 5, 6]. The problem is related to sparse Gaussian graphical
modeling where the precision matrix provides information on the conditional independency
among a large set of variables. Application of estimating the precision matrix includes
analysis of gene expression data, spectroscopic imaging, FMRI data, numerical weather
forecasting. Under the assumption of sparsity and some regularity conditions on the
underlying precision matrix, regularization methods have been proposed to estimate such
precision matrices. Some explicit rates of convergence of the resulting estimates have been
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obtained [1, 2, 7, 6]. Furthermore, [4] and [3] have studied the optimal convergence rate of
the estimates in Frobenius and operator norms, as well as the matrix ¢; norm.

Almost all current methods for precision matrix estimation or Gaussian graphical model
estimation assume that the random vector has zero or constant mean. However, in many real
applications, it is often important to adjust for the covariate effects on the mean of the
random vector in order to obtain more precise and interpretable estimate of the precision
matrix. One such example is related to analysis of genetical genomic data, where we have
both high dimensional genetic marker data and high dimensional gene expression data
measured on the same set of samples in a segregation population. One important goal is to
study the conditional independency structure among a set of genes at the expression level.
This is related to estimating the precision matrix when the data are assumed to be normally
distributed. However, it is now known that genetic marker data can affect the mean gene
expression levels for many genes [8]. It is therefore important to adjust for the marker
effects on gene expression when the conditional independency structure is studied.

In this paper, we consider the problem of adjusting for high-dimensional covariates in
precision matrix estimation by ¢;-penalization. It can be formulated as the sparse
multivariate regression with correlated errors. The model has both high dimensional
regression coefficient matrix and high dimensional covariance matrix. Estimation of such
multivariate regressions with correlated errors have been studied in literature. [9] focused on
estimating the regression coefficient matrix and presented several algorithms based on ¢;
penalization. However, no theoretical results were provided. [10] developed an estimation
procedure that iteratively estimates the regression coefficients and the precision matrix
based on ¢;-penalization. They provided asymptotic results on estimation bounds and
consistency. However, the computation is quite intensive.

We propose a two-stage ¢; penalization procedure that first jointly estimates the multiple
regression coefficients to obtain a sparse estimation of the regression coefficient matrix. We
extend the results of [11] on sharp recovery and convergence rate for sparsity in single
regression to multiple regression setting. The estimates of the regression coefficients are
then used to adjust for the means in estimating the precision matrix. Under the assumption
of a matrix version of the irrepresentable condition [12, 11] on the covariate matrix as well
as a matrix version of the irrepresentable condition on the precision matrix, we obtain the
consistency results. We additionally obtain the explicit convergence rates for both the
estimates of the regression coefficient matrix and estimates of precision matrix in element-
wise £, norm, hence also in spectral and Frobenius norms. The theoretical property of our
estimates depends on the method of primal dual witness construction [11, 5]. If the primal-
dual witness construction succeeds, it acts as a witness to the fact that the solution to the
restricted problem is equivalent to the solution to the original problem. When further
conditions on the minimum values of the true coefficient matrix and the precision matrix are
assumed, we also establish the sign consistency results for the estimates.

2. Model and notation

Consider a random vector Y € RP and a deterministic covariate vector X € RY, we assume
that

Y=T'X+e, 1)

where T is the p x q regression coefficient matrix, € is a mean-zero error vector and is
assumed to distribute as a sub-Gaussian vector with covariance matrix £ = ©~1 and

precision matrix ©. Specifically, we assume that for each &l in € = (¢1, ..., &P), &/ \/ 25 is
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sub-Gaussian with parameter o. A zero-mean random variable Z is sub-Gaussian if there
exists a constant o € (0, oo) such that E[exp(tZ)] < exp(c?t?/2), for all t € R. By Chernoff
bound, this upper bound on the moment generating function implies a two-sided tail bound
of the form pr(|Z| > 2) < 2 exp(-Z2/(202)). If every element in the vector ¢ is sub-Gaussian,
we call the vector & sub-Gaussian.

Given n independent and identically distributed observations of a random vector (Y |X), we
propose to estimate the regression coefficient matrix I" and precision matrix © in model (1)
in a two-step ¢; penalization procedure. To simplify the problem, we assume the X; are fixed
observations for i = 1, ---, n. Denote X = (Xq, -+, X)) " = (X, ---, X(@) as the design matrix.

Denote W=(e{ ,--- sT)T as the realized noise matrix and Y = (Yy, ---, Y;) . We further

ytn
n T T n T
denote Cx=X"X/n=) " XiX; /n,Cy =Y X/n=)"" Y;X]/nand
T n T
C,=Y'Y/n=)  Vi¥'/n,

We first introduce notation related to vector and matrix norms. We use the notation A > 0
for the positive definiteness of matrix A. We denote A = vec(A) as the vectorization of an
arbitrary matrix A. Define [|Ally = ¥ IAjj | as the element-wise ¢; norm for a matrix A and
IAllL,0ff = Yizj |Aj] as the off-diagonal ¢, norm of matrix A. We denote [|Al|, = max;j |Ajjl

p
and |[|Alll o =maxi=1,.. 7PZ]-:1|A@'| as the element-wise ¢, norm and the matrix £,, norm
of a matrix A, respectively. Furthermore, we use ||Al| as the Frobenius norm, which is the
square-root of the sum of the squares of the entries of A, and ||Al|, as the spectral norm,
which is the largest singular value of A. Finally, we use I'*, ¥* and ©* to denote the true
matrix parameters in model (1), while T, > and © as their estimates.

As commonly used in Gaussian graphical model, we similarly relate the nonzero elements of
the precision matrix X* to the edges between two variables, and define the support of the
precision matrix as

E(@*) = {27] €1, ,p)‘i ij’@:j * 0}7

and the maximum degree or row cardinality of ©* as

dy = max e pleg#0}.

)

Similarly, for the regression coefficient matrix, let T(I'*) be the support of a matrix I'*,
defined as

T(I) = { (i, j):TF; # 0,wherei € (1, ,p),j € (1, ,9)}.
Also define T'(i) := {j:T;; # 0,j=(1,--- ,q)}, which is the support of the regression
coefficients for the ith variable. We define the maximum degree or row cardinality of I'* as

dg = max Hje{l,--- ;a3 ;t()}‘

=1
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which corresponds to the maximum number of non-zeros in any row of I'*. Denote the
cardinality of T(I'*) as k, = [T(I'*)|. Finally, we define the extended sign matrix of I'* as

+1, if I'}>0
Sy (Ty) =49 -1, if TI};<0
0, if I}=0.

3. Two-stage Penalized log-Determinant Bregman Divergence Estimation

We propose to develop a two-stage penalized estimation procedure for estimating the
regression coefficient matrix I" and the precision matrix ©, where in the first stage, we
estimate I" through a penalized joint least square estimation and in the second stage, we
estimate © by minimizing a penalized log-determinant Bregman divergence after plugging
in the regression coefficient estimates. This algorithm can be summarized as the following:

Step 1. Estimate I by minimizing a joint penalized residual sum of squares,

N 1 &
P=arg min | =3 tr{(¥i =TX:)(Yi =TX:) "pnlTll1 | @
1=1

where pp, is a tuning parameter.

Step 2. Compute

1& R AT
:EZ(Yi -I'X;)(Y; -T'X;) . 3

Step 3. Solve the optimization problem,

Op=argmin{tr(5;0) ~ log det@+A,[O] e, (o

where A, is a tuning parameter.
Step 4. Output the solution (Ff@f).

Note that in Step 1, we ignore the correlation among the Y variables when estimating the
multiple regression coefficients. [9] showed that only when the correlation of the errors is

high, incorporation of of such an dependency can lead to increased efficiency in estimating
I'. Theorem 1 in the next section shows that the maximum estimation error is controlled in a
certain rate. The estimate X-'in Step 2 is a plug-in estimate based on the estimated residuals.
This leads to our two-stage estimate of the precision matrix ©in Step 3, formulated as the
#,-penalized log-determinant divergence problem [5]. Efficient coordinate descent algorithm
can be applied to implement the optimization problems in Step 1 and Step 3 [13]. The tuning
parameters can be chosen based on the BIC. The convergent rate in element-wise £, norm

of this estimate is established in Theorem 2, followed by rates in other norms.

4. Theoretical properties

4.1. Estimation bound and sign consistency of r

Let T = T(I'™), T(i) and Cx be defined as above and denote I, as the identity matrix of
dimension p. In addition, for any matrix A, let Ag be the submatrix with the row indices
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given in set Sand column indices given in set T. We first make several assumptions on the
covariate matrix X.

Assumption 1. Thereexistsay € (0, 1], such that

[I(Cx ® IP>T51T[(CX ®IP)T’T]71|”00 <l-=7

This is the matrix extension of the irrepresentable condition used in ¢; penalized regression
setting [12]. This assumption is equivalent to the irrepresentable assumption for Lasso for
each of the p components of the response, i.e., [[I(Cx) ) iy [(Cx) (i), )] Hlloo < 1 = v, for i
=1 ---, p. This can be further written as

SUDC1(Co ), €))L 1=

The assumption implies that the number of non-zero elements in each row of T" should be
less than n.

Assumption 2. There exists a constant Cpy, such that the largest eigenvalue

Amar ([(Cx ©1,),, 17 (Cx ®%),  [(Cx ®12),,]7") < Conaa 0)

This condition assumes an upper bound on the operator norm of the matrix [(Cx ®
11717 HCx ® £)77[(Cx ® Ip)17]7, which is a combination of the assumptions (26b) and
(26¢) in [11]. It is easy to check that this assumption holds if

Amas ((Cx ®%), )

M (Cxel),,)

— max-

Since Cx ® X is no longer a block diagonal matrix, we cannot obtain an equivalent
assumption for each of the p components of the response and then take the supreme over all
p components.

Assumption 3. For all n> 0, the largest eigenvalue of Cyx has a common upper bound Amax,
that is

)\max(cx) S Amax~
This is also commonly used assumption in sparse high dimensional regression analysis ([12]
and [11]).

Theorem 1. Suppose that the design matrix X satisfies the Assumptions (1) and (2) and X is
column-standardized such that

n Y2 max HX(j)H <1. o)
{1, 7P}JE{T i)}°

If the sequence of regularization parameters {pn} satisfies
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2 \/2maxiz:;;{1og(pn)+log(qn)} ®

Pn>—
Y n

then for some constant C; > 0, the following properties hold with probability greater than
1 — dexp(=Cinp?) — 1,
1. Theminimization of Step 1 of the algorithm has a unique solution [ € RPXAwithiits

support contained within the true support, i.e. T(I') C T(I'*). In addition, the
element-wise ¢, norm and the Frobenius norm have the following bounds

A

* —1 Y Cmaﬂ? L * T~ * ) *
T, =T5ll < pn {||{(CX ® 1), .} H‘oﬁi rm{zz}} = pu M (X, T,57), [0 =T < Vknpn M, (X, T, 5%).

2. If the minimum absol ute value of the regression coefficient matrix I'* on its support
is bounded below as [I™*|min > pnMn(X, T, £*), then " has the correct signed
support, i.e. Sy(T") = S(T'™).

Theorem 1 is an extension of the results for single regression of [11] to multiple regressions
when we simultaneously estimate the regression coefficients of multiple regressions. A
lower bound on the minimum absolute value of elements of I'* is required for sign
consistency. Such an estimation bound on the regression coefficient matrix is required to
establish the theoretical property of O~

4.2. Estimation bound and sign consistency of [c)

We next present results on the estimate of the precision matrix o= @1:5 Define O* = 0* 1 ®
©*~1 which is the Hessian of the log-determinant objective function respect to ©* [5].

Since k), 1,m)y=Ccov{e ek, €15m}, it can be viewed as an edge-based counterpart to the
usual covariance matrix ¥* [5]. Let S©*) = {E(0*) U {(1, 1), ---, (p, p)} } be the
augmented set including the diagonals. With slight abuse of notation, we also use Sand §° to
denote S©*) and its complement. We further define

14
Ky = H\Z*Illof(mgXZIE}}I%
=1

as the matrix ¢, norm of the true covariance matrix ¥*, and

%\ — *— *— -1
Koo = ||(%) M =ll(e w01, )|

oo’

Before we present the theorem on @ffwe need one assumption on the Heissian matrix Q*,

Assumption 4. Thereexistsan a € (0, 1], such that

* * \—1
H|Qscs(st) ‘HOO S 1—a

This assumption is the mutual incoherence or irrepresentable condition introduced in [5],
which controls the influence of the non-edge terms on the edge-based terms.

J Multivar Anal. Author manuscript; available in PMC 2014 April 01.
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Define 0¢(n, pp) : \/ (logd+7 Ingn)/ (Cin) for some © > 2, where

C,=[128(1+40?) maxl{Z“} ] ! We then have the following main theorem on the
estimation error bound and edge selection.

Theorem 2. Under the model of Theorem 1 and additional Assumptions (3) and (4), assume
that € is a sub-Gaussian random vector with parameter o2. Let I be the estimate of I" from
Sep 1 of two-stage procedure and @r be the unique solution in Sep 3 of the procedure, that
is

A

O = rgm;n {tr(@Z ) — log det@+)‘n||®H1,off}’

where Zfis defined in (3). Suppose that d, in I'* satisfies the following upper bound

g logq” Cc* \/—
dy< x 2 (logd+rlogp,)+1} — 1/ ,
’ 2A[TL<X’ T’ E*) \% Alnax \/logpn+logqn |: \/{ logqn n( oga+Tlogp )+ } :|

*_ 2
where € =4(1+407)(1 = \/2/7) ang tuning parameter p,, satisfies

z\/Zmaxl{Z “Hog(pngn) <pi< 1-— \/2/7 ]0g4+710gpn

Y n " CyMy (X, T, %) Amaxd Cyn

where C? is some constant. Choosing the regularization parameter

Aa=(8/)8 5(n, p7,).
If the sample size exceeds the lower bound

8 2
n>2(]0g4—|—7’10gpn)max{C’:zd%(l—i—a) ,1}, 9)

where € =48(1+40%)max; {=}; Jmax{ Ks Ko+, Ke. K. }, then with probability greater
than

1- — 8exp(—Cinp;,) — 2exp(—=Cynpl) — 1,

T*—2
n

where
. CoyM, (X, T, 5*)? Aaxp2d2 /Cont
T'=7|1-— 2,
Vlogd+rlogp,
we have:

1. Theestimate @E “satisfies the element-wise ¢,,-bound:

J Multivar Anal. Author manuscript; available in PMC 2014 April 01.



1duasnuey Joyiny vd-HIN 1duasnuey Joyiny vd-HIN

1duasnuey Joyiny vd-HIN

Page 8

A [logd+rlogp,
167 — 0%, < {16 \/5(1+402)(1+8a—1)m?x{2;;}1{m} W#.

2. Theedge set E(@fis a subset of the true edge set E(©*) and includes all edges (i, j)
with

07;|>{16 V2(1+40?)(1+8a ™" Jmax{%};} Ko- } v/ (logd+7logp,, ) /n.

The proof of this theorem is based on the primal-dual witness method used in [5]. The key
difference between our approach and that of [5] is the result on controlling the sampling

noise. Define U := 5= ©*, where Sp=y . (Vi = TX;)(V; — X)) /n. our proof is
mainly on the control of ||U||,. As part of the proof of this theorem, a new result on
controlling the sampling noise in our setting is given as Lemma 2 in the Appendix, taking
into account that T has to be estimated. [5] on the other hand considered the model with zero

mean and only has to consider the noise control for Z:;liniT/n — X" Theorem 2
indicates that we have the same bound on the element-wise ¢, norm of the discrepancy
between the estimate and the truth as that in [5], but with a slower convergence probability,
which is the price we pay for estimating T

Based on the result on of the element-wise ., norm bound, we can get the results on
Frobenius and spectral norm bounds. Denote s, = |E(©%*)] as the total number of off-diagonal
non-zeros in ©*. We have following corollary:

Corollary 1 (Rates in Frobenius and spectral norm). Under the same assumptions as

Theorem 2, with probability at least 1 — 4/p], 2 — Sexp(—Cyinp?) — 2exp(—Canp?), the
estimator ©psatisfies

. . 8 (Sn+pn)(logd+Tlogp,,)
[0 —©7| < {QKQ*(HE)}\/ oo :
A " 8 , log4+7logp,
0p — O], < {2KQ*(1+E)}HHH( /S +Pn,d1) %,

-1
where €, =[128(1+407) "max; {35 }%]

Our final theoretical result is on sign consistency, which requires a lower bound on the

minimum value of ©*. Define fmin := min,, . .. |©;;] and the sign recovery event

AM(0,0%) = {sign(0;;)=sign(0};), V(i, j) € E(©")}. We have the following theorem on
sign consistency:

Theorem 3. Under the same conditions as in Theorem 2, suppose that the sample size
satisfies the lower bound

8

2 2
_ 8
n>2(logd+Tlogp, )max {ZKS%* (1—}—;) 02 C2d31+=2) 1} ,

(6]
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then the estimator is model selection sign consistent with high probability,

pr(#(65,0%)) > 1~ 4/p] 2 — Bexp(~Crnp) — 2exp(~Cang?) — 1.

5. Monte Carlo simulations

5.1. Models for comparisons and generation of data

We present results from Monte Carlo simulations to examine the performance of the
proposed two-stage estimates. We simulated data to mimic genetical genomic data, where
both binary genetic marker data and continuous gene expression data are simulated. We
compare our estimate with several other procedures in terms of estimating the precision
matrix and neighborhood selection, including the standard Gaussian graphical model
implemented as GLASSO [13] using only the gene expression data, a procedure that
iteratively updates the regression coefficient matrix and the precision matrix [9, 10] and a
neighbor-based graphical model selection procedure of [14], where each gene is regressed
on other genes and also the genetic markers using the ¢; regularized regression, and a link is
defined between gene i and j if gene i is selected for gene j and gene j is also selected by
gene i. Note that in our setting, the neighbor-based procedure does not provide an estimate
of the precision matrix. For each simulated data set, we chose the tuning parameters p and A
based on the BIC.

To compare the performance of different estimators for the precision matrix, we use the
quadratic loss function LOSS(©, ©) = tr(©716 - 1)2, where © is an estimate of the true
precision matrix ©. We also compare ||Al|oo, [|Allloos IAll2 @and ||Allg, where A =© — © is the
difference between the true precision matrix and its estimate. In order to compare how
different methods recover the true graphical structures, we consider the specificity (SPE),
sensitivity (SEN) and Matthews correlation coefficient (MCC) scores, which are defined as

SPE=TN/(TN+FP), SEN=TP/(TP+FN),

and

MCC=(TP x TN — FP x FN)/{(TP+FP)(TP+FN)(TN+FP)(TN+FN)},

where TP, TN, FP and FN are the numbers of true positives, true negatives, false positives
and false negatives in identifying the non-zero elements in the precision matrix. Here we
consider the non-zero entry in a sparse precision matrix as “positive.”

In the following simulations, we consider a general sparse precision matrix, where we
randomly generate a link (i.e., non-zero elements in the precision matrix, indicated by &j;)
between variables i and j with a success probability proportional to 1/p. Similar to the
simulation setup of Li and Gui [15], Fan et al. [16] and Peng et al. [17], for each link, the
corresponding entry in the precision matrix is generated uniformly over [-1, —0.5]U[0.5, 1].
Then for each row, every entry except the diagonal one is divided by the sum of the absolute
value of the off-diagonal entries multiplied by 1.5. Finally the matrix is symmetrized and the
diagonal entries are fixed at 1. To generate the p x g coefficient matrix I" = (yjj), we first
generated a p x g sparse indicator matrix (8j), where §j; = 1 with a probability proportional
to 1/q. If &;j = 1, we generated yjj from Unif ([uy, 1] U [=1, =vp]), where vy, is the minimum
absolute non-zero value of © generated.

J Multivar Anal. Author manuscript; available in PMC 2014 April 01.
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After ' and © were generated, we generated the marker genotypes X = (Xy, -+, Xg) by
assuming X; ~ Bernoulli(1, 1/2), fori =1, ---, g. Finally, given X, we generated Y the
multivariate normal distribution Y |[X ~ #TX, X). For a given model and a given simulation,
we generated a data set of n independent and identically distributed random vectors (X, ).
The simulations were repeated 50 times.

5.2. Simulation results

We first consider the setting when the sample size n is larger than the number of genes p and
the number of genetic markers g. We simulated data from three models with different values
of p, g (See Table 1 Model 1 — Model 3) and present the simulation results in Table 2. We
observe that the two-stage procedure performs very similarly to the iterative procedure.
Clearly, the two-stage procedure and the iterative procedure provide much improved
estimates of the precision matrix over the Gaussian graphical model for all three models
considered in all measurements. This is expected since the Gaussian graphical model
assumes a constant mean of the multivariate vector, which is a misspecified model. In
addition, the two-stage procedure resulted in higher sensitivities, specificities and MCC than
the Gaussian graphical model and the neighbor-based method. We observed that the
Gaussian graphical model often resulted in much denser graphs than the real graphs. This is
partially due to the fact that some of the links identified by Gaussian graphical model can be
explained by shared common genetic variants. By assuming constant means, in order to
compensate for the model misspecification, the Gaussian graphical tends to identify many
non-zero elements in the precision matrix. The results indicate that by adjusting the effects
of the covariates on the means, we can reduce both false positives and false negatives in
identifying the non-zero elements of the precision matrix. The neighbor-based selection
procedure using multiple LASSO accounts for the genetic effects in modeling the
relationship among the genes. It performed better than the Gaussian graphical in graph
structure selection, but worse than the two-stage procedure. This procedure, however, did
not provide an estimate of the precision matrix.

We next consider the setting when p > nand simulated data from three models with different
values of n, p and q (see Table 1 Model 4 — Model 6). Note that for all three models, the
graph structure is very sparse due to the large number of genes considered. The
performances over 50 replications are reported in Table 2 for the optimal tuning parameters
chosen by the BIC. For all three models, we observed much improved estimates of the
precision matrix from the proposed two-stage procedure as reflected by smaller norms of the
difference between the true and estimated precision matrices. In terms of graph structure
selection, in general, we observe that when p is larger than the sample size, the sensitivities
from all four procedures are much lower than the settings when the sample size is larger.
This indicates that recovering the graph structure in a high-dimensional setting is
statistically difficult. However, the specificities are in general very high, agreeing with our
theoretical result of the estimates.

Finally, Table 3 presents the comparison of the estimates of " of three different procedures.
Overall, we observe no differences in estimates of " from the two-stage and the iterative
procedures, both perform better than the neighbor-based procedure.

6. Real data analysis

To demonstrate the proposed method, we present results from the analysis of a data set
generated by [18], where 112 yeast segregants, one from each tetrad, were grown from a
cross involving parental strains BY4716 and wild isolate RM11-1A and gene expression
levels of 6,216 genes were measured. These 112 segregants were individually genotyped at
2,956 marker positions throughout the genome. Since many of these markers are in high
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linkage disequilibrium, we combined the markers into 585 blocks where the markers within
a block differed by at most one sample. For each block, we chose the marker that had the
least number of missing values as the representative marker.

To demonstrate our methods, we focused our analysis on a set of genes of the protein-
protein interaction (PPI) network obtained from a previously compiled set by [19] combined
with protein physical interactions deposited in Munich information center for protein
sequences. We further selected 1,207 genes with variance greater than 0.05. Based on the
most recent yeast protein-protein interaction database BioGRID [20], there are a total of
7,619 links among these 1,207 genes. Our goal is to construct a conditional independent
network among these genes based on the sparse Gaussian graphical model adjusting for
possible genetic effects on gene expression levels.

Results from several different procedures are summarized in Table 4. We observe that the
neighbor-based method resulted in sparsest graph and the standard Gaussian graphical
model without adjusting for the effects of genetic markers resulted in the densest graph, and
the two-stage procedure was in between. A summary of the degrees of the graphs estimated
by these three procedures is given in Table 4. We observe that the standard Gaussian
graphical model gave a much denser graph than the other two procedures, agreeing with
what we observed in simulation studies. The Gaussian graphical selected a lot more links
than the other two methods, among the links that were identified by the Gaussian graphical
model only, 476 pairs are associated with at least one common genetic marker based on the
two-stage procedure, further explaining that some of the links identified by gene expression
data alone can be due to shared comment genetic variants. The neighbor-based selection
procedure identified only 1,917 edges, out of which 1880 were identified by the two-stage
procedure and 1,916 were identified by the graphical model. There was a common set of
1749 links that were identified by all three procedures.

If we treat the PPI of the BioGRID database as the true network among these genes, the true
positive rate from the two-stage procedure, the Gaussian graphical model and the neighbor-
based selection procedure was 0.068, 0.071 and 0.019, respectively, and the false positive
rate was 0.018, 0.026 and 0.0025, respectively. The reason for having low true positive rates
is that many of the protein-protein interactions cannot be reflected at the gene expression
level. Figure 1 (a) shows the histogram of the correlations of genes that are linked on the
BioGRID PPI network, indicating that many linked gene pairs have very small marginal
correlations. The Gaussian graphical models are not able to recover these links. Figure 1
plots (b) — (d) show the marginal correlations of the gene pairs that were identified by the
two-stage procedure, the Gaussian graphical model and the neighbor-based procedure,
clearly indicating that the linked genes identified by the two-stage procedure have higher
marginal correlations. In contrast, some linked genes identified by the Gaussian graphical
model have quite small marginal correlations.

7. Discussion

The proposed two-stage procedure is computationally efficient through coordinate descent
algorithm and can be applied to high dimensional settings. Our simulation results show that
this two-stage procedure performs very similarly to the iterative procedure of [9, 10]. To
ensure model selection consistency and to derive the estimation bounds, our main theoretical
assumption is an irrepresentable or mutual incoherence condition on both the covariates
matrix and the true precision matrix. These conditions are similar to those required for
model selection consistency of the LASSO or precision matrix estimation. Compared to the
asymptotic results in [10], the results in this paper provide more explicit bounds in different
matrix norms and present conditions for correct sign support. Our theoretical results on the
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estimate of the precision matrix parallel to those in [5]. However, the proofs are more
difficult since the estimation biases of the regression coefficients have to be accounted for
when studying the properties of the estimate of the precision matrix. This is achieved by
proving an important lemma on control of sampling noise.

Partially due to computational consideration, we used the ¢;-penalization to obtain sparse
results for both regression coefficient matrix and the precision matrix. However, other non-
convex penalty functions can be applied in our two-stage algorithm, although
computationally the optimizations are more challenging. Alternatively, one can extend the
Dantzig selector [21] to estimate the regression coefficient matrix and the constrained ¢;
minimization [22] to estimate the precision matrix. It would be interesting to compare the
performances of these different approaches. Finally, we can also consider to impose low-
rank sparsity in stage 1 of the estimation using a penalty proportional to the rank of T" [23].
This approach yields a closed form solution and different rates of convergence. It is
interesting to compare these alternatives with the proposed approach in this paper.
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We present the proofs of the theorems in this Appendix. Proof of Theorem 1 extends that of
[11] to multiple regressions and coefficient matrix settings. The key of the proof of Theorem
2 is a lemma on control of sampling noise, which we present detailed proof. Using this
lemma, the proof of Theorem 2 is mainly based on the technique of primal-dual witness
method [5].

Proof of Theorem 1.

From equation (2) and the model Y; = I'*X;+¢;, the estimation equation becomes

1
(T -0, — ETVTX—i—pnB:O,

where B is the sub-differential of [|T'[|;, defined as Bjj = sign(l'y;) if T'jj # 0 and € [-1, 1], if
[jj = 0. With these definitions, we have the following lemma

Lemma 1. (a) A matrix F:G RP*A s optimal to the ¢; penalization problem (2) if and only if
there exists an element B of the sub-differential 0||T"||; such that

A

1 .
(' —-1%)C, — =W T X+p,B=0.
n

(b) Suppose that the sub-different matrix satisfies the strict dual feasibility condition |B{| <1
for all (i, j) ¢ T(I'). Then any optimal solutione I to the ¢; penalization problem (2)
satisfiese Tjj; = 0 for all (i, j) ¢ T(T).

(c) Under the condition of part (b), if the |T(FﬂX|T(F)] matrix (Cx®lp)(r),m(ry isinvertible,
then T is the unique optimal solution of the ¢; penalization problem (2).
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Similar technique as in [11] can be used to prove this Lemma. From Lemma 1, we know that
strict dual feasibility conditions are sufficient to ensure the uniqueness of T". We construct
the primal-dual witness solution (T, B) as follows:

a. First, we determine the matrix Fby solving the restricted LASSO problem

_ .
['=arg min {—> tr{(V; - TX;)(Y; - TX;) }+pa|Tl 1} (1)
T pe=0 2”i:1

b. Second, we choose B{as an element of the sub-differential of the regularizer || - ||1,
evaluated at T".

c. Third, wesete B{c to satisfy the zero sub-differential condition (.1), and check
whether or not the dual feasibility condition Bjj < 1 for all (i, j) € T¢ s satisfied. To
ensure the uniqueness, we check for strict dual feasibility Bj; < 1 for all (i, j) € T

d. Fourth, we check whether the sign consistency condition BT:sign(F;) is satisfied.

PROOF OF THEOREM 1. From the primal-dual witness construction, denote A = r-r*
where T is the solution to (.1) and I'* is the true parameter. The equation (.1) can be
rewritten as:

_ 1 -
(Cy®I,) A, — g(XT ® ), WT+pnB,=0, (2)

T,T

— 1 _— =
(Cx®1I,) , Ar— E(XT ® 1) . WitppB,.=0. (3

c.T T

Since A;c =0, in order to establish strict dual feasibility, we need to check whether
1B

oo <L From (.2), we have

_ 1 . —
A=lCy @ L), 17X @L), WT —p,B,).

substituting this into (.3) leads to

1 BT T
BTc: - Z(Cx ® II’)T&T[(CX ® IP)T’T] [E(X X IP)T)AH" - pTLBT]

+HCx @1, [(Cx®L) 1'B,

1 1 B (4)
e ), (L, Gxen) (Cool),, (e, }
xWTHCy @1,), [(Cy @), 7 By=(D)+(ID).

For the second term (1) of (.4), from the Assumption (1) and HETC | < 1, we have

H(CX ®IP)TC,T[(CX ®Ip) T]_léTHOO<1 -7

T,

From the sub-Gaussian (sG for short) distribution assumption on e, W T ~sG(0, I,, ® ¥*).
Denote the projection matrix as
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1 _
= Inp—(;X ® Ip) T[(Cx ® IP)T,T] 1(XT ® IP)T__ = Inp—A.

II
(CX ®IP)T,T

Choosing a particular element (j, i) in the first term (1) of (.4),

(X9 @ &) (I~ AT

with W T~sG(0, I,, ® X*) and e is ith row of identity matrix I, then

. _
o KT @el) Ty = AT G0, ).

where using the fact that I, — Ais a projection matrix and the condition (7) in the theorem,
we have
0’(23‘,1‘) ) 7 (X(J ®e;)(—7np
- A)( @ E7) (Inp

1 ) ) 1 1
_ (4) V< = (xWT x () Ty *
XD @) < o m(XOTXD) @ (%) < 52 < L ymax(D))

By applying the Chernoff bound, we have,

212
) np,t
pr (m?XJG%aX (@) ]Z)‘ 2 1) < 2(pndn = kn)exp{—m}7

where (1)(j,;) is the (j, i)th element in the first term (1) in (.4) and ky, is the number of nonzero
elements in the true parameter I'*. Setting t = /2 yields

np?n?

< 26Xp{ W

pr(max max @y +og(Pngn — kn)}-

Putting together the pieces and using our choice (8) of p,, we have

(| Brell o> = 3) < 2exp(—einpl) = 0,

for some constant ¢;. So from Lemma 1, the estimated support T(i“fis contained in the
support T hence in the true support T*(I'*) with probability at least 1 — 2exp(—cin02).

Next we establish the ., bounds, from (.4) we know

J Multivar Anal. Author manuscript; available in PMC 2014 April 01.



1duasnuey Joyiny vd-HIN 1duasnuey Joyiny vd-HIN

1duasnuey Joyiny vd-HIN

Yinand Li

Page 15

J— A

x 1l — =
Ky = (-1, =((Cy 0 1), (X T @1,), WT - 0,5,

where BTAis in the sub-differential of Hl“ﬂl. So

— _ 1 —
Al < NGy @ L), JHXT ® L), ~WT

T,

|_tenllll(Cx @ 1)

-1
wrl

Note that the second term in (.4) is a fixed term. Since W T~sG(0, I,, ® ¥*), then

_ 1
[(Cx @ L), ] (X @), ~TWT~sG(0,9),

where
1
n2

=[Oy 01),, I (C o), [(C 0L), I

Q= e

[(Cx @), ] (XT L), (LeS)(XeL) [(Cfel)

T, T

Define the first term in (.4) as &, then the (j, i)-th element of £ where j € T(i) is distributed as
sub-Gaussian with parameter o2, that is & jy ~ SG(0, 02), with 02 < 1/NCax, Where Cray is
defined in the Assumption 2. Again from Chernoff bound,

2

( €l >) < 2exp(— - —+logks)
pr mfmxj%l:,é‘g) (4,3) < 2exp 20 ogk,).

max

Setting t=pn"Y/2 \/ Cmax/maxi{X};}, then nt? /2C .y )=np2~? /(8max,; {5 }). Since py

satisfies (8), np2+%/(8max;{X};})>log(pngn) >log(k,). SO

§G,i)|>Pn/2 \/ Cimax/max;{X};}) vanishes at the rate at least

2exp(—canp?), Where ¢ is a constant. Overall, we conclude that

. . y Cnax -1
DT <p, L, [|—Zmax C.eI
P -1l <0 {2\/mm{zz}+ll[< &1, |||oo}

with probability greater than 1 — 4exp(—Cynp? ) where Cy is a constant (for example C; can
be chosen as min{cy, c,}). Thus assertion (1) in Theorem 1 is proved and the (2) directly
follows when (1) is proved. Thus complete the proof of Theorem 1.

pr(max;max; .,

Proof of Theorem 2:

We define
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M T E)=(Ck © ), 7+ e

and Cyax IS the constant in Assumption 2. Define U := Zfﬁ— >*, where

Sp Z (Y- XY = TX,) /nour proof is mainly on the control of |U]|,, which is
the major dlfference between our Theorem 2 and Theorem 1 in [5]. We state this noise
control result in the following lemma:

Lemma 2 (Control of Sampling Noise). Under the assumptions that log p,, = o(n),
logg,=o( v/n), dp = 0(0p) and furthermore, for some real number © > 2,

7 logg,, %
do< X \/2n(logd+7logp,)+1] — 1 ¢,
2= 2M,, (X, T, %*) v/ Amax | logpp+loggn {\/[logqn n(logd-+rlogpn)+1] }

*_ 2
where € =4(1+40%)(1 = \/2/7) gnq Amax IS the constant in Assumption 3 and o isthe
parameter in the tail condition on &;. Choose a constant C, > 1, such that

gl | loggn
Cy>1+ . (5
g ]\In(Xa Ta E*) V Amade logpn+10gQH ( )

Assume the conditionsin Theorem 1 are satisfied and in addition to the tuning parameter pp,
satisfying condition (8), py, also satisfies

R 1— /2 /7‘ 10g4+710gpn
" O My (X, T, 5%) Appaxd Cin

-1
where C,.=| 128(1—}—402)2111&)(1-{2;}2] . Under this condition, denote

. { CoM, (X, T, E*) Amaxp2d3 /O, n]
=11 — 2,
vl1ogd+Ttlogp,

then

log4+T7logpy, 4
r (HU”OO S = &P ) < pT*_g+8exp{—Cmpi}+2exp{—cznpi},

where C; and C, are constants.

PROOF OF LEMMA 2. From the definition of U, we have

U:lWTW—(G*) +(O-TMC, ([ -1 — (-1 (= XTW) (IWTX)(f“—r*)T.

n n n

We want to bound the element-wise ¢, norm ||U|| .,
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[Vl < 10T — (@771
+ (0 - ey -1
I =T XTI

)T

1
+iG WTX)(T ) < =W — (97
[e'S) n oo

. O B
HIE =T @ (7 = T) [l lICx oo 2T = T XTW)|

Let /be the event that T(T) € T(I*) and [|(['; — T%)[|, < pn My (X, T, 5%). Then
pr(e/) > 1 — 4exp(—Cinp?). Under event
o, (0 =T)(XTW/n)={(W X/n)@L,} (['—T%)_ so

IE =) XTW|_=IGWTXen] T-T0,1 <[GW e (I IE-T),1,

[ee] =T o0

So under event ./

U] < TH+II4III,

where

Tlloo’

T oo

From Lemma 1 of [5] on sub-Gaussian tail condition, we have

52
r(I>6) < 4pexp{— ”
pr(1>0) < dpexp{ 128(1+402) maxz{z*}Q} 7

Since Amax(Cx) < Amax, then||Cy [|oo < Amax||I — T ||| because of [[| A® B [lloo < [l|Allloo
[IIBlllso- Then Il £ Amax(do|IT F*lloo)2 Under event ./ T(T C T(I'*)) and

I = Tl =ly — T2, < Ma(X,T.5%)ps. S0

pr(H>Amaxd%92(Pn)) <1-pr(«) < 4eXp{_Clnp’l2"L}'

Next we bound (111).We know under event .« H(F:F*)THOO < ppMp(X, T,Z*). We need

further bound each row’s ¢; normin [(WTX/n)®Ip].,T. Since WT X /n is a ppdn % 1 random
vector with mean zero and covariance matrix Cy ® >*/n, for certain index (i, j), the (i, j)-th

row in [(W'X/n) ® Ip] risle; (W'X/n) ® e] ,and g, g € RP are the simple base

functions for i, j = 1, -+, p. Since e] (WT X /n)=(I, ® ¢/ Y (W T X/n),e] (WT X/n) is with
mean zero and covariance matrix
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T 1 % 1 * *
(Iq ® e )(ECX Q% )(Iq ® ei):ECx ® Eii Zu X

. . T
The non-zero elements in [e] (W T X/n)] @ e/ isle: § (v X/, ®1 so

[e/ (WTX/n)]_ . is mean zero with covariance matrix —EZ(C ) and [|[[((WX/n) ®

T(3),T)

Io]. Tlll €quals the maximum value for all (i, j) pair, the £, norm of [e] (1 VTX/”)]

Obviously variables in vector [ (W X/n)]. are sub-Gaussian. In next lemma, we
bound the ¢; norm of such type of sub-Gaussian vectors.

Lemma 3. For anyj € {1, ---, p}, let T(j) be defined as before. Suppose that [T(j)| 2 1. If y €

RIT0) is a random vector with mean zero and covariance matrix ~ii(Cx ), 7, /™, and
every variableiny is sub-Gaussian. Then

nt?

2T ) P (5 A

pr(llylly>t) < 2|T(j)lexp{—

PROOF OF LEMMA 3: First we have:

t
c(lull )= (1 -+l 1) < o (111> 57 ) 0 (1 > 57 )
1 ( IT()] ) T()| T D3]

Note that yj is sub-Gaussian with parameter
E5(Cx ) pa/m < maxi {5} Amax/nVE € {1, -+, [T(j)[}and i € {1, -+, [T()[}. From
Chernoff bound,

nt? }
2|T(]) |2maXi{E;’ }Arna‘x 7

pr(lylly>t) < 2[T(j)[exp{-

which completes the proof.

Since f(x) = x exp{-a/x?} for some a > 0 is an increasing function of x and vie{l, -, ph |
T(j)| < dp, we have

nt?
VTX I t) < 2d - :
o (WG 0e8] 1 50 < et )

ST oo

1
If we choose t2=11\maxdgpi’v210gqn /(logpn-+loggn), we have

nt? np2y? logg,,

2d3max; {7 } Amax 8maxz{§] -} logp,+loggy,

From the choice of py, in (8), we can see
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npsy? /[8max{%;} (logp,+loggn )| >1,
SO

nt?
2d2max; {Z7; } Amax

>loggy,

and from the condition dy, = 0o(qy,), we know in (.8), the exponential part dominates and
converges to zero at some exponential rate. On the other hand the term on the exponential

shoulder is bounded by np2+?/[8max;{ % }|=Canp? for some constant
Cy>0(Cy="/[8max;{X}; }]). Denote for any event B, pr*,(B)=pr(B N ), then

1 1 Arna‘xlogq'ﬂ
Iy WX)®I >— | — 220 g < 2exp{ —Comnp? 1.
D ﬂf(n[<n/ JoL) Il >3 e 2pn) < 2exp{~Cymp?}

So

Amaxloggn 2 Amaxloggn 9
r (I | 20 o2 M (X, T, %) | < proy | 11> 4 | —2 00 o p2 M, (X, T, ©*
p ( \/logpn ogg, 2P ( )| < pro o r— ( )
1 1 | Apaxlogg
2/€) < “wWx)erI — | 22 v, of ©
+pr(#°) < proy <|||[(n ) ® p]A,T|”m>2 \/]ngnJrlqunv 2p >+pr( )

That is

Amaxloggn

logpn+loggn

fdepZJ\J"(X,T,Z*)> < Zexp{—C’gnpfl}+4exp{—C’1npi}, 9()

pr (III>

where C, is defined above and C; is defined in Theorem 1.

Denote

51(n,py)=1/(logd-+logp,)/(Cin),

—1 i
where C*:[128(1+402)2maxi{2;}2] . Define

a= ArnaXIqu” 7d2 Pngn (Xa T: E*)
v logp;,+loggn 5f (n,p])

and
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Ammaxd2M,, (X, T, 5%)? p2

= 6¢(n,pp)

So

Mo (X, T, 5%)* Amaxp? d3
5f (n,p})

a+p3

Y logg, Co M, (Xa T, E*)2Amaxp72zd% 2
x| 1+ < = <1—4/=,
]\In (Xa Ta E*) \% Amaxd2 1ngn+10gqn 5f(na p;) T

from the choice of C, in (.5) and inequality (.6). We have

pr (U]l = 35(n,p7)) < pr (T
+IT+ITI > 6 ¢(n, ppy) < pr(I> (1
—a—p)ds(n,p;))
+pr(IL > 685 (n,py,))
+pr(III > ad(n, p;))-

Choosing the parameter 6=(1 — o — ﬁ)Sf(n,p;) in (.7), so from (.7),

g1-(-a—p)°

pr (I >(1—a-— ,B)Sf(n,p;)> < 4p2exp {—(1 —a— 5)2[log4—|—7'logpn]} = e
Pn

So
_ . 4
pr (I >(1l-a- ,3)5f(napn)) < F
Note that
ﬂgf (n’p;):Ama‘xdg (pn]\”[n (X> T, 2*))2
and

abd ¢ (n, p)=ydap2 Mo (X, T, T) \/ Amaxloggy /[logpn,+1oggy],

further with (.8) and (.9),

_ . 4
pr (||UHOO > 5f(n,pn)> < F—|—8exp{—C’lnpi}—i—Zexp{—Cznpi}.

J Multivar Anal. Author manuscript; available in PMC 2014 April 01.



1duasnuey Joyiny vd-HIN 1duasnuey Joyiny vd-HIN

1duasnuey Joyiny vd-HIN

Yinand Li

Page 21

Thus we proved Lemma 2.

Based on Lemma 2, the rest of the proof follows closely to the proof to Theorem 1 in [5].
We only outline the proof here.

Lemma 4. For any A, > 0 and sample covariance of ; based on the estimate F,AZEAWith
strictly positive diagonal, the ¢1-penalized |og-deter minant problem (4) has a unique
solution O~ 0 characterized by

I C:‘)f_l—f—/\nZZO, (.10)
where Zis an element of the sub-differential 6||®§n1,0ff.

This lemma is a slightly revised version of Lemma 3 in [5] and hence we omit the proof
here. Based on this lemma, we construct the primal-dual witness solution (0, Z) as follows:

a. Determine the matrix @be solving the restricted log-determinant problem

0:= arg@>07®migo{tr(f]f@) —log detO+A,[[O]; o} (11)
o=

Note that by construction, we have © - 0and @éc =0.

b. We choose ZS~§s a member of the sub-differential of the regularizer ||-||1 off,
evaluated at ©.

c. Set ZSE as

where ¥ is short for Ef”and the constructed (6: Z)~satisfy the optimality condition (.
10).

d. We verify the strict dual feasibility condition

|Zij|<1for all(s,j) € S°.

If the primal-dual witness construction succeeds, then it acts as a witness to the fact that the
solution O to the restricted problem (.11) is equivalent to the solution © to the original
unrestricted problem (4) [5]. The proof proceeds as this: we first show that the primal-dual
witness technique succeeds with high probability, hence the support of the optimal solution
© is contained within the support of the true ©*. In addition, the characterization of ©
provided by the primal-dual witness construction can establish the element-wise ¢, bounds
claimed in Theorem 2. Note we define the “effective noise” in the sample covariance matrix
Yr’in the appendix as U :== Xp~ (@*)‘1 and we use A == © — ©* to measure the discrepancy
between the restricted estimate © in (.11) and the truth ©*. We define R(A) == 071 - o* 1 +
@*_1A@*_1.

PROOF OF THEOREM 2. We first show that with high probability the witness matrix Qs
equal to the solution © to the original log-determinant problem (4), by showing that the
primal-dual witness construction succeeds with high probability. Let &8 denote the event that
-1

1Ulo < 85(n,p})= \/ (logd+7logp,)/(Can) where €, =[128(1+402) *max; {5 }?]
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Condition (9) on sample size nimplies 6 ¢ (r, pl,) < 8(1+40”)max;{X};}, which indicates
that sub-Gaussian tail condition can be used in our control of sampling noise. Lemma 2 can

guarantee pr(%) > 1 — 4/p;, 2 8exp(—Cinp?) — 2exp(—Cynp?).

Conditioning on event 4, the following analysis follows as that of [5]. The choice of

regularization penalty A, =(8/a)é ;(n, p;,) implies [|U|lo < (a/8)A,. Following the same
steps as [5], we can show that ||R(4)||», < aAy/8. We can then show that the matrix ch
constructed in step (c) satisfies ||Z<c||, < 1 and therefore © = ©. . The estimator © then
satisfies the £, bound as claimed in Theorem 2 (1), and moreover, @Sc @Sc 0, as
claimed in the first part Theorem 2 (2). Second part of Theorem 2 (2) follows directly after
(1). Since the above is conditioned on the event 23, these statements hold with probability

pr(#) > 1 —4/p], ~? — 8exp(—Cinp;,) — 2exp(—Canp;.).

Hence we proved Theorem 2.
Proof of Theorem 3:
The proof of Theorem 3 depends on the following lemma.

Lemma 5 (Sign Consistency). Suppose the minimum absolute value 6,,j,, of nonzero entries
in the true precision matrix ©* is bounded from below by

Omin > 2]|© — O%|| ., (12)

then sign(©, )=sign(©%) holds.

Proof of Lemma 5. This claim follows from the bound (.12), which guarantees for all (i, j) €
S the estimate ©jj cannot differ enough from ©}; to change sign.

Proof of Theorem 3. Using the notation S¢(n,pp)= \/(10g4+T10an)/(C*”), where

C,=[128(1+40?) maxl{zu} ] the lower bound on n implies

'9111111>4KQ* (1+ )5f(n p’n)

As in the proof of Theorem 2, with probability greater than
1 —4/p;, = = 8exp(—Cinp}) — 2exp(—Canp}),

we have O = O and || = ©*], < Omin/2. Consequently, Lemma 5 implies that

sign(0;;)=sign(© i) forall (i, j) € E(©%). Overall, we can conclude that with probability
greater than

1-— 4/]),7;_2 — Sexp(—Clan) — 2eXp(—C2npr),
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meﬁgnamﬁﬁmmycmmnmn$gﬁéwyzﬁgx@ZﬂmMSﬁwaHUJ)EE«V)Tthmv%
the theorem.
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Figure 1.

Histograms of marginal correlations for pairs of linked genes based on BioGRID (a) and
linked genes identified by the two-stage procedure (b), the Gaussian graphical model (c) and
a neighbor-based selection procedure (d).
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Page 26

Six models considered in simulations, where p is the number of the variables, q is the number of covariates

and n is the sample size. pr(©;j # 0) and pr(L'jj # 0) specify the sparsity of the model.

Model

1
2
3
4
5
6

(., n)
(100, 100, 250)
(50, 50, 250)
(25, 10, 250)
(1000, 200, 250)
(800, 200, 250)
(400, 200, 250)

pr(©;#0) pr(Tj #0)

2/p 3/q

2lp 4/q

2/p 3.5/q
1.5/p 20/q
1.5/p 25/q
2.5/p 20/q
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Table 4

Comparison of the results of the two-stage procedure, the neighbor-based procedure [14] and the Gaussian
graphical model using suasso [13] for the yeast protein-protein interaction data where n =112, p= 1207, g =
578.

Two-stage Neighbor  Gaussian graph

No. of edges in o 13522 7518 18987
No. of links in T~ 1030 330 NA
Tuning parameter ~ (0.326, 0.362) 0.324 0.224
Mean degree 27.16 3.18 315
Max degree 53 12 60
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