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ABSTRACT

With the development of computer technology, researchers are able to observe and
collect enormous amount of data, where the independent and identical distributed as-
sumption is violated. For example, in sociology, individuals in an organization interact
with each other to change the underlying social structure; in biology, understanding
the gene-gene interaction helps researchers to detect potential diseases; in politics,
voters are mutually influenced before the election via private/public speeches and pa-
rades, which might ultimately change the election results. It is crucial to study how
individuals interact with each other from the data, which would lead to tremendous
contributions to the society.

Centuries ago, mathematicians started to describe the interaction of objects with
mathematical language in the field of graph theory. The concepts of vertices/nodes
and edges are the cornerstone of graph theory. Vertex can be used to describe indi-
vidual, and edge is a way to portray interaction between a pair of vertices. Taking
advantage of the accumulated discoveries in graph theory, statisticians are able to
develop stochastic models to make inference of the data, which can be represented
by network structures.

My main research goal is to develop statistical models to discover the underlying
community structure in various types of network data, including a snap shot of a
network and time-varying network. The word "community" is an intermediate con-
cept between a single node and the whole network, and can refer to a partition, a
block structure, etc. Additionally, I desire to make my models be feasible to large size

data, so that gigantic networks, e.g. social network, can be analyzed using my con-



tributed methodologies. Spectral clustering type of methods, which usually require
less computational resources, are proposed to achieve the research goal.

I first explore the methodologies of discovering community structure under an
unobserved latent space by shrinking the latent positions of nodes belonging to the
same community. Unlike traditional community detection algorithms, the informa-
tion of edge covariates are taken into consideration for better estimation. I apply
the proposed algorithm on an attorney friendship network to check the correlation
between friendship status and office location.

[ am also interested in analyzing dynamic network data, where a series of networks
are observed. For example, the friendship between the same group of undergraduate
students are different in the forth year comparing to the first year. One way to
detect communities with dynamic network is to treat network on each time point
independently. It is convenient, however, historical information (e.g. the network or
community structure in the previous time points), which has potential to improve
the estimation accuracy, is ignored. I build an algorithm to borrow the historical

information and improve the clustering quality with the help of degree of nodes.

vi



TABLE OF CONTENTS

ACKNOWLEDGMENTS . . . . o v o e e s s il
ABSTRACT . . . . o o o o v
LIST OF TABLES . . . . . . o o o o i e s s ix
LIST OF FIGURES . . . . . . . s s X
CHAPTER 1 INTRODUCTION . . . . . . o v v i i i e s s s 1
1.1 Erdos-Rényi-Gilbert Model . . . . . . . .. ... ... 1
1.2 Stochastic Block Model . . . . . . . . . . . . . .. ... 2
1.3 Degree Corrected Block Model . . . . . . ... .. ... ... ..... 3
1.4 Latent Space Model . . . . . . . . . . . ... ... ... ... ... 4
CHAPTER 2 LITERATURE REVIEW AND MOTIVATION . . . . . . . . . .. 6
2.1 Review of Community Detection Algorithms . . . . . . .. ... ... 6
2.2 Motivation . . . . . . . L 16
2.3 Notations . . . . . . . . . 16

CHAPTER 3 LASSO-TYPE NETWORK COMMUNITY DETECTION WITHIN

LATENT SPACE . . . . . . . . . . o o oo 18
3.1 Imntroduction and Motivation . . . . . . . . . . . ... ... .. 18
3.2 Setting . . . . . .. 18

vii



3.3 Our Approach . . . . . . . . .. 20

3.4 Simulations . . . . . .. 26
3.5 Data Application: Attorney’s Friendship Network . . . . . . .. . .. 29
CHAPTER 4 DyNAMIC NETWORK COMMUNITY DISCOVERY . . . . . . . . 34
4.1 Introduction . . . . . . . . ., 34
4.2 Model Construction . . . . . . . . . . .. 36
4.3 Simulations . . . . . ... 46
4.4 Data Application: Enron Email Data . . . . . . ... ... ... ... 54
4.5 DiIScussions . . . ... .o 56
CHAPTER 5 (CONCLUSION AND EXTENSION . . . . . . . . . . . ... ... 61
BIBLIOGRAPHY . . . . . . . o o s 64

viil



Table 3.1

Table 3.2

Table 3.3

Table 3.4

Table 4.1

LisT OoF TABLES

Spectral Clustering with Normalized Graph Laplacian . . . . . . . 31
Spectral Clustering with Age Information . . . . . .. .. ... .. 32
Spectral Clustering with Working Year Information . . . . . . .. 32

Spectral Clustering with Both Age and Working Year Information 32

Experiment 1(a) (top) and 1(b) (bottom) Mean(Sd) . . . ... .. 48

ix



Figure 3.1
Figure 3.2

Figure 3.3

Figure 4.1
Figure 4.2
Figure 4.3
Figure 4.4
Figure 4.5
Figure 4.6
Figure 4.7

Figure 4.8

LisT OF FIGURES

Lasso Model Simulation 1 Results . . . . . . . . . . .. ... ...
Lasso Model Simulation 2 Results . . . . . . . . . ... ... ...

Attorney Friendship Network and Eigenvalue Plot . . . . . . . ..

Experiment 1(a) (left) and 1(b) (right) Error Rate. . . . . . . ..
Experiment 2(a) (left) and 2(b) (right) Error Rate . . . . . . . ..
Experiment 3(a) (left) and 3(b) (right) Error Rate . . . . . . . ..
Experiment 4(a) (left) and 4(b) (right) Error Rate. . . . . . . ..
Experiment 5(al,a2) (top) and 5(b1,b2) (bottom) Error Rate

Enron Email Network Eigenvalue Plot . . . . .. ... ... ...
Enron Email Network Estimated Communities . . . . . . . . . ..

Experiment 1(a) (top) and 5(a) (bottom) with/without More
Historical Info. . . . . . ... ... ... o 000000



CHAPTER 1

INTRODUCTION

Network analysis has become an ubiquitous topic in statistical researches, espe-
cially in the field of social science, computer science, marketing, biology, etc. Survey
papers and books [9][1][18] have been published in the last ten years alluding to a
fast-growing demand in methodologies for analyzing network data. Community de-
tection is one of the most important and well-discussed sub-branch in the network
analysis research field. By observing one snapshot of a network, community detec-
tion algorithms aim to cluster nodes in a network into a finite number communities.
The word "community" can refer to a partition, a block structure, etc, which is an
intermediate concept between a single node and whole network. In the language
of statistical learning, network community detection problem is unsupervised. The
clustered communities depend on the mechanism of how edges are formed, in which
subject knowledge is required to make proper interpretation to the estimated com-

munities.

1.1 ERDOS-RENYI-GILBERT MODEL

Detecting communities of nodes, or finding an optimal partition of nodes is con-
sidered a difficult task, as well as recognizing the true probabilistic structure of a
network. Many models have been proposed in the history. One of which, called
Stochastic Network Model, was initially discussed by mathematicians in 1950s. Erdos
and Rényi [7] and Gilbert [8] published two similar papers at the same period, whose

contribution is now identified as the Erdés-Rényi-Gilbert model. Although written in



different perspective, the Erdos-Rényi-Gilbert model can be described in the follow-
ing unified framework: the probability of generating an edge between a pair of nodes
in an undirected network with n nodes is p, and generating edges for two pairs of
nodes are mutually independent events. Obviously, the model can be parameterized
by two parameters, n and p. When n is fixed and p is increasing, edges are expected
to appear more likely. The degree of a node is the number of edges connect to it.
In the Erdos-Rényi-Gilbert model, the degree distribution is approximately Poisson,

because

P{degree of node(v) = k} = (n; 1>pk(1 —p)"

(np)ke=»
K

as n — oo and np = constant.

Additionally, the product of n and p is a critical indicator. If np is greater than 1,
a unique giant component is almost surely guaranteed in the network. The Erdos-
Rényi-Gilbert model is the simplest Stochastic Network Model, which is not very
useful for researchers to detect the network community structure, unless the desired

network has only one community - the whole network itself.

1.2 STOCHASTIC BLOCK MODEL

In 1980s, Holland, Laskey, and Leinhardt [14] proposed a probabilistic network
framework favoring block(community) structure, called Stochastic Block Model (SBM).
SBM assumes there exists K communities in an undirected network with n nodes,
and the probability of forming an edge between a pair of nodes completely depends
on the blocks(communities) two nodes belong to. For example, let’s consider a two-

community network (K = 2) with the following linkage probability matrix:

0.8 0.2
0.2 0.9



The probability of having an edge between a pair of nodes both belonging to commu-
nity 1(2) is 0.8(0.9), and the probability of having an edge between a pair of nodes
belonging to different communities is 0.2. P is symmetric because edges are undi-
rected. After SBM was discovered, it became one of the most popular probabilistic
model for analyzing network data, especially in community detection. One drawback
of SBM is that it assumes all the nodes belonging to the same community are stochas-
tically identical and the degree distribution for all nodes are the same. Obviously, it

is not very realistic.

1.3 DEGREE CORRECTED BLOCK MODEL

The paper of Degree Corrected Block Model (DCBM), an extension of SBM, was
published in 2011 by physicists Karrer and Newman [17], in which degree heterogene-
ity is taken into consideration in the mechanism of edge expansion. DCBM introduces
a degree parameter 6; € [0,1] to node v;, i = 1,2,...,n. For example, let’s consider

a two-community network again with the following community affinity matrix:

09 0.3

0.3 0.7

and assume the degree parameter for node v;/v;/v; is §; = 0.6/6; = 0.8/6;, = 0.1,
i # 7 # k. The probability of forming an edge between node v; and v; is 0.6 x 0.8 X
0.7 = 0.336 if both of them belong to community 2, and the probability of forming
an edge between node v; and vy, is only 0.6 x 0.1 x 0.7 = 0.042 if both of them belong
to community 2. Not only the community affinity, but also the degree of individual
node impact the connection probability.

Let’s put everything into matrix form. Define 0/1-entry community membership
matriz Z € R™F with Z;;, = 1 (vi € V(k)) indicating whether node v; belongs to

community K. Define © to be a diagonal matrix with O, = ;. It is easy to see that



the (i, j)th entry of the matrix
Q=0ZBZ"e

is the probability of forming an edge between node v; and v;, @ # j, under DCBM.
Equivalently, we can write §2;; = 0;0;b;,1;, where [; is the community node v; belongs
to. DCBM became more popular than Stochastic Block Model after it was proposed.
However, degree heterogeneity leads to a challenging problem in estimating the par-

tition with extra n unknown and nuisance degree parameters.

1.4 LATENT SPACE MODEL

In addition to block structure models, Hoff, Raftery, and Handcock [13] proposed
the latent space model in 2002. The model assumes that there is an unobserved
latent space # = R%,g = 1,2,..., such that node v; can be represented by a mapped
position w; in the latent space #'. Define W = {wq,ws,...,w,}, w; € #, to be
the collection of all the latent positions. In the latent space model, small or zero
estimated distance between a pair of nodes in the latent space implies that they come
from the same community. The model assumes that edges are independently formed
conditionally on the latent positions and covariates. The likelihood is

P(AW, X;0) = HP(Aij]wi,wj,xij;G),
i<j
where A € S" is called the adjacency matriz and its (i,j)th entry, A;;, measures
the edge between node ¢ and j. S" is a set of n X nm symmetric matrices. X =
{z;; € RP|z;; = x;} is the set of observed covariates of edges, and 6 = {a, 5,7}
are the parameters. A natural way to parameterize the likelihood is using the logit
function:

]P’(AU = 1|wi7wj7$ij;9)

log = a+ 2,0 — 6,



where §;; is a well-defined distance function between nodes v; and v; in the latent
space, e.g., 0;; = |lw; — wjllg, 65 = |lwi — wj|2, etc. The log-odds transformation
gives us a simple interpretation: “for two nodes v; and v, equi-distant from v;, the
log-odds ratio of v; <> v; versus v; <> vg is (x;; — x;1)7 87 Moreover, the greater
the distance is, the lower the chance of connection. The conditional probability of
the appearance of an edge is highest when the distance between two nodes is zero.
It is worth mentioning that the Stochastic Block Model is one special case of the
latent space model [24], where § = 0 and nodes belonging to the same community
are located at the same position in the latent space #'.

Existing stochastic network structures, e.g. SBM, DCBM, and latent space model,
have established a solid mathematical framework for statisticians to develop algo-
rithms aiming to discover community structure in an observed network for real life,
which happens to be my research goal.

In the next chapter, I will briefly review existing algorithms in detecting commu-
nities when a snapshot of a network is assumed to be generated by SBM, DCBM,
or latent space model. Additionally, we will illustrate the motivation of introducing
new models which can be used to discover network communities in both static and

dynamic network cases.



CHAPTER 2

LITERATURE REVIEW AND MOTIVATION

2.1 REVIEW OF COMMUNITY DETECTION ALGORITHMS

In the previous chapter, we have briefly introduced the ideas of Stochastic Block
Model (SBM), Degree Corrected Block Model (DCBM), and latent space model.
Here we would like to review some existing algorithms frequently used in discovering
communities based on the foregoing models. For example, we would discuss the
spectral clustering algorithm [23][28], which is very efficient in detecting communities
under the SBM; and for DCBM, a variation of spectral clustering, called Spectral
Clustering On Ratios-of-Eigenvectors (SCORE) [16] is briefly demonstrated. In the
end, we explain the idea of model-based clustering algorithm under latent space model

12].

2.1.1 SPECTRAL CLUSTERING

THE IDEA OF SPECTRAL CLUSTERING

The main purpose of spectral clustering is to identify objects, who share similar
characteristics. Define x; € RP, i = 1,2,...,n, to be the observed covariates of the
ith object, and X = {x1,2s,...,z,} is the sets containing all x;’'s. We are able to
construct a similarity matriz W € S by letting Wi; = exp {—||z; — z;||2/20%}. Note
that the exponential formula used here is called Gaussian similarity function, and the
positive parameter o controls the range of the neighborhoods. Gaussian similarity

function is NOT the only way to construct the similarity matrix. Different definitions



can be employed to different problems. Define D € S™ to be a diagonal matrix with

Dy; =377y Wij. Define the graph Laplacian matrix as

L=D-W

Lagm=D LD 3 =1— D WDz,

where L is called the unnormalized graph Laplacian and Lgyy, is called the symmetric
graph Laplacian. Spectral clustering can be conducted on both graph Laplacian
matrices; however, detailed algorithms, clustering results, as well as their convergence
conditions are different[28].

The traditional spectral clustering algorithm designed to classify z;’s into K clus-

ters with the unnormalized graph Laplacian is

1. Compute the K eigenvectors ny,7s, ..., nx of the unnormalized graph Laplacian

matrix L = D — W associated with the smallest K eigenvalues.

2. Stack K eigenvectors together to form a n by K matrix H, such that the ith

column of H matrix is n;,4 = 1,2, ..., K. Equivalently, H = (n1, 72, ..., MK).
3. Use k-means algorithm on the rows of H to find the clusters of objects.

The spectral clustering algorithm with the symmetric graph Laplacian was pro-
posed by Ng, Jordan, and Weiss (2002) [23]. Compare to the previous algorithm, the
only difference is that it requires unit normalization after step 2 to re-balance the

weight of each node. The algorithm is

1. Compute the K eigenvectors 7;,ms,...,nx of the symmetric graph Laplacian

matrix Lgyy, = 1 — D~ :W D2 associated with the smallest K eigenvalues.

2. Stack K eigenvectors together to form a n by K matrix H, such that the ith

column of H matrix is n;,i = 1,2,..., K. Equivalently, H = (n1,m2,...,7K)-

3. Normalize the rows of H to generate H* matrix.



4. Use k-means algorithm on the rows of H* to find the clusters of objects.

Remark: recently, researchers have shown that it is better to compute the K eigen-
vectors associated with the K smallest absolute eigenvalues in the first step, be-
cause negative eigenvalues with large absolute value are able to discover "heterophilic"

structure in the network [24], which measures the difference between communities.

GRrAPH CuUT

One reason that the spectral clustering is so successful is due to its relation-
ship to the graph cut. Define an undirected graph G = (V, &) with node set V =
{vi,v9,...,v,} and edge set £. The edge between nodes v; and v; is measured by
a non-negative weight A;;, ¢ # j. Aj; is defined to be 0 indicating no self-loop.
Large positive A;; means that the connection between two nodes is strong, and if
A;; = 0, two nodes are not linked. As we introduced in the last chapter, the matrix
A = [A;;] € S™ is called the adjacency matriz, and in literature, the matrix A is sim-
plified to be a matrix with 0/1 entries measuring the existence, instead of the size, of
observed edges. The adjacency matrix A can be understood as a special case of simi-
larity matrix. Define degree matrix D, D;; = d; = Z?:1 A;;, where d; is the degree of
node v;. Define graph Laplacian matrices L = D — A and Ly, = I — D~ 3AD"> the
same way as we did in the last section. Note that, for notational convenience, we do
not define the degree matrix and graph Laplacian matrices of the similarity matrix
W and the adjacency matrix A differently. Readers should be able to identify based
on the context.

For any subset of nodes S C V, we define its complement V\S to be S, and
use ¢ € S as a shorthand notation for the set {i|v; € S}. The observed degree of
subset S, measuring the summation of the degrees of nodes in subset S, is defined

by D(S) = Yicgd;. Additionally, for any two arbitrary subsets S and T, define



A(S,T) = Yesjer Aij to be the strength of connection between two subsets S and
T.

Now let’s assume that there exists a partition of V such that ¥V = YO up®@ U
V) where the cardinarlity of the set [V*®)| >0,k =1,2,..., K, and V® N YO =)
for k # [. Recall that Z € R X is a 0/1-entry matrix with Z; =1 (z € V(k)) is the
community membership matrix. The partition and Z are equivalent in representing

the community structure of a network. The mincut cost function is defined by

mincut(VM, Y& Pl

K
> AV,

l\D\»—l

which measures the overall strength of connection between each subset V*) to its
complement. When K = 2, minimizing the mincut cost function returns a trivial
solution and it splits the whole vertex set into one subset with only one single vertex,
and another subset with the rest of the vertices. In order to avoid this problem,
researchers [11][25] modified the mincut cost function to maintain a size balanced

optimal partition. Define the cost function of ratio cut and normalized cut as follows,

L1 E AW®, Y0
i (2) (K -
RatioCut(V®, y LV =3 > DI

k=1

K (k) Pl
NormalizedCut(VD, Y@ p0y _ ; kz A(V(V)),
=1

where |V®)| is the number of vertices in the kth subset, and D(V®) is the degree
of the kth subset. When |[V®| or D(V®) is small, the cost function of ratio cut
or normalized cut would tend to be large, which penalizes the partition and further

guarantees more size balanced results.

RELAXED GRAPH CUT AND SPECTRAL CLUSTERING

The insight that "spectral clustering is a convex relaxation of the graph cut op-
timization problem" [25] motivates us to understand the bridge between these two

concepts. The conclusion is that minimizing the ratio cut cost function is approx-



imately equivalent to executing the spectral clustering algorithm with the unnor-
malized graph Laplacian matrix, and minimizing the normalized cut cost function
is approximately equivalent to executing the spectral clustering algorithm with the
normalized graph Laplacian matrix. For the rest of this subsection, we show some de-
tails of the equivalence of the ratio cut problem and unnormalized spectral clustering
problem.

For simplicity, set K = 2 and V = SUS. Denote u € R" to be a vector with

[}

Ui = /g when v; € S, and u; = 151

5 when v; € S. Therefore, the following

equations hold:
u'Lu = u' Du — u* Au

n n
2
i=1

i,j=1

:;{Zdlu ZZuu]A”—i—Zdu}

i=1 i,j=1

1 n n
=3 {Z (ZAW> u -2 Z wiug Ay +Z <2A1]> }
=1 2,7=1
= ; Z Ajj (u; — uj)2 , (L is positive semi-definate)

2
151, (18] 1S1_ |18
Ay + Aii | =l = — | =
vZESZUJES ’ |S |S vz‘G;vjES ’ |S| ’S‘

-3
(8,15 2) s

/—/ag

= S)
ST 1S
|SI+151  IS1+15 )
= A(S
< 5| S
VA, A(S,S)
2 yS| E
= |V| x RatioCut(S, S)

= n x RatioCut(S, S)

Minimizing RatioCut(S, S) i

the vector u, it can be easily verified that «"u = n and uTln = 0, where 1 € R" is

10



a vector with all entries to be 1, and it is also the eigenvector associated with the
largest eigenvalue, which is 0. Therefore, the problem becomes to

ul Lu

minimize =
utu

b

subject to u’1, =0, and vector u has the defined discrete structure.

This is a NP hard problem [28]. In order to have an approximate solution, we relax
the condition by removing the specific discrete structure of vector u, and the problem
becomes to

ul Lu

minimize 7
utu

Y

subject to u’1, =0,

which can be solved by the Rayleigh-Ritz theorem [21], and one solution is the eigen-
vector of L associated with the second smallest eigenvalue. (Note that the smallest
eigenvalue of L is 0 with the eigenvector 1, because the matrix L is positive semi-
definite, which can be observed by the 5th equation in the derivation of u’ Lu.) Given
the estimated u, we can apply clustering methods, e.g. k-means, to detect clusters.
In this simple case (K = 2), we only need to find a cutoff value, such that v; belongs
to S or S depending on whether the estimated wu; is greater or less than the cutoff
value.

Recall that in the spectral clustering, we stack the eigenvectors of L associated
with the K smallest eigenvalues to form H matrix, and then apply k-means on rows
of H to detect clusters. Considering the eigenvector of L associated with the smallest
eigenvalue is 1,, the estimating results would be the same compared to using the
eigenvector of L associated with the second smallest eigenvalue only.

Now let’s discuss the case when K > 2. Recall that we have defined matrix
7 € R™E whose (i, k)th entry is Z;, =1 (z € V(k)). Let Z = (21, 2, ..., 2K), where

2 is the kth column of the matrix Z. For any cluster k, z; is the vector with entries

11



1 in the positions where the corresponding vertices belong to V). z; contains [V®*)|

number of 1’s and n — |V®)| number of 0’s.

2k

Define vy, by y, = WGk and denote Y = (y1,¥s,...,yx) be a matrix whose ith

column is y;,7 = 1,2,..., K. It is obvious that Y7Y = I,,, indicating columns of the

Y matrix are orthonormal to each other. Using the same derivation procedure, we are

A(VW,W
able to show that yl Ly, = (YTLY ), = — Thus, adding K components
together we have
1 E AWV® PH)
; 1 PR Ky — = ?
RatioCut(V'"Y, V9 .. YW)) = 2]; V|
1 &
= 32 (YTLY )
k=1
1 T
= Su(YTLY),

and minimizing the ratio cut cost function is equivalent to the following problem:

minimize tr(Y7LY),

subject to YTY =1I,, and matrix Y has the defined discrete structure.

Relax the problem by deleting the discrete structure condition, the problem becomes

to

minimize tr(Y7LY),

subject to YTY =1,
whose solution, by one of the variation of the Rayleigh-Ritz theorem [21](P. 68), is the
stack of K orthonormal eigenvectors of L associated with the K smallest eigenvalues.
SPECTRAL CLUSTERING IN COMMUNITY DETECTION

The spectral clustering algorithm has been shown to be consistent under the SBM
in terms of n, not only under the assumption of fixed number of communities, but

also in the situation where the number of communities grow as the number of nodes
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increases, which is more practical and realistic for social networks [24][20]. However,
because of the existence of degree heterogeneity, the consistency of the spectral clus-
tering algorithm cannot be guaranteed under the DCBM model. A relatively new ap-
proach, called Spectral Clustering On Ratios-of-Eigenvectors (SCORE), whose main
discovery is that by using the entry-wise ratios between the eigenvector of adjacency
matrix A associated with the largest absolute eigenvalue, as well as each of the other
K —1 eigenvectors to form a matrix similar to H, the effect of degree heterogeneity is
largely ancillary in terms of the clustering results [16]. In the next section, we briefly

discuss the SCORE algorithm.

2.1.2 SCORE

Under the DCBM model, the SCORE algorithm designed to cluster nodes into K

communities is:

1. Compute the K leading eigenvectors 7,1, ...nx of the adjacency matrix A

associated with the largest K absolute eigenvalues.

2. Compute matrix R € R™*¥ =1 guch that for 1 <i<nand 1 <l < K —1,

i) =

which is the coordinate-wise ratio between the ith entry of the first leading

eigenvector and the ith entry of the [th leading eigenvector.
3. Use k-means algorithm on the rows of R to find the clusters of objects.

In the second step, the term "lth leading eigenvector" represents the eigenvector as-
sociated with the [th largest absolute eigenvalue. There are three obvious difference
between the SCORE and the traditional spectral clustering algorithm. First, the
graph Laplacian of the SCORE algorithm is defined by L = A, which can be un-

derstood as a variation of unnormalized graph Laplacian. Second, the K leading
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eigenvectors are computed associated with the largest K absolute eigenvalues.
Third, in the second step of the algorithm, the R matrix is calculated by the entry-
wise ratios between the first leading eigenvector and each of the other K — 1 leading
eigenvectors. The notation R, instead of H, is used to emphasize the entries of R are
ratios. It is worth noticing that the effect of degree heterogeneity is largely removed
by using the entry-wise ratio of the leading eigenvectors in the second step.

Define | € R” to be the true label vector, say [; = k if and only if v; € V), and
let [ € R™ to be the estimated label vector from the SCORE algorithm. Therefore,

the expected number of mismatched labels is >°" ; P(ZAz # 1;). Define
Sk = {m: 7w is a permutation of the set{1,2,..., K}},

and the Hamming distance between the true labels and estimated labels can be defined

by

Hamm (1) = min z P(i 4 7(1):),
which measures the distance between [ and [ in terms of the closest permutation.
Define €2 to be the probability of generating the adjacency matrix A, and 7 is the kth
leading eigenvector of A associated with the kth largest absolute eigenvalue. Define

7; to be the kth leading eigenvector of ) associated with the kth largest absolute

eigenvalue. When |[|7; — ni|| and [|©7!(7x — mx)|| are bounded, it can be shown that
Hamm,,(,1) < C'log®(n)err,,

where C' is a positive constant, and err,, is a an error bound depending on the degree

matrix O.

2.1.3 MODEL-BASED CLUSTERING UNDER LATENT SPACE MODEL

In the latent space model, it is assumed that there is a latent space, such that

each node can be located into one position in the latent space. With the conditional
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independence assumption, the likelihood is
P(A|W, X, 9) = H ]P)(Az]’wz, U)j, Iw, 9),
i<j
where W = {wy,ws, ... .w,}, w; € RY, is the set of latent positions, X = {z;; €
RP|z;; = z;} is the set of all observed characteristics, and 0 = {«, 3,7} are the

parameters. We can parameterize the probability using logit function,

P(Ay = 1w, wy, 245 0)
1— P(AZ] == 1’wiawj7$ij;6)

i = log =a+ x;‘gﬂ — 70;5.

In order to classify nodes into clusters, it is assumed that each latent position w;
belongs to a ¢-dimensional mixture of K multivariate normal distribution, e.g. w; ~
Zszl MeMVN,, (15, 021, ), where A is the probability a node belongs to the kth cluster,
and Zszl Ar = 1.

Two different estimation methods were proposed to maximize the likelihood [12].
One method is called two-stage maximum likelihood estimation. In the first stage,
the MLE of the latent position parameters, w;’s, are computed without consideration

of the clustering. Maximizing
etijAij
1+ etis’

PAW, X;6) =[]

i<j
who is convex as a function of distance d;; providing with a unique solution. Multidi-
mensional scaling technique can be used to recover latent positions after distances are
estimated. In the second stage, MLE of the parameters of the multivariate normal
distributions can be computed using EM algorithm conditionally on the previously
estimated latent positions. This method is comparatively fast; however, informa-
tion is lost when the latent positions and distribution parameters are not estimated
simultaneously.

The second one is a Bayesian approach equipped with Markov chain Monte Carlo

(MCMC) sampling techniques. The prior distribution of the parameters are

B~ MVN, (£, 9),

15



A ~ Dirichlet(v),
o} Irl\]?aglnvxz k=1,2,..., K,

w0 MVN,(0,0?L,)  k=1,2,...,K,

where £, U, v = (v1, s, ..., Vk), 08,7 and w are hyper-parameters which are needed to
be specified at the beginning. Detailed sampling methods and conditional posterior
distributions can be found in [12], and this method leads to better clustering results
comparing to the two-stage MLE; however, the computation is very time consuming

with large networks.

2.2 MOTIVATION

The main research goal is to build models which can be used to discover network
community structure with the adjacency matrices, as well as edge covariates. From
the model-based clustering, the Bayesian approach is very slow. Consider that there
exists million/billion-user social networks, new approaches are needed to resolve the
problem to accommodate the large scale networks. At the same time, with advances
in computer technology, it is possible to observe the entire evolution of a network
over time. Instead of estimating communities with a snapshot of network, it might
be better to estimate in a longitudinal manner, and the key question is how to borrow
historical information to improve the estimation for the current network communities.
In the next two chapters, we will discuss two potential methods, one is designed to
have a fast estimation under the latent space model, and one is designed to handle

the dynamic network community discovery under the DCBM setting.

2.3 NOTATIONS

For any vector z € R?, ||z||, = V#Tx denotes the Euclidean Norm. For any matrix

W, [[W]|r denotes the Frobenius norm with ||W||% = trace(WTW) = tr(WTW). For
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any set V, |V| denotes the set cardinality, e.g. the number of objects in the set V.
All eigenvectors mentioned are unit-norm. I(-) is the indicator function. 1, € R" is
an x 1 vector with all entries equal to 1. I, € R™"™ is the n X n identity matrix. S™

is a set for symmetric n X n matrices.
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CHAPTER 3
LASSO-TYPE NETWORK COMMUNITY DETECTION

WITHIN LATENT SPACE

3.1 INTRODUCTION AND MOTIVATION

Imagine that we have observed a snapshot of network data with the adjacency
matrix A, as well as covariate(s) for each edge. For example, covariates of an edge
from social network could be the age/income/education difference between two users.
Traditional spectral clustering algorithm can be used to handle adjacency matrix A
only; however, it would be beneficial if we can involve covariate(s) information in
the algorithm to possibly boost the estimation results. This is the motivation of this

chapter.

3.2 SETTING

As we stated in the introduction, latent space model [13] assumes there exists an
unobserved latent space # = RY, such that the linkage probability between any pair
of nodes (v;,v;),Vi # j, can be partially represented by the distance between the
mapping of (v;,v;) in the latent space. w; € R? is the mapping (latent position) of
node v;.

The probability of edge appearance between a pair (v;, v;) depends on the distance
between w; and w;. Closer w; and w; stands for stronger connection probability.

Additionally, covariates might contribute to the connection probability as well. One
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natural way to parameterize the probability is using the logit function, say

P(Ay; = 1w, wj, 255 0)
1 —P(A;; = Hws, wy, z45;0)

nij = lOg =a+ $ 6 75137

where z;; € RP is the covariates of pair (v;,v;), 0 = {o, 8,7} € {R,RP,R\R"} is
the underlying parameter, and d;; € R\R™ is a distance measure between w; and
w;. We assume squared Euclidean distance, d;; = [lw; — w;l|?, for mathematical
simplicity. In usual logistic regression, the value of X = {x;; € RP|z;; = z;;} and A =
{6;5},4,5 ={1,2,...,n},i # j, are observed and known. Differently, in this problem
A is unknown because the latent positions W = {wy,ws, ..., w,} are unknown and
unobservable.

For any two pairs (v;, v;) and (v;, vp,), ¢ # J, I # m, two events {A;; = 1|w;, w;, z;;}
and { Ay, = 1|w;, Wy, T, } are assumed to be independent. Therefore, the likelihood

and log-likelihood are

A
Ai' . o . ' 1_Az] o 6772] %
ZE[JP v 1|w“w]7xw’8) ’ [1 P(AU - ]'lwla/u}]?mZJ?Q)] 1<j 1 +€772]7
> Ay —log(1+ ") =3 (a +alf — 73;) Ay — log(1 + e =581,
1<j i<j

Maximizing the log-likelihood would provide us with an estimation of the unknown
parameters 6 and unknown latent positions WW. It is not easy to find the global opti-
mum because the log-likelihood is not concave as a function of W. Hoff et al. [13] sug-
gested to estimate the latent distances A with constrained positive values satisfying
the triangle inequality before estimating W via multidimensional scaling. Handcock
et al. [12] proposed a model-based clustering method by assuming w; follows a finite
mixture of K multivariate normal distributions. In the context of community detec-
tion, Handcock’s approach is better; however, relative heavy computational intensity

makes it not suitable to large networks.
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3.3 OUR APPROACH

Based on the construction, two close nodes in the latent space have higher con-
nection probability, which further implies that these two nodes might belong to the
same community. Therefore, we want to penalize the latent distances between all
pairs in maximizing the log-likelihood. The objective function we want to minimize

is

g(0, W) = —log-likelihood + A > d;;,

1<j
= Z {log(l + eOé“vaszﬂ_'Yéij) — (CK =+ fﬂz;ﬁ — "}/(SZJ)A”} + )\Z 51’]’7
i<j i<j
= Z {log(l + ea+$3;ﬂ—’75ij) — (Q{ + IL‘?; )Au} + Z()\ + /YAZ]>(SZ] (31)
1<j 1<j

Equation 3.1 implies that the latent distance of pair (v;,v;) is penalized more when

edges are observed, say A;; = 1. It is ideal to estimate (¢,)V) using

A A~

(0,WV) = argmin g(9, W);

however, this is very difficult.

Under the context of profile likelihood, unknown parameters 6 and ¥V can be
partitioned as parameter of interest V) and nuisance parameter § because our ultimate
goal is to detect network community structure from W. Instead of estimating 6 and
W simultaneously, we can first assume that nuisance parameter 6 is known, then we
represent g(8, W) = go(W), and estimate W using W = arg ming g(W). In reality, 0

is unknown. For each estimate of 6, we can estimate W using

A~ A

W = arg min g;(W) = arg min g(0, W).

Unfortunately, estimating 6 along is also a difficult task. Therefore, we use the same

idea to estimate 0 using
f = arg min gy (0) = argmin g(, W).
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Given an initial value of either § or W, let two estimation steps be applied alter-
natively until convergence. The zig-zag type method, as known as the Gauss-Seidel
method, could solve the estimation problem much faster. With the estimate VAV, apply
k-means algorithm on each latent positions would return a partition of nodes with K

subsets.

3.3.1 ESTIMATE W WITH GIVEN

With given 6 = {a, B, 4} in the previous iteration step, the optimization problem
is minyy g4(W), which is equivalent to
min >~ {log(1 + ¢**57 %) — (@ +alB) Ay} + (A + 54y
i<j i<j
Conducting first-order Taylor series expansion of the log term at §;; = 0 gives
5 oa+al B

log(l + eaw%ﬁ—%ij) _ log(l + ed—‘r:cz;ﬁ) B ye

%51_{_ .
1+ 0teh

Plug the expansion into the objective function yields

~ a+alp
. & m..A € Y A 5 N
mv%}nz {IOg(l + e + Eﬁ) _ 1/:— d+zTB5ij} — (Oé + ZL‘ZB)AZJ =+ ()\ + 7Aij)6ij,
1<j e ij

A T A
i<j 1+ e¥tif

~ at+zl B
. N e *J
= mv%}nz AN+ AAj; — ———= | 9ijs
~ at+zl B
. A e v 2
<= min A+ YA — —— | ||lw — w;|7,
o (et i

< mintr (WD — AW, (3.2)

where W = (wy, ws, ..., w,)" € R"™4 A* € S™ and

N d+:p£ﬁ

Ae
14 eftelh

A T )
ea+mi]ﬂ

Aij =\ + ")/AU — 71 N €&+$53

A, = 0, and D* € S" is a diagonal matrix with D}, = >7_; A7;. D* is the degree
matrix of A*. We assume WTW = I, for identifiability reason. In equation 3.2, the

problem can be solved by one of the variation of the Rayleigh-Ritz theorem [21](p68),

21



and the solution is the column stack of ¢ orthonormal eigenvectors 7,79, ..., 7, cor-

responding to the smallest eigenvalues (; < ¢y < -+ < (, of matrix D* — A*, say

W = (T1, T2,y ..., Ty)-
Define L* = D* — A*, and L* is the unnormalized graph Laplacian of A*. It is worth
mentioning that tr [WT(D* - A*)W} = tr (WTL*W) is convex with respect to W if
and only if L* is nonnegative definite. L* is nonnegative definite when Aj; > 0. The
condition is not always held unless we pick a A such that

2 0+l 2 o+al B
min {@Aij — 76]} , or A > \pin = max {76]} . (3.4)

>\ Z ; ~ T A Ll N T A
i<y 1+ et <5 14 ettt

The second inequality relies on the fact that there always exists at least one pair
(vi,vj) whose A;; = 0, which is equivalent to say the network is not fully connected.
Amin 18 the minimum values of \ guaranteeing A;‘j > 0 and the convexity condition of
the optimization problem. We want to check whether we could choose larger value
of A to further shrink the distances between pairs of nodes belonging to the same
community. The answer is "'no need'. Based on the theorem 3.1, we can see that
eigenvectors of L* is invariant for any A whose value is greater than the described

threshold in equation 3.4.

Theorem 3.1. Define similarity matriv A € S™ with A;; =0 and A;; > 0, Vi # j.
D is the degree of matriz of A, and L = D — A is the unnormalized graph Laplacian
of A. Assume rank(L) = n—c. 0= = -+ = ( < --- < (, are the ordered
etgenvalues of L, and ﬁln =T = " = Te..., Ty are corresponding orthonormal
eigenvectors. Define a new matriz A* = aA+ b(1,1F — I,,) € S*, where a,b > 0. D*
is the degree of matrixz of A*, and L* = D* — A* is the unnormalized graph Laplacian
of A*. (¢ <G < --- < are the ordered eigenvalues of L*, and 1{,75,..., T} are
corresponding orthonormal eigenvectors. It can be shown that (f = a(; + nb and

. :
TF =1, Vi > c.
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Proof. 1t is clear that D* = aD + (n — 1)bl,,. Therefore, for Vi

L'ty = (D" = A7
= {[aD + (n — 1)bl,] — [aA+ b(1,1} — I)]}7
= [(aL + nbl,) — blnlg]ﬂ'

For Vi € [1,¢], =0, 1, = ﬁln gives L*1; = nbﬁln — blnlg(ﬁln) =0, and for

Vi € [C + 1, n], L*Ti = (CLQ + nb)n — ban = (CLCZ —+ nb)TZ ]

Theorem 3.1 implies that eigenvectors of L* remain invariant for different A under
the linear transformation of A* when the convexity condition is held. A, is the
smallest one satisfies the convexity condition. We can rewrite equation 3.3 as a

function of X\ as

+ <)\ - )\min)

where A — A\, plays the same role as b in the theorem. Therefore, we can choose any

A > Apin- In order to further simplify the equation, we set

N 61—‘,—9:71.3
N e
A=A > Apin = Max{ ————= /. (3.5)
1<J 1+ eaerijﬁ
By doing so, the equation 3.3 becomes
A= (1, -
id = ’}/ i N ~ .
J J 1 + eOH‘CEg;-ﬁ
With the results of Theorem 3.1, it is equivalent to define

~ T A
etteih 1

A =14 Ay — Aj; +

1 4 eotelp - 14 eftelh’

The stated minimization procedure is closely related to unnormalized spectral

clustering when A is properly selected as stated in equation 3.4 or equation 3.5, and
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A* is considered as a similarity matrix. Conduct spectral clustering on A* with
unnormalized graph Laplacian is exactly equivalent to the previous analysis steps.
The connection to spectral clustering implies that choosing ¢ = K in our algorithm
is reasonable.

As we can see, when additional covariates are observed, our algorithm can combine
the information of the adjacency matrix A and covariates X together to form a new
similarity matrix A*, which might be able to provide better community estimation.

At the meantime time, when there is no observed covariate, equation 3.3 becomes

A Ae®
Az’j:”YAij‘f’()\_ A>,

1+ e

and the clustering results will be identical to the traditional spectral clustering based
on the Theorem 3.1.
3.3.2 ESTIMATE 6 WITH GIVEN W

With given W = {1,109, ...,10,} and ¢ = K, we can compute A= {5,]} =

{lli; — ;||%}. The optimization problem is ming g (6), which is equivalent to

min Z 10g(1 + 6a+mz;ﬁ_’78ij) — (Oé + ZEZ;B — ”}/SZ])AU
O0={a,8,7} i<j

It is the logistic regression problem with A;; as response, and (z;;, —d;;) as predictors,
which can be accomplished by any statistical software (e.g. R) efficiently.

3.3.3 THE ALGORITHM

Given the adjacency matrix A and covariates X', our proposed community detec-

tion algorithm is

1. Conduct unnormalized spectral clustering on A to have initial estimate of latent

positions:
a) Compute degree matrix of A by letting D = diag (Z?:l Aij).
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b) Compute the K eigenvectors 1y, 7o, . .., Tx corresponding to the K smallest

eigenvalues (; < (o < -+ < (, of unnormalized Laplacian matrix L =
D — A

c) Let W € R™K be the matrix containing the vectors 7i,7,...,7x as
columns.

d) w; is the ith row of W, and W = {1, Ws, ... 0, }.
2. Compute A = {6;;} = {||t; — b,]|%}.

3. Define X* = {a};} = {(zy, —&j)} , and conduct logistic regression with A;; as

A

response and zj; as predictor to have 0= {a, 5,4},

4. Define A* with /Aljj = A + #TB
I4e™ i

5. Define A = A*, and repeat step 1 — 4 until 4 (or A) converges.
6. Apply k-means algorithm on W = {1y, s, ..., w,} to achieve the partition.

The consistency of spectral clustering has been discussed [29], in which strong
evidence has been discovered for the superiority of the spectral clustering with nor-
malized graph Laplacian. More specifically, it converges in more general conditions
comparing to using the unnormalized graph Laplacian. Therefore, one reasonable
variation of the above algorithm is to conduct spectral clustering algorithm on A*

with symmetric graph Laplacian. The algorithm is

1. Conduct spectral clustering on A with the symmetric graph Laplacian to have

initial estimate of latent positions:

a) Compute degree matrix of A by letting D = diag ( i1 Aij).

b) Compute the K eigenvectors 1y, 7o, . . ., Tx corresponding to the K smallest
eigenvalues ¢; < (o < --- < (, of symmetric Laplacian Lgyy, = I, —
D 2AD 2.
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3.4

c) Let W € R™K be the matrix containing the vectors 7,7,...,7x as

columns.
d) Normalized the rows of W to 1 to generate W* matrix.

Ak s . /\* /\* o A% A% A
e) w; is the ith row of W*, and W* = {&], w3, ..., 0%}

Compute A = {;;} = {|JdF — @)% 3.

Define A" = {x;} = {(z;, —6;;)} , and conduct logistic regression with A,; as

response and z; as predictor to have 0 = {a, B, A}.

. Define A* with A}, = A;; + —

1+ea+xij6

Define A = A*, and repeat step 1 — 4 until § (or A) converges.

. Apply k-means algorithm on W = {w}, w3, ..., 0} to achieve the partition.

SIMULATIONS

We use simulated data to compare our algorithms with the original spectral clus-

tering algorithms.

3.4.1

SIMULATION 1

Let’s imagine that there are three villages in a map indicating three communities.

In total there are 300 villagers in all three villages, and each villager has one-third

chance to be assigned to live in one of the three villages. Villagers are connected

randomly and connection probability depends on whether two villagers are in the

same village, as well as the age difference. We assume that similar age villagers have

higher chance to be connected. Motivated by this story, we assume

P(AZ] _ 1|) _ exp (05 + /8272']' — 5”)
1+ exp (0.5 + Bx;; — 6i5)

I
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where §;; = 0 if two villagers(nodes) belong to the same village(community), otherwise
0;j = 1. x;; is the age difference covariate. It is generated in the following way: we
randomly generate an "age' variable for each node under Uniform(10,70), and z;; is
the absolute age difference between villager ¢ and j, Vi # j.

When £ = 0, the connection probability is fully determined by the community
status. When the absolute value of 3 increases, the age differences contribute more, so
that our algorithm should be able to outperform those without taking age difference
into consideration.

We compare traditional spectral clustering algorithm with the unnormalized and
the normalized (symmetric) graph Laplacian with our proposed algorithms by the
misclassification error

number of misclassified villagers
300

for various values of 5. For each setting, we iterate 50 times to calculate sample
mean, median, and standard deviation.

Simulation 1 results are summarized in Figure 3.1. Blue(red) dashed/solid line
represents spectral clustering with unnormalized /normalized graph Laplacian corre-
sponding to A(A*). When there is no age effect (5 = 0), all four models perform
perfectly. When the absolute value of § increases from 0 to 0.05, traditional spec-
tral clustering algorithms, as well as the our approach regarding to the unnormalized
graph Laplacian start to fail. At the meantime, the performance of our approach
regarding to the normalized graph Laplacian gradually drops, which has been shown
as the best approach in this simulation even thought the variation is a little higher

comparing to other approaches when the age effect is strong.

3.4.2 SIMULATION 2

In simulation 2, we desire to explore the convergence of our algorithms. We set

£ = —0.3, which indicates a fairly strong age effect. The number of total villagers
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Simulation 1 Mean Comparison

Simulation 1 Median Comparison
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Blue dashed/solid line represents spectral clustering with unnormalized/normalized
graph Laplacian corresponding to A. Red dashed/solid line represents spectral clus-
tering with unnormalized/normalized graph Laplacian corresponding to A*.
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are simulated from 300 to 1000. Other conditions remain the same.

Simulation 2 results are summarized in Figure 3.2. The mean and median mis-
classification error of our approach regarding to the normalized graph Laplacian con-
verges when n increases. Other three algorithms fail completely even with large n.

The higher variation is negligible when we consider the overall clustering performance.

3.5 DATA APPLICATION: ATTORNEY’S FRIENDSHIP NETWORK

In 1988-1991, friendship data was collected in a Northeastern US corporate law
firm in New England [19]. It includes 71 attorneys, and each of them pointed out
their friends in the company by answering the following survey question: "Would you
go through this list, and check the names of those you socialize with outside work. You
know their family, they know yours, for instance. I do not mean all the people you are
simply on a friendly level with, or people you happen to meet at Firm functions.” We
are able to portray a social network using the answers from 71 attorneys. Exclude two
isolated nodes, and treat all directed edges undirected and unweighted, we are able
to plot the network in figure 3.3. The size of node is proportional to the node degree,
and color representation illustrates which office attorneys work daily (Boston/yellow,
Hartford/green, or Providence/red).

Our goal is to see whether the friendship status has strong correlation with the
office location, which can be tested to see if the friendship network clustering result
matches the office geographical status. Figure 3.3 also includes the eigenvalue plot of
the unnormalized graph Laplacian, in which two big gaps can be seen obviously. The
red line separates the first (smallest) eigenvalue and the rest ones implying that the
network might contains one community. On the other hand, the blue line separates
the first two eigenvalues and the rest ones implying two communities. This method
is frequently used to determine the number of communities in unsupervised network

community detection problem and clustering problem. From the network plot, we
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Figure 3.2 Lasso Model Simulation 2 Results

Blue dashed/solid line represents spectral clustering with unnormalized/normalized
graph Laplacian corresponding to A. Red dashed/solid line represents spectral clus-

tering with unnormalized/normalized graph Laplacian corresponding to A*.
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Attorney Friendship Network Eigenvalues of Graph Laplacian
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Figure 3.3 Attorney Friendship Network and Eigenvalue Plot

notice that there are only two nodes belonging to the office in Providence (with color
red). Therefore, it is fair to assume K = 2 for our the analysis.

First, we conduct spectral clustering with normalized(symmetric) graph Lapla-

cian on the adjacency matrix (table 3.1). The misclassification rate is % = %,

indicating the failure of the algorithm.

Table 3.1 Spectral Clustering with Normalized Graph Laplacian

Office
Boston | Hartford | Providence
Estimation | Boston 19 1 0
Hartford 29 18 2

Next, we conduct our algorithm with normalized graph Laplacian on the adjacency
matrix, as well as two covariates: age difference and year difference. Age difference is

calculated by the absolute difference between two attorneys’ ages, and year difference
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is calculated by the absolute difference between two attorneys’ years with the firm.
The misclassification rate depending on adjacency matrix and age difference is %
(table 3.2), which can be considered as a huge improvement. Borrowing information

from working year difference gives misclassification rate 5% (table 3.3), and using both

age and year information gives misclassification rate & (table 3.4).

Table 3.2 Spectral Clustering with Age Information

Office
Boston | Hartford | Providence
Estimation | Boston 45 0 0
Hartford 3 19 2

Table 3.3 Spectral Clustering with Working Year Information

Office
Boston | Hartford | Providence
Estimation | Boston 45 1 0
Hartford 3 18 2

Table 3.4 Spectral Clustering with Both Age and Working Year Information

Office
Boston | Hartford | Providence
Estimation | Boston 43 0 0
Hartford 5 19 2

We conclude that friendship network along does not imply the office geograph-
ical community structure; however, with extra information from the attorneys’ age
and/or years with the firm, friendship network community structure has very strong

relationship with the office location. Another interesting finding is that using both
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covariates decreases the model performance a bit, which motivates us to explore more

about how to select the best subsets of covariates in the future.
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CHAPTER 4

DyNAMIC NETWORK COMMUNITY DISCOVERY

4.1 INTRODUCTION

The traditional spectral clustering, SCORE algorithms, as well as our approaches
in the last chapter are designed to discover communities in a static network. No
historical information can be used to improve the cluster quality. On the other hand,
in the computer science literature, an idea called evolutionary clustering has been
discussed to deal with the clustering problem with a series of time-varying similarity
matrices, in which the clustering results from the current similarity matrix is adjusted
by the historical information. Evolutionary clustering was first discussed in 2006 [4].
One year later, the idea of temporal smoothness is integrated into the evolutionary
clustering [5] to provide better clustering results in terms of less short-term noise
and more adaptive long-term cluster drifts. The cost function of the evolutionary

clustering problem is
COStt = Oz(CSt) + B(CTLL)? (41)

where CS stands for snapshot cost, representing the clustering quality of the current
snapshot; CT stands for temporal cost, measuring the temporal smoothness guided
by the historical information, a € [0,1] is the smoothness tuning parameter, and
8 =1— «. The subscript t, 2 <t < T, is the time. t starts at 2 because no history
can be borrowed from the temporal cost function at ¢ = 1, the starting point of the
observation.

As we discussed in the chapter 2, SCORE algorithm performs well in detecting
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communities of a static network under the DCBM. At the meantime, evolutionary
clustering is a newly proposed method to detect clusters over time when temporal
smoothness is taken into consideration. In this chapter, we plan to integrate the
idea of SCORE and evolutionary clustering together, and discuss three frameworks
in terms of three philosophical ways of borrowing historical information,to adaptively
discover the network communities when the observed network is evolving over time

under the DCBM model assumption.

4.1.1 SETTINGS

We assume that at time ¢, 1 <t < T, there are n nodes V;, = {vy,vg,...,v,}, and
K clusters V, = {Vt(l), Vt@), e ,Vt(K)} in the network, where Vt(l) is the set of nodes
belonging to the /th community at time {. We assume there exists an unobserved
partition V, = Vt(l) U Vt(2) U---U Vt(K). One 0/1-entry symmetric adjacency matrix
A; € S™ is observed.

We denote 0/1-entry matrix Z; € R™ ¥ to be the community membership matrix
at time ¢, and Z;(i,1) = 1 when node 7 belongs to community [ at time ¢. Because
a node belongs to one and only one community at each time, it is easy to see that
each row of Z; has only one “1”, and the rest of the entries are “0”s. Denote Z; =
(211, 212, - - -5 20 )- || 2ulls = |Vt(l)| is the size of community [ at time ¢. For any [ and m,
[ #m, zy and 2, are orthogonal vectors, say z} zy, = 0. Define yy = 2zy4/+/2k 2y be
the normalized zy, and matrix Y; = (Y1, Ys2, - - -, Yexc)- 1t is obvious that Y;TY} = Ig.
We define X; € R™*¥ such that X X; = Ix. Columns of X; are orthonormal to each
other (just like Y;); however, we allow multiple non-zero entries in each row of Xj.
X; can be considered as a relaxed or perturbed Y;.

Define 6; € R™ to be the degree vector, whose ith entry 6;(i) € (0, 1) is the degree
parameter for node i at time ¢. Let ©, = diag(6;) be the n dimensional diagonal

matrix. (Remark: degree parameter is NOT the node degree in the degree matrix.
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Degree parameter 6, measures the population popularity of a node, and the node

degree is the number of observed edges connected to a node.)

4.1.2 CONTENT

In Section 4.2, we introduce three frameworks whose main purpose is to discover
communities with a series of observed time-varying adjacency matrices from a net-
work with n nodes under the DCBM. In Section 4.3, five simulated experiments are
presented to compare the performance of three frameworks, as well as the SCORE
algorithm which servers as a benchmark. In Section 4.4, we apply our proposed al-
gorithm on Enron Email data. In Section 4.5, we discuss three interesting topics,
including whether we should borrow more historical information, and how to modify
the model to meet the needs when the number of communities K, and the number

of nodes n are varying over time.

4.2 MODEL CONSTRUCTION

There are two major subsections in this section. First, we introduce the com-
munity detection method at ¢+ = 1. At this point, there is no engaged historical
information. Therefore, it is a static network community detection problem. SCORE
algorithm [16], and a relaxation for k-means clustering [30] are detailedly described.
Second, we discuss the case at 2 <t < T. We use the same cost function as previously
discussed in equation 4.1. Additionally, three frameworks of temporal smoothness
are considered: Preserving Cluster Quality (PCQ), Preserving Cluster Membership
(PCM), and Preserving Membership Degree (PMD). The idea of the first two frame-
works (PCQ, PCM) was original proposed in [5], and the third one (PMD) is proposed
by ourselves to tackled the degree heterogeneity problem under the DCBM assump-
tion. An integrated algorithm is summarized in the end of this section after three

frameworks are introduced.
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4.2.1 Ar TIMEt=1

At time t = 1, the adjacency matrix A; € S” is observed. Based on the Degree
Corrected Block Model (DCBM) [17], A1(4,7), ¢ > j, is a realization of the Bernoulli

random variable with linkage probability
P[A (4, j) = 1] = 0,(2)01(j) B. (1, m),

where 60 (i) is the degree parameters for node 7 at time ¢t = 1, and node ¢ belongs
to community Vl(l), and node j belongs to community Vl(m). Bi(l,m), the (I,m)th
entry of the community affinity matrix B; € RE*¥ is the baseline linkage parameter
between the nodes in community [ and community m at time ¢ = 1. We can describe
the upper triangular of A; to be a realization of n(n — 1)/2 independent Bernoulli
random variables with linkage probabilities located in the corresponding positions in
the matrix Q; = ©,7,B, 7] ©;.

Spectral Clustering On Ratios-of-Eigenvectors (SCORE) [16] was designed to de-
tect communities using an observed adjacency matrix under the DCBM. The algo-

rithm contains three steps:

1. Compute the K leading eigenvectors (associated with the largest K absolute

eigenvalues) of the adjacency matrix Ai: n11, M9, - .- Mik-

2. Compute matrix R; € R™ K= guch that for 1 <i<mnand 1 <1< K —1,

) Ma+1)(7)
Ry(2,]) = ————=,
1(6:0) m1(2)

which is the coordinate-wise ratio between the ith entry of the first leading

eigenvector and the ith entry of the [th leading eigenvector.
3. Apply k-means algorithm on the rows of R; to detect cluster labels.

Define Ry = (ri1,712,.--,71a)?. The objective function of the k-means algorithm

in the third step, which should be minimized with respect to Vl(l), VfQ), oWV (or
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equivalently Z;), is

K
KMy =) > |l — u)12,

=1iey®
where ull = ——4— is the centroid (mean) of the Ith community. A reformulated
representation of k-means problem was discovered in 2002 [30]. The reformulated
problem is related to the trace maximization associated with the Gram matrix. For
the reason which will be specified in the next subsection, it is beneficial to state the

reformulated cost function, which is
KM, = tr(RyRT) — tr[Y{" (R RY) Y1),

where Y] is the normalized Z;, and Ry RY is the Gram matrix corresponding to RT.
Because R;RT is obtained from the observed adjacency matrix A;, minimizing the
cost function (with respect to V) is equivalent to maximizing tr[Y;" (R; RT)Y;]. We
further relax the matrix Y; to X; with X{f X, = Ig. However, unlike Y7, more than
one non-zero entries are permitted in each row of X;. X is a relaxed or perturbed
Y;. One solution to maximize the relaxed function tr[X{ (R;RY)X;], by one of the
variation of the Rayleigh-Ritz theorem in [21](P. 68), is the stack of K eigenvectors
associated with the largest K (not absolute) eigenvalues of R;RY. Note that if X, is
a solution, then for any K dimensional orthogonal matrix U, X, U is also a solution.
Therefore, the optimal X; is not unique. However, it is not a problem for us since
network communities are exchangeable. We are able to obtain Zl, an estimate of 7,
by applying k-means algorithm (or other clustering method) on the rows of X

In summary, at time ¢ = 1, the algorithm to detect communities with A; is:

1. Compute the K leading eigenvectors (associated with the largest K absolute

eigenvalues) of the adjacency matrix Aj: i1, M2, .. Mik-

2. Compute matrix B, € R™ &1 guch that for 1 <i<nand 1 <I< K —1,

. M+1)(%)
Ri(i,]) = /22,
1(2 ) 7711(1)
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which is the coordinate-wise ratio between the ith entry of the first leading

eigenvector and the ith entry of the [th leading eigenvector.

3. Obtain X; € R"*K by stacking K eigenvectors associated with the largest K

eigenvalues of the Gram matrix W; = RlRlT.

4. Apply k-means algorithm on the rows of X; to find Z;.

4.22 AT TIME 2<t<T

At time 2 < ¢t < T, we consider the cost function Cost; = a(CS;) + S(CTy) from
equation 4.1, which is commonly used in evolutionary clustering literature [4][5]. The
t = 1 case can be framed into this cost function as well with CS; = KM; and a = 1.

The snapshot cost (CS) measures the cluster quality using the current observa-
tion A; at time ¢. Define CS; = KM;. On the other hand, temporal cost (CT)
measures the smoothness of the evolution of the network. There is no consensus
of the mathematical definition of the smoothness in the literature. Two previously
proposed frameworks [5], Preserving Cluster Quality (PCQ) and Preserving Cluster
Membership (PCM), are trying to address this problem. In this chapter, we will
discuss how to use PCQ and PCM frameworks in the dynamic network community
discovery. Moreover, we propose a new framework called Preserving Membership De-
gree (PMD) to handle the situation with severe degree heterogeneity. By the end of
the day, we find PMD outperforms PCQ and PCM in terms of stability and accuracy

in complicated network settings by simulations.

PRESERVING CLUSTER QUALITY (PCQ)

Under the PCQ framework, the benefit of adding the temporal cost is to find a
partition at time ¢ such that both CS; and CS;_; are small. In other words, if several

partitions lead to the same CS;, then the one leading to the smallest CS;_; wins.
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Denote KM;(Z;) to be the k-means objective function at time ¢ evaluated by Zs, the

partition at time s. The cost function under PCQ framework is

Cost(PCQ), = aCS, + BCT,
— aKMy(Z,) + BKM, (%))
= aftr(RR)) — e[V (RR)Yi]}
+ B{tr(R Ry — Y (R R )Y}
= {atr(R:R}) + Btr(R R}
— {atr[V (R, R))Y)] + Btr[Y," (R RV}
= {atr(RR)) + Btr(Re—1 R{_y)} — {e[Y] (aRR] + BR1 Ri_,)Yi]}

= {atr(W}) + Btr(W,_1)} — {tr[Y,) (aW, 4 BW,_1)Yi]}, (4.2)

where Y; is the normalized Z;, R; is an n by K — 1 matrix, whose entries are the
coordinate-wise ratio between the first leading eigenvector and other K — 1 leading
eigenvectors computed by the adjacency matrix A;, and W; = R;R! is a Gram matrix.
In equation 4.2, the first part is known. Minimizing the cost function is equivalent to
maximizing the second part tr[Y,” (aW; + BW;_1)Y;] with respect to Y;. We further
relax Y; to X; using the same idea of the relaxation from Y; to X (e.g. XtTXt = Ik,
and more than one non-zero entries in each row of X;). One optimal estimate Xt,
aiming to maximize tr[ X[ (aW;+ BW;_1)X,], is the stack of K eigenvectors associated
with the largest K eigenvalues of aW; + gW,;_;. Eventually, apply k-means algorithm
on the rows of X, gives an estimate of the community membership matrix Z;. Now
it is easy to see why we need to reformulate the original k-means cost function to
the trace representation. By doing so, two k-means objective functions, KM, (Z;) and

KM;_1(Z;), can be integrated together to simplify the optimization procedures.
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PRESERVING CLUSTER MEMBERSHIP (PCM)

Under the PCM framework, unlike using W;_; = R;_ R] | as historical informa-
tion in PCQ, we borrow the information only from historical community structure

at time t — 1. Define the distance function between X, and X;_; to be
. 1
dist(Xy, Xi-1) = §HXtXtT = X Xl

which measures the distance between the subspace spanned by the columns of X; and
X;_1. Note that the defined distance function is invariant to the X,U transformation,
where U is any K dimensional orthogonal matrix. With the well-defined distance
function, the cost function under PCM framework is
Cost(PCM), = aCS; + SCT,
= aKM,(Z;) + pdist(X¢, Xi—1)
= a{tr(RE]) — ulY (REDY) + S IXXE — XX 13
= a{tr(RR]) — tr[Y," (R.R) )i}
+ gtr[(XtXtT = X X)X = X X))
= oftr(RR)) — e[V, (R.R[)Yi]}
+ g (X XX XT) = 20 (X X X0 X)) + (X X X X))

= {atr(RthT) +§ [tr(XtXtT X X5 +tr( X X X X 1)]}

— {otrly" (R,RD)Yi] + Btr(X, X! X1 XU ) }

- {atr(RthT) + g[K + K]} (4.3)
—{otr [V (RRI)Y)) + Ber(X] X1 X[, X))

" Late(RRY) + K} — [ X (aRRY + BX, 1 X[ ) X)) (4.4)

= [atr(W;) + BK] — tr[ X[ (oW, + BX; 1 X[ ) XY, (4.5)

where the fact tr( X, X X; XT) = tr(XI X, X' X;) = tr(Ix [x) = K is used in equation

4.3, and Y; is relaxed to X; in equation 4.4. A solution path to minimize the cost
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function under the PCM framework is to stack the K eigenvectors associated with
the largest K eigenvalues of aW; + 6)2},1)?,2 , to obtain X,, followed by applying

k-means algorithm on rows of Xt to find Zt.

PRESERVING MEMBERSHIP DEGREE (PMD)

In both PCQ and PCM frameworks, degree heterogeneity is not taken into con-
sideration because the intermediate step of computing R; largely removes the degree
effect. The question here is “Whether degree plays an rule in the evolution of a net-
work?” If the answer is negative, indeed we can simply use PCQ or PCM framework
to finalize the community discovery procedure. However, if the answer is positive,
it is natural to ask the following question “What mechanism is degree heterogeneity
functioning to influence the community memberships in the network development
process to the next time step?” One intuition is that nodes with relatively
high degree tend to stay in the same community from ¢ —1 to ¢, comparing
to those marginal nodes who have fewer within community degree. Our
goal is to construct a framework to implement this intuition.

Recall that ©; € S™ is the diagonal matrix with diagonal entries be the degree
parameter 0;(i), i=1,2,..., n. Therefore, ©,7, € R™¥ is the matrix whose (i,!)th
entry is 6,(7)I (Ui € Vt(l)). I (UZ' € Vt(l)) is an indicator function, and its value is 1 when

node 7 belongs to community [ at time ¢. Define 0,7, to be the normalized ©,Z, with

entries [0,7,](i,1) = LAONE, (vi € Vt(l)) Obviously, the (i,4)th entry of the
oy 007

diagonal matrix (:)t is %. Denote (:)tf(t to be the relaxed version of (:)tZt
j:vjEVt

such that ((:)tXt)T(C:)tX}) = Ik, and multiple non-zero entries are allowed in each row
of @tf(t.

It is critical to understand the relationship between two n by K orthonormal
matrices (:)t)Z't and X;. As stated, (:)tX't is the relaxed version of C:)tZt, and X, is the

relaxed version of Y;. Note that Y; can be reformulated as ©,Z;, where the (1,7)th
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entry of the diagonal matrix O is ———— . Tt is easy to see that 0,7, and (:)tZt

/ 1
Zj:vj EVEZ)

are the same when all the population degree parameters are the same, say 6;(1) =
0,(2) = -+ = 6,(n). Besides, we can show that in more general cases, the relationship
between Y; and ©,7; is Y; = (:)t(:)t_l((:)tZt), or equivalently 6,7, = ©,0;'Y;. It is
reasonable to assume the relationship between X; and ©,X; is X; ~ ©,0; l(étf(t),
or (:)tf(t R (:)t(:)t_lXt.

The distance function designed for the temporal cost function, aiming to ingratiate

our intuition, is
dlSt(@tXta @t—lXt—l) = §||@tXt(@tXt)T - @t—lXt—l(@t—lXt—l)TH%“»

where (:)tf(t is the relaxed version of (:)tZt, which preserves both community mem-
bership and within community degree for each node. With the well-defined distance

function, the cost function under PMD framework is

Cost(PMD), = aCS, + CT,
= aKM,(Z,) + Bdist(0,X,,0,_1X,_1)
= oftr(ReR]) — tr[Y," (R R )Y;]}
+ gl‘étXt(étXt)T — étletfl(étletfl)TH%‘
= a{tr(RR}) — tr[Y," (R.R])Y}]}
+ o {(6.%.576,6,%.576,))
B

+ Etr { (étletfl)N(ysT—létflétflj(tfljz?—létfl) }

i {26, X, X061 X X100

= oftr(ReR]) — tr[Y," (RR] )Yy}
+ gtr (B (1) XT6,) + (61X, 1 (1) XL,6, 1))
— B {X70,0,, % XT,6, 16,5}

= aftr(RR}) — tr[Y (R,RIY;]}
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+ gtr {(XtTététXt) + (XtT_lét—1ét—1Xt—1)}

— s {(6:%) " (B0 %1 X1 ,1001) (B.5,)}
" o for (RRE) — e [ XT (RRT) X}
458 = g { (6.%) " (001 X1 K71601) (6,50 |
= a{tr (RR]) -t [X] (RRT) X, }
+ BK = pr {X] (67101016 X1 X164 0,100; 1) Xi
(4.6)
= atr (R.R]) + K
—tr [X] (aRRF + 56,16,6,.,6;, X, 1 XT 16,1,6,.,6,6;") X,
(4.7)
= atr(W,) + BK
— [T (Wi + 56, 16,:6, 167 X 1 X7 16,46, 16,6, ) X
(4.8)

where the (:)tf(t = (:)tét_lXt is used in equation 4.6. In order to see the difference

between PCM and PMD frameworks, let’s focus on the second part of equation 4.4
and 4.7.

PCM:  tr (X[ (aR:R{ + BX, 1 X[, ) X4

PMD: tr [XtT (othRtT + ﬁ(:);lététqé;}lthXthé;ﬁétqétéfl) Xt}

There are two sets of products of degree matrices, ©;'0, and o Y ©,_1, worth men-
tioning. When [0;16,](i, 1) is greater than 1, node v; has relatively higher degree than
others belonging to the same community at time ¢. We call ©; 19, the degree contest
matriz at time t. The product of two degree contest matrices at time ¢ — 1 and ¢,
(C:); 1ét) ((:)t,l(:);_ll), averages the degree contest level between two consecutive time

points.
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X;_1 is the historical information, and R; is the information from the current ad-
jacency matrix. Nodes with high averaged degree contest level borrow more historical
information comparing to PCQ and PCM, which is consistent to our intuition. For
example, in social network, core members in a community usually stay longer in the
community comparing to the marginal members.

In equation 4.7 and 4.8, ©; 6, is unknown. We can estimate ©;,6,_; based on
estimated Z_l. A reasonable variation of the cost function is to replace (:); 19, with
the estimate of (:)t__llét_l. By doing so, we assume the degree contest matrices are
approximately the same between two successive time steps. Thus, the working PMD

cost function is

Cost(PMD), = atr(W;) + SK — tr

X7 (oW + 667 ,6,4 %1 X7 16,467, ) X

where C:)t,l, (:)t,l, and Xt,l are the estimate of (:)t,l, (:)t,l, and X;_;. Follow the same
procedure as we stated before, X, is obtained by stacking K eigenvectors associated
with the largest K eigenvalues of alW; + Bé?,lé{let_lXtT,léf_Zléil, which can be

utilized to find Z, with the normal k-means algorithm.
4.2.3 ALGORITHM
The dynamic network community discovery algorithm is
e At t =1, observe the adjacency matrix A;, and

1. Compute the K leading eigenvectors (associated with the largest K abso-

lute eigenvalues) of the adjacency matrix Ay: 711, M2, - - - Mk
2. Compute matrix R; € R™*E~=D gych that for 1 <i<nand1<[< K—1,

oy

which is the coordinate-wise ratio between the ith entry of the first leading

eigenvector and the ith entry of the /th leading eigenvector.
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3. Compute the Gram matrix W; = RlRlT.

4. Obtain X; € R™K by stacking K eigenvectors associated with the largest
K eigenvalues of the similarity matrix Wy, and apply k-means algorithm

on the rows of X; to find Z;.
e At 2 <t < T, observe the adjacency matrix A;, and

1. Compute the K leading eigenvectors (associated with the largest K abso-

lute eigenvalues) of the adjacency matrix Ay m1, M2, - - - k-
2. Compute matrix R, € R™(E=1 guch that for 1 <i<mnand1 <[] < K—1,

M (%)
which is the coordinate-wise ratio between the i¢th entry of the first leading

eigenvector and the ¢th entry of the (th leading eigenvector.
3. Compute the Gram matrix W, = R.R/.

4. Obtain X, € R*K by stacking K eigenvectors associated with the largest

K eigenvalues of
- PCQ: aW, + fW,;_4,
— PCM: oW, + BX, 1 X1,
— PMD: oW, + 802 0,2 X, X1 0,202,
where ét—l = diag {Zt_l(th_lth)*%lK},
and 6,1 = diag [6,121(Z] 162, Z,1) *1x]
with (:)t,l = diag (4:-11,),

and apply k-means algorithm on the rows of X, to find Z,.

4.3 SIMULATIONS

We present the simulation results from five experiments, which compare the per-

formance of PCQ, PCM, and PMD three frameworks in simple and complicated

46



circumstances.

4.3.1 EXPERIMENT 1

In experiment 1, we set (n, K, T,rep) = (1000, 2,5,50). The community affinity
matrix B has diagonal elements 1 and off-diagonal elements 0.5. Community labels
follow {4 (i) = Ber(0.5)+1, and the degrees of nodes are the same, say 6;(i) = 0.2. The
term "rep" indicates the number of times we repeat the experiment. We can describe
this situation as observing an SBM-based non-evolutionary network 7" times. We set
a to be 0.5 and 0.9 in experiment 1(a) and 1(b) respectively.

The results of experiment 1 are summarized in Figure 4.1 and Table 4.1. Figure
4.1 displays the mean error rate of benchmark method (BM) and three frameworks
over time. Error rate is defined by the number of misclassified nodes divided by
n. It is the same as the misclassification rate in the last chapter. The benchmark
method is the SCORE algorithm using only the "current" adjacency matrix A;. We
conclude that (1) PCQ outperforms the rest three methods when there is no degree
and evolutionary effect; (2) PMD is slightly better than BM and PCM; (3) the choice
of « is quite robust in terms of the clustering accuracy in this simple network setting.
The means and standard deviations of the error rate for four methods are recorded in
Table 4.1. Similar tables are not provided for later experiments since the comparison

can be done by looking at the error rate plot directly.

4.3.2 EXPERIMENT 2

Compare to experiment 1, we only add the degree effect in experiment 2, by
assuming observing a series of adjacency matrices generated from the same DCBM-
based network. (n, K, T, «,rep) = (1200, 2,5,0.8,50). The community affinity matrix
B and the mechanism to generate community labels are the same as in experiment

1. Besides, we set ¢g = 0.5 and dy = 0.05, and let the degrees of nodes vary via the
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Exp. 1a: (n,theta,K,alpha,rep)=(1000,0.2,2,0.5,50)
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Figure 4.1 Experiment 1(a) (left) and 1(b) (right) Error Rate

Table 4.1 Experiment 1(a) (top) and 1(b) (bottom) Mean(Sd)

Time

Tk~ W N+~

BM
0.0596(0.0101)
0.0579(0.0094)
0.0595(0.0098)
0.0573(0.0095)
0.0564(0.0087)

PCQ
0.0596(0.0101)
0.0143(0.0041)
0.0133(0.0036)
0.0137(0.0036)
0.0013(0.0037)

PCM
0.0596(0.0101)
0.0577(0.0092)
0.0596(0.0100)
0.0573(0.0092)
0.0567(0.0088)

PMD
0.0596(0.0101)
0.0534(0.0014)
0.0591(0.0108)
0.0553(0.0122)
0.0548(0.0116)

Time

Ol W N~

BM
0.0599(0.0094)
0.0596(0.0097)
0.0591(0.0084)
0.0572(0.0063)
0.0586(0.0106)

PCQ
0.0599(0.0094)
0.0140(0.0047)
0.0138(0.0040)
0.0127(0.0037)
0.0128(0.0041)

PCM
0.0599(0.0094)
0.0600(0.0093)
0.0596(0.0085)
0.0580(0.0064)
0.0590(0.0109)

PMD
0.0599(0.0094)
0.0586(0.0100)
0.0561(0.0132)
0.0559(0.0104)
0.0563(0.0151)
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following formula:

2(a): 01(i) = do + (co — do) (2) )

2(b): 01() = do + (co — do) (’)2

n
From 2(a) to 2(b), the average degree of the nodes in the network is decreasing, which
creates more sparse adjacency matrix (less edges) with more hubs. The simulation

results in Figure 4.2 indicate that PC(Q dominates the all methods and PMD is the

second best one again.

Exp. 2a: (n,K,alpha,rep)=(1200,2,0.8,50) Exp. 2b: (n,K,alpha,rep)=(1200,2,0.8,50)
o
8+ — BMm R p—r
R s -- PCQ
PCM PCM
r -+ PMD .. PMD
S
o
S PPl L i s |
o N Tl - _ - o
N
\
g g S S .
5 3 I BN
i i
g - g |
S o
-------------------------
2 IR S
S
g g |
© T T T T T ° T T T T T
1 2 3 4 5 1 2 3 4 5
Time Time

Figure 4.2 Experiment 2(a) (left) and 2(b) (right) Error Rate

4.3.3 EXPERIMENT 3

Compare to experiment 1, we only add the community evolutionary effect in
experiment 3. (n, K, T, «,rep) = (1000, 2,5,0.8,50). The community affinity matrix
B is the same as in experiment 1, and 6;(i) = 0.2. We generate the initial community
label by [;(i) = Ber(0.5) + 1, and allow [,(i) to alter over time. In experiment 3(a),

we set the probability for a node to change its community to be 0.05, and it is
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increased to 0.2 in 3(b). The results of experiment 3 are summarized in Figure 4.3.
It is surprising that PCQ fails in faster evolving networks, when more nodes change
communities over time. It gives us a hint that PCQ might not be a good choice in

the case when nodes frequently change their community labels.

Exp. 3a: (n,theta,K,alpha,rep)=(1000,0.2,2,0.8,50) Exp. 3b: (n,theta,K,alpha,rep)=(1000,0.2,2,0.8,50)
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Figure 4.3 Experiment 3(a) (left) and 3(b) (right) Error Rate

4.3.4 EXPERIMENT 4

In experiment 4, we consider a more complicated situation by combining the de-
gree and evolutionary effects together. (n, K,T,a,rep) = (1200, 3,5,0.8,50). The
community affinity matrix B has diagonal elements 1, P(1,2) = P(2,3) = 0.5, and
P(1,3) = 0.1. The initial community label is generated by [, (i) = Multinomial(s, %, 3).
Let co = 0.5, dy = 0.1, ¢ = 0.95, and dj = 0.8. We allow node ¢ to switch to a new
community by probability 1 — prob, between two consecutive time, and prob, de-
pends on the degree of the nodes. Based on the intuition discussed in section 4.2.2,

the nodes with higher degree has higher prob,, the probability of keeping the same
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community label. Degree and prob, are assumed as follows:

A(a): &@):c%+KQy—d@<i>, pmbi:d3+(%——ﬁﬂ<z);

2 i 2
) prob=di+ (G — i) () -

n

. 1
4(b): mn:%+%—%wn
The results of experiment 4 are shown in Figure 4.4. Both PCQ and PMD perform
significantly better than the SCORE algorithm, and PCQ works the best.

Exp. 4a: (n,K,alpha,rep)=(1200,3,0.8,50) Exp. 4b: (n,K,alpha,rep)=(1200,3,0.8,50)
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Figure 4.4 Experiment 4(a) (left) and 4(b) (right) Error Rate

4.3.5 EXPERIMENT 5

In experiment 5, we explore the case with more communities, and simultaneously,
exam whether « is still robust in more complicated circumstances comparing to the

simple ones in experiment 1. (K, T,rep) = (5,5,50). The community affinity matrix
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18 _ -
1 05 03 02 0.1
05 1 01 0.1 0.2
B=103 01 1 02 03],

02 01 02 1 0.5

0.1 02 03 05 1

and the initial community label is generated by [;(¢) = Multinomial(3, 1, 1,1, £). For
experiment 5(a) and 5(b), the degree function and prob, follows the same ones in
experiment 4(a) and 4(b), respectively. Additionally, for each setting we run the
simulation with o = 0.5 and o = 0.8. Results of experiment 5 are summarized in
Figure 4.5. It is very impressive to see that PMD framework has accurate and stable

performances in different values of « in two network settings. PCQ only performs

well when a proper « is chosen, which is @ = 0.8 in this experiment.

4.3.6 SIMULATION SUMMARY

In the previous five experiments, we compare three frameworks: PCQ, PCM, and
PMD, with the SCORE algorithm as the benchmark. The complexity of experiments
is controlled by degree effect, community evolutionary effect, and the choice of «.
Generally speaking, PCQ performs well in simple cases; however, the accuracy cannot
be guaranteed with high degree of heterogeneity and more dynamic situations.

We observe that (1) PCQ fails when the evolutionary effect is strong from exper-
iment 3(b); (2) PMD outperforms PCQ when o = 0.5 from experiment 5 indicating
that we might need to choose a proper o to have a high clustering accuracy under
PCQ. Instead, PMD works better than the benchmark and PCM in all simulation
experiments. It fits our expectation because PCM is just a special case of PMD as-
suming all node degrees are the same. Another good property of PMD is that it is

not sensitive to the choice of «, which is indeed unknown in real world data.
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In summary, PCM framework should not be considered to use in reality con-
sidering that fact that it performs the worst in five simulated experiments. PCQ
framework is the best when the observed adjacency matrices are all coming from a
simple network settings, e.g. low degree heterogeneity and low community evolu-
tionary effect. PMD framework is more suitable for complicated cases. Considering
that we are not able to know what type of network setting we are facing in the real

network data, PMD is always a safe and good choice.

4.4 DATA APPLICATION: ENRON EMAIL DATA

Enron was an American energy, commodities, and services company based in
Houston. As one of the most infamous corporate, it bankrupted due to a finan-
cial scandal in December 2001. Emails among management team, including CEO,
president, vice president, etc, have been collected from January 1998 to June 2002.
We generate three undirected and unweighted network adjacency matrices using the
Enron email records in 2000, 2001, and 2002 [15]. We name them pre-scandal, in-
scandal, and post-scandal period. In total, 74 users are included in three networks.
We are curious to see if some interesting patterns from the results of our dynamic
network community discovery algorithm can be found.

First of all, we need to determine the number of communities. Similar to the last
chapter, we plot eigenvalues of unnormalized graph Laplacian matrices corresponding
to the adjacency matrices in 2000, 2001, and 2002 in Figure 4.6, which suggests
two/one/two communities in 2000/2001/2002.

We use Preserving Membership Degree (PMD) framework with o = 0.9. Clus-
tering results are summarized in Figure 4.7. Node size is proportional to the ob-
served node degree. Colors indicate the user position. Red/pink/yellow represents
CEO/president and vice president/others including director, manager, trader, etc.

We observe that (1) more email conversations are generated in in-scandal period
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Figure 4.6 Enron Email Network Eigenvalue Plot

comparing to pre- and post-scandal period; (2) degrees of nodes are more similar in
pre-scandal period, and high degree hubs emerge in in-scandal period; (3) two obvious
communities are formed in post-scandal period, including the core management team
and lower level management team.

We have the following hypotheses only based on our observation: (1) the entire
management team generated more conversations in 2001 before the scandal to try
to avoid the scandal happens; (2) core management team (e.g. CEO, president, vice
president) should take main responsibility for the scandal since they are more involved
in conversations with all parties when the scandal was happening; (3) separation
into two communities in post-scandal period might be caused by the difference of
group interests. More subject knowledge in business is required to conduct a deeper
analysis regarding to how the management teams was manipulating the event in the

pre-scandal and in-scandal periods, and what are possible group interests for two
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Figure 4.7 Enron Email Network Estimated Communities

communities. We leave it to readers who are interested in.

4.5 DISCUSSIONS

4.5.1 MORE HISTORICAL INFORMATION

So far, we have only used historical information from time ¢ — 1 in the community
discovery at time t. By doing so, both accuracy and stability of the clustering results
are improved in most simulation experiments. It is natural to think whether involving

more historical information would be helpful, and in which scale would the mean error
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rate drop. Let’s now consider the following total cost function:
COStt = Oé(CSt) + 5(CTt) + V(Cthl)a (49)

where t = 3,4,..., T, and a+ [ +~v=1. Let « = 0.6, and § = v = 0.2, we run the
simulation using the same setting as experiment 1(a) and 5(a) (except for the choice
of a) to generate the Figure 4.8. From top two plots, we can conclude that the mean
error rate is significantly decreased after using t — 2 information for PCQ framework,
in which the network community labels do not change over time (simple setting).
From the bottom two plots of Figure 4.8, we observe that the mean error rate for the
PCQ/PMD framework is slightly increased/decreased. Both increase and decrease
are not significant. Simulation results show that when the network is complicated
enough, utilizing more historical information might have both positive and negative
effects. It is beneficial to the nodes whose community labels are unchanged, and it
also brings deceptive information to other nodes. Without knowing the true structure
of the observed network, it is hard to determine the level of history to be borrowed.

This topic needs further investigation in the future.

4.5.2 TIME-VARYING K

It is more realistic to assume that number of communities changes over time. The
authors who propose PCQ and PCM framework [5] pointed out that the dimension
of the W, in PCQ and the distance function 5| X, X/ — X, 1 X" |||% in PCM do not
depend on the value of K. Therefore, PCQ and PCM algorithms can be used directly
without any modification when K is varying in different time steps. The argument is
true for PMD as well, because we measure the distance between the subspace spanned
by the columns of C:)tf(t and C:)t_lfft_l, in which the effect of the number of columns,

K, is ancillary.
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4.5.3 TIME-VARYING n

Another impracticable assumption we made in previous sections is fixing the num-
ber of observed nodes over time. It is natural to have observations with different n
at two consecutive time step. Define n; and n;_; to be the number of observed nodes
at time ¢ and ¢t — 1, respectively.

First, let’s consider the case when n; = n;_; — 1, and assume it is the node v; at
t — 1 disappears at t. One way mentioned in [5] for PCQ framework is to remove
the ith row/column from W, ; to match the dimension of W;. In PCM or PMD
framework, we can remove the ith row from X,_; or ©;_1 X;_1, respectively, and then
re-normalize the modified matrix. Similar modification can be conducted when more
than one node disappears from at time ¢ and more rows/columns need to be removed.

When new nodes are added at time ¢ comparing to t — 1, we need to find a way to
increase the dimension of W;_q, X;_; and (:)t,lf(t,l in three frameworks, respectively.
Let’s assume n; = n;_1 + my, and the first n;_;th nodes at time t are the old ones at

time ¢t — 1. In PCQ framework, the modification formula [5] is

W, B,
modified W,_, = | = 7Y

Ef, Fi

where B, ; = 1Wt_11 1Tt and F;_; = n%lgtflm_l 1nt_11mt1Tt. The modified
- t—1

Tt ni—14m
W;_1 has three good characteristics: (1) It is positive semi-definite if W;_; is; (2) the
relationship between each newly added node and an existing node is the same as
the average relationship between two existing nodes; (3) the relationship between

two newly added nodes is the same as the average relationship between two existing

nodes. In PCM framework, the modification formula is

_ X1
modified X;_; = ,

Gi
where Gy_; = ﬁl_ll 17 X, ;. By doing so, the probability of a newly added node

mt—ng—1

belonging to the kth community is proportional to the estimated size of the kth
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community. Re-normalization is needed after the modification. In PMD framework,

we propose a similar modification formula

L 0, X,
modified ©;_1X;_; = e ,

Hy 4
where H,_; = ﬁlmtlg_lét,l)@,l, and O, ; = diag (A;—11,). The probability of a
newly added node belonging to the kth community is proportional to the total number
of edges connecting to the estimated kth community, which can be understood as the
estimated degree of the kth community. modified 0,_1X,_1 need to be re-normalized

after the modification as well.
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CHAPTER 5

CONCLUSION AND EXTENSION

So far we have discussed two algorithms to reinforce the ability of discovering net-
work community structure based on spectral clustering type of method by borrowing
extra information.

In Chapter 3, we assume both the adjacency matrix A and edge covariates X are
observed, and we propose an algorithm based on A*, a combination of A and X, to
have better community estimation. The intuition is that by mapping nodes into a
latent space, the probability of forming an edge between any pair of nodes can be
fully determined by a linear combination of the distance between two nodes in the
latent space and edge covariates. We can simplify the objective function by applying
Taylor series expansion, so that the original complicated problem can be reformulated
to a fast-to-solve trace maximization problem. There is no doubt that the algorithm
can be generalized. For example, we can assume adjacency matrix A measures edge
strength. Instead of logit, we use log link function to mimic the analysis procedure

in previous chapter. The parameterization is
nij = log{E[A;|w;, w;, v;5; 0]} = a + x?}ﬂ — Y0ij,
and the log-likelihood is

> A Aiy — €™ —log(Ai)}.

i<j

The objective function with distance regularization is

9" (0, W) = —log-likelihood + A > ¢

1<j
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= > {e™ +log(Ay!) —niy Ay} + 1D 0

i<j 1<J
=" {log(Ay!) + €™ 577% — (a + alB)Ai; + (A + 74035}
1<j

which is very similar to the equation 3.1. We can apply first-order Taylor series
expansion to the exponential term at d;; = 0, and further simply the objective function

(as a function of W) as follows

Z [)\ + Y (Azg — €a+x55)] (51'3' = tr [WT(D** — A**>W} s
1<j

where
A = Aty (A — o)

It serves as the same function as equation 3.3. We observe that with different dis-
tribution assumption, the combination of the adjacency matrix and edge covariates
varies; however, there always exists a way to transfer the original problem into a trace
maximization form. Therefore, our approach has potential to generate a complete set
of algorithms in terms of different distribution assumptions of A (and link functions)
to provide community discovery solutions to all type of network data. Besides, it
can be generalized in other ways, including adding another regularization term to
penalize the covariates, and/or modifying the linearity assumption to be nonlinear,
ete.

In Chapter 4, we assume to observe a series of adjacency matrices from the same
network. Historical information is borrowed to provide with more accurate commu-
nity estimation for current network. More specifically, in the proposed Preserving
Membership Degree (PMD) algorithm, both previous partition and the relative de-
gree are taken into consideration to address the intuition that nodes with relatively
high degree tend to stay in the same community from ¢—1 to ¢, comparing to marginal
nodes who have fewer within community degree. The intuition seems to make sense
in most social networks, but it is not necessary true in others. There is a need to

invent a method to test the intuition itself.
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Network analysis and community discovery is relatively new to statisticians. In
this dissertation, we have only discussed two types of approaches to analyze static
and dynamic network data. There exists a large territory of network problems that
have been seldom touched, like how to improve the prediction of people’s survival
time using social network information, how to predict the next terrorist attack or
political election results by analyzing the interaction of users in a social network, etc,

which motivates us to continue studying and exploring.
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