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1 Parameterizing Graphical Models

Let us consider the case of a Bayesian Network. We can represent the overall probability as

P(X) =[] P(XilXx,)

i=1:d

We can consider all different combinations between A,B & C. This gives raise to three types of models -
discrete, continuous or hybrid.Discrete model is represented as follows- Here A, B & C are discrete.Continuous
model is similar where A, B & C are continuous and are drawn from normal distributions.Hybrid families
can be of two types. In the first case, C is continuous while A & B are discrete. We can use P(C|A4, B) =
f(8)6(A)6(B).Here f(9) denotes the family of functions.In the second case, A & B are continuous while C is
discrete. We can use logistic or linear regression to compute this.

1.1 Linear Regression

In Linear Regression problems the target variables and the inputs are related by the equation:
yi=0"zi+ e

Linear regression is a linear combination of inputs and noise. € is an error term that denotes the unmodeled
effects or random noise. € is assumed to follow a Gaussian distribution N(0, 7). Therefore, we have

1 (y; — 0T x;)
p(yi | zi30) = Nor e (—202

1.2 Logistic Regression

This can be used with the conditional distribution is a Bernoulli distribution.

ply | 2) = p(@)’ (1 - p(a)' ™
where p is a logistic function and
1

M) = T e

We can used the brute-force gradient method as in LR. However, this might not be easy.

Instead we can also generic laws by observing the p(y|x) is an exponential family function, more specifically,
a generalized linear model. This ensures that we don’t need to reinvent the algorithm to estimate the
parameters.
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1.3 Markov Random Fields

We can parameterize the other graphical models such as Markov random fields based on the node potentials
p(z) = exp{ Z(bcxc} —exp{ H(z )}
ceC

This can be rewritten as

1
p(X) = Zexp > 0XiX; +Zawx
1,JEN;

If X is continuous, it is taken as Multivariate Gaussian. We do this because if X is Gaussian, Z is constant
and is known. If X is discrete, the model can be easily computed but Z is expensive to compute.

1.4 Restricted Boltzman Machines

The other model that can be parameterized are Restricted Boltzman Machines (RBM). RBM has hidden
and visible units. Hidden units are the latent features while visible units are features that contain text,
images etc. These features can be discrete, continuous or hybrid.

This can also be expressed in terms of the exponential family using the following form.

(@, h|0) = expq > Oihi(w:) + Y 056, (hy) + > 0 i j(wi, hy) — A(D)
i j

.3

1.5 Conditional Random Fields

The above idea can also be extended to conditional random fields. This allows us to design local features. The
features are assumed to be inter-dependent. When labeling X; future observations are taken into account.

2 Exponential Family

A distribution over a random variable X is in the exponential family if it can be expressed in the following
form:

p(z | n) = 61:p{77TT(fE) —A(n)}

mh eacp{nT }

Here 7 is the natural or canonical parameter. T(x) is the sufficient statistic. Function A(n) = log Z(n) is
called the log normalizer.n and T interact as dot products, i.e, in a linear form. This form can be used to
express many other distributions as discussed in the sections below.
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2.1 Examples
2.1.1 Multivariate Gaussian Distribution
Consider a continuous vector random variable X € R*. We now have

CIYS> —— S = WS (@ )

|, — ¢ T —

= ;exp 1tr(E_lglca:T) +pte ) - l,uTE_lu —log | 2|
(2m)k/2 2 2

We can write the above as an exponential family distribution

1
= {E_llu; —21166(2_1)] = [m,vec(na)],
-1 |
n =2 ,uandr]g:—iE .
Here 7, and 72 are both natural parameters.
T(z) = [z;vec(zz™)]
1 pey 1 o1
A@n) = gu B u+log | X |= —Str(nzmm ) — 5log(—212)
h(z) = (2m)~*/?

Here, k-dimensional Gaussian is a (d+d?)-parameter distribution with a (d+d?) element vector of sufficient
statistics. Because of symmetry and positivity,parameters are constrained and have lower degree of freedom.

2.1.2 Multinomial distribution

A random variable is multinomial distributed if x multi(x| )
pla | 7)) =nitny?. mk = exp{z xklmrk}
k—1 k—1
= exp{Zxklmrk + <1 — Z:Ek> In (1 — Zﬂk> }

S PO )

We can write the above as an exponential family distribution

Mk
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3 Exponential Family and properties

1. The exponential family has an interesting property called the moment generating property. This can
be explained by taking the dth derivative of the log normalizer A(n) and the result will be the d’th
centered moment centered. This expands to the following results

e The first derivative of the log normalizer function is the mean of T(X);

e The second derivative of the log normalizer function is is its variance

dA(n) _ ef _
Tdn E[T(z))" = p
d?A(n) B

g Var[T(z)] >0

2. The above result shows that the log normalizer function A7 is convex since the second derivative must
always be positive,as the second derivative in this case is the variance which is always non-negative.
Here 7 is the slope of A and 7 takes a particular value for u = f(n) and n = (n)

3. Therefore we can establish a 1:1 relationship between canonical parameters and the moment parameter.
i.e, we can write the first derivative of the log normalizer function in form of the natural parameter or
the canonical parameter. We can then equate this to mean, and then invert it to obtain the natural
parameter in terms of the moment parameter. This is given as n = 1(n)

4 MLE for the Exponential Family

For iid data, the log likelihood is

(n; D) =log [ [ han)exp{n™ T(wn) — A()} =D _log h(zn) + (" > T(x)) — NA(n)

The derivative is

When we set the derivative to zero, we see that

0A(n) 1
an _NZT(‘T")

Since MLE = % Zn T(x,), we can do moment matching and infer the canonical parameters using Mg =
Y(HMLE)-

It is worth noting that the MLE involves the data only through the sufficient statistic 7'(X). In other words
T(X) contains all the essential information in X regarding 6. This is an informal definition of sufficiency.

4.1 Sufficiency

More formally, for a random variable X whose distribution depends on a parameter 6, a statistic T(X) is
sufficient for @ if there is no information in X regarding 6 beyond that in T'(X).
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O—@—

(a)

In the Bayesian approach, 6 is an unknown random variable, and we say that T(X) is sufficient for 6 if
p(0|T(x),xz) = p(8|T(x)). The graphical representation is shown in Figure a.

In the frequentist view, 6 is an unknown constant, and we say that T'(X) is sufficient for 6 if p(z|T'(z),0) =
p(z|T(z)). The graphical representation is shown in Figure b.

The Neyman factorization theorem generalizes this relationship and states that T'(x) is sufficient for 6 if
p(z, T(x),0) =1 (T (x),0)s(x,T(x)). The graphical representation is shown in Figure c.

()

Dividing by the distribution of 8, we see that T'(x) is sufficient for 6 if p(x|0) = g(T(x), 0)h(z, T(z)).

4.2 Examples: MLE for the Exponential Family
Recall that the multivariate Gaussian distribution is an exponential family distribution with T'(z) = [x; vec(xzT)].
Then fipLE = % d>onT(xn) = % Don Tn.

We also showed that the multinomial is an exponential family distribution. Here, the sufficient statistic T'(x)
is [z]. Then fimLe = % Yo T(xn) = % D onTn-

We know that the PMF of a Poisson random variable is p(z|\) = Ae? Lexp{rlogh — A}. Then 1 = logz,

! x!

T(z) =z, A(n) = X and h(z) = &. Then, fimee = % ., T(@0n) = % >, Tn-

5 Bayesian View of Exponential Family Distributions

When taking the Bayesian approach, we assume that p(x) ~ exp{n?T(x) — A(n)} and 7 is a random variable
with prior distribution p(n) ~ exp{&T’(n) + A’(£)} where £ is the hyper parameter. Bayesian inference
involves inferring the posterior given the data and prior. We know that

p(nlz, &) o< pla|n)P(n|€) = exp{n” T(x) + 7T (n) + A(n) + A(€)}
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The exponential family formulation makes it easier to choose the prior so that you have conjugacy. We can
make the prior and posterior take the same analytical form by assuming that n = T"(n). Then,

p(nlz, &) oc exp{(T(x) +&)T"(n) + A" + A}

6 Generalized Linear Models (GLIMs)

Linear regression and discriminative linear classification both address the problem of modeling the conditional
relationship between a pair of random variables X and Y when both X and Y are observed. Both models
take the form E,(Y) = p = f(07X) where p() is the conditional distribution of ¥ and f() is the response
function. In linear regression, f() is the identity function and p() is Gaussian. For linear classification, f()
can take a variety of forms and p() is Bernoulli in the binary case and multinomial for the multiway case.
For logistic regression f() takes the logistic function and p() is binomial.

Generalized linear models (GLIMs) provide a framework for considering the more general case. GLIMs
make three important assumptions. First, the observed input z is assumed to enter the model through a
linear combination of its elements, £ = §7x. To model non-linear treatments of =, you can design features
fi(x), ..., fm(x) and treat these as additional input. Second, the conditional mean g is assumed to be a
function of &, f(£). f() is known as the response function. Third, the observed output y is assumed to
be characterized by an exponential family distribution with conditional mean u. These assumptions are
summarized in Figure d.

9\ f U EXP
x/wﬁ—vu—*nﬁy

(d)

In the GLIM framework, we focus on distributions where T'() is the identity function. This implies that the
observed Y is itself a sufficient statistic. We also include a scale parameter ¢. Therefore, the conditional
distribution of Y has the form

p(yln. &) = h(y. ¢>exp{;<nT<x>y AW}

When choosing the exponential family you must consider the nature of the data Y. For example, when y
is a class label, it is natural to use the Bernoulli or multinomial distribution, and when y are counts, it is
natural to use the Poisson distribution.

The main modeling decision when specifying a GLIM is the choice of the response function. Because f()
represents a conditional expectation, a few mild constraints are imposed. For example, in the case of Bernoulli
random variables, the response function’s range should be [0, 1]. We also want to keep our choice of f() as
simple as possible for computational purposes since we will need to find derivatives of f. For each exponential
family distribution, there is a particular response function called the canonical response function that has
nice mathematical properties. The canonical response function is defined as

f=v70)

Note that this is equivalent to stating that 672 = ¢ = . Furthermore, since v is determined by the choice
of the exponential family distribution, when the canonical response function is used, the GLIM is completely
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specified by the choice of the exponential family distribution. Table e gives the canonical response function
for several exponential family distributions.

Model Canonical response function
Gaussian w=mn

Bernoulli p=1/(1+e"")
multinomial pi =i/ >, €
Poisson w=-e"

gamma pw=—-n"1

()

7 Online Learning of GLIMs with canonical response

When using the canonical response function, n = ¢(u), p = f(£) and & = §7x. Then the log-likelihood takes
the form ¢ =Y logh(y,) + >, (0T2ny, — A(n,)). The derivative of this is

ot _ OA(nm) O\ B Ty
5= zﬁ:(xnyn 98 = D Yo — pn)n = X" (y — p)

n

This gives us the stochastic gradient ascent update function
0" = 0" + plyn — py)zn

where p! = (0")Tx,, and p is the step size. Depending on the learning rate, this can be slow to converge. This
method also requires careful tuning of the step size. Thus, in some cases, batch learning may be preferred.

8 Batch Learning of GLIMs

Note that the Hessian matrix H = % = —XTWX where X = [2]] is the design matrix and W =
diag(g’;i yeeny g’n"ﬁ ). W can be computed by taking the second derivative of A(n,,).

Also recall that in least mean squares, the cost function in matrix form is J(#) = 1(X6 — NT(X6 - 7).
To minimize this, we take the derivative and set it to zero, which gives us the normal equations 6* =
(XTX)1XT7.

8.1 Iteratively Reweighted Least Squares(IRLS) - general case

We now derive the general case updating rule using Iternatively Reweigted Least Square method (IRLS) to
find MLE for GLIMs with natural response.

Recall that the update rule with Newton-Raphson method with cost function J (in our case, the J is the
log-likelihood) is
Ot = 0" — H'VyJ

from slide 23, we have

di
== =XT(y —
Vol =25 =X"(y—p)
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from slide 24, we have
H=-X"WX

now we have

gt+l — gt _ H_IV(;J
— et + (XTWtX)—lXT(y _ ,ut)
= (XTW X)L XTW!X)o! + (XTWIX) X T (y — i)
( )HXTWIXE + X (y — )]
( )THXTWIXO + XTWE W) Ty — )]
= (XTWX)TXTWIXO + (W) (y — )]
( )

in which 2! = X" + (W*)~1(y — u) is an adjusted response.

Comparing to the normal equation for LMS 6* = (XTX)*lXTﬁ, the update equation can be thought of
solving the following "iteratively reweighted least squares” problem

0"t = argmin(z — X0)TW(z — X0)
0

8.2 IRLS Example 1: logistic regression

We now apply this general update equation to some specific problems, the first example is logistic regression,
in which case
The conditional distribution is a Bernoulli

p(ylz) = p(@)’ (1 - p(a))' =

where p is a logistic function p(z) = m%nw and p(Y|X) is an exponential family function with mean
Elylz) =p = ﬁ and canonical response function n = ¢ = 67z

so we have
pa (1 — pur)

d
ﬁ_ﬂ(l—ﬂ%W:

dn o
Mn(l - ,un)

We may use regularized MLE by introducing a prior. In this setup

ply = {+1,~1}|z,0) = W = U(WTx)

p(0) ~ Normal(0, \"*1)

16) = Y tog(o (4" 2.)) — 5070

Vol = (1 - J(ynngn))ynxn — A0
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8.3 IRLS Example 2: Linear regression

The conditional distribution is a Gaussian

1
(QW)k/2|E|1/26

= h(e)eap{~ 55 0" (2)y — Am))} (rescale)

p(ylz,0,%) = —3(y—n@) = (y—p(2))

where p is a linear function
o) =0Tz = n(x)

p(y|z) is an exponential family function with mean: E(y|z) = u = 072 and with canonical response function
n=¢=0"x

The IRLS update rules:

du _
dn
W=1I

9t+1 — (XTWtX)ilXTWtZt
= (XTX)TIXT(XO" + (y — 1))
— 04 (XTX) X (= )

when t — o0, = (XTX)~1XTY, that is converge to normal equation solution.

9 How to define parameter prior

When defining parameter priors, should we use a single prior to cover all variables or should we assign
separate priors for each node and each configuration of parent nodes, or can we group sets of variables
which share the priors? The first option will introduce ”coupling” which will defy the purpose of graphical
modeling, the second option will not introduce ”coupling” however will increase the complexity due to the
possibly large number of priors.

The (Geiger and Heckerman 97,99) paper gives principles we may follow in selecting priors so that achieve a
good trade off between the following extreme options above. The idea is that we need to achieve those two
types of independence in assigning priors:

e Global Parameter Independence: the nodes from nuclear family, i.e. parent and child, should have
separate priors;

e Local Parameter Independence: For the same child node, the different configuration of parents should
have separate prior distribution, for example, in the direct graph where ” Alarm” is the parent of ” Call”,
then P(0cai|aiarm=y Es) should be defined independently of P(0cqu|aiarm=no)

For discrete DAG models, Dircichlet prior satisfies our assumptions, for Gaussian DAG models, normal prior
and Normal-Wishart prior satisfy our assumptions.
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10 Summary

To summarize, when we parametrize graphical model, we should do it in a way so that it displays nice behavior
and make the algorithm tractable. Some of the good choices are using exponential family distribution and
GLIM model and choosing priors so that do they not introduce additional dependence. For a large fully
observed directed graphical model, you can always find ways to decompose into local independent structures.



