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ABSTRACT

The graphon (W-graph), including the stochastic block model as a special case, has
been widely used in modeling and analyzing network data. Estimation of the graphon
function has gained a lot of recent research interests. Most existing works focus on
inference in the latent space of the model, while adopting simple maximum
likelihood or Bayesian estimates for the graphon or connectivity parameters given the
identified latent variables. In this work, we propose a hierarchical model and develop
a novel empirical Bayes estimate of the connectivity matrix of a stochastic block
model to approximate the graphon function. Based on our hierarchical model, we
further introduce a new model selection criterion for choosing the number of
communities. Numerical results on extensive simulations and two well-annotated
social networks demonstrate the superiority of our approach in terms of parameter
estimation and model selection.

Subjects Data Mining and Machine Learning, Scientific Computing and Simulation
Keywords Stochastic block model, Graphon, Empirical Bayes, Networks

INTRODUCTION

Network data, consisting of relations among a set of individuals, are usually modeled by a
random graph. Each individual corresponds to a vertex or node in the graph, while their
relations are modeled by edges between the vertices. Such data have become popular in
many domains, including biology, sociology and communication (Albert ¢ Barabdsi,
2002). Statistical methods are often used to analyze network data so that the underlying
properties of the network structure can be better understood via estimation of model
parameters. Examples of such properties include degrees, clusters and diameter among
others (Barabdsi & Albert, 1999; Newman, Watts ¢ Strogatz, 2002).

To better understand the heterogeneity among vertices in a network, community
detection and graph clustering methods (Girvan & Newman, 2002; Newman, 2004) have
been proposed to group vertices into clusters that share similar connection profiles. A large
portion of the clustering methods are developed based on the stochastic block model
(SBM) (Freeman, 1983), which constructs an interpretable probabilistic model for the
heterogeneity among nodes and edges in an observed network.

For an undirected simple random graph on # nodes or vertices, the relationships
between the nodes are modeled by 1 7(n — 1) binary random variables representing the
presence or absence of an undirected edge. The edge variables can be equivalently
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represented by an n x n adjacency matrix X, where X;; = 1 if node 7 and j are connected
and Xj; = 0 otherwise. We do not consider self loops in this work, and thus X;; = 0 for
i=1,...,n

Many popular graph models (Lloyd et al., 2012) make exchangeability assumption
on the vertices: The distribution of the random graph is invariant to permutation or
relabeling of the vertices. A large class of exchangeable graphs can be defined by the
so-called graphon function (Lovasz ¢ Szegedy, 2006). A graphon W(u, v) is a symmetric
function: [0, 1]*> [0, 1]. To generate an n-vertex random graph given a graphon W(u, v),
we first draw latent variables u; independently from the uniform distribution U(0, 1) for i =
1, ..., n. Then we connect each pair of vertices (7, j) with probability W(u,, uj), i.e.,

]P)(XIJ: 1\ui,uj) = W(ui,uj), 1,]: 1,...,7/1. (1)

In particular, the stochastic block model mentioned above can be seen as a special case
of the graphon model, where W(u, v) is a piecewise constant function. Abbe (2018) has
summarized recent developments on the stochastic block model. Under an SBM, the
vertices are randomly labeled with independent latent variables Z = (z, ..., z,,), where
zie{l,...,,K} fori=1, ..., nand Kis the number of communities or clusters among all the
nodes. The distribution of (Z, X) is specified as follows:

P(zi=m)=m,, me{l,...,K},i=1,...,n,

P (2)
P(Xyj =1lzi,2j) = 0,5, i,j=1,...,n,

where ) 7, = 1 and each 0y, € [0, 1]. Put 7 = (my, ..., 7,,) and © = () k-

Many efforts have been made on statistical inference of the SBM to detect block
structures as well as to estimate the connectivity probabilities in the blocks. Some
classical and popular methods include MCMC, degree-based algorithms and variational
inference among other. Nowicki ¢ Snijders (2001) developed a Gibbs sampler to estimate
parameters for graphs of small sizes (up to a few hundred nodes). A degree-based
algorithm (Channarond, Daudin ¢ Robin, 2012) achieves classification, estimation and
model selection from empirical degree data. The variational EM algorithm (Daudin, Picard
¢ Robin, 2008) and variational Bayes EM (Latouche, Birmele ¢ Ambroise, 2012)
approximate the conditional distribution of group labels given the network data by a
class of distributions with simpler forms. Suwan et al. (2016) recast the SBM to a random
dot product graph (Young ¢» Scheinerman, 2007) and developed a Bayesian inference
method with a prior specified empirically by adjacency spectral embedding.

Due to higher model complexity, estimating a graphon is challenging. Some works
(Airoldi, Costa & Chan, 2013; Olhede ¢ Wolfe, 2014; Latouche & Robin, 2016) have
focused on the nonparametric perspective of this model and developed methods to
estimate a graphon based on SBM approximation. These methods estimate a graphon
function by partitioning vertices and computing the empirical frequency of edges across
different blocks. Many algorithms put emphasis on model selection (Airoldi, Costa ¢
Chan, 2013) or bandwidth determination (Olhede ¢» Wolfe, 2014). Latouche ¢» Robin
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(2016) proposed a variational Bayes approach to graphon estimation and used model
averaging to generate a smooth estimate.

Meanwhile, model selection that compares different node clustering schemes and selects
the most appropriate number of blocks for SBMs has been one of the major difficulties in
this field. Methods that are generally applicable to all graph clustering results include a
hypothesis testing based method for SBMs (Come ¢ Latouche, 2015) and a cross-
validation scheme for graphons (Airoldi, Costa ¢» Chan, 2013). Come ¢ Latouche (2015)
propose an exact integrated complete data likelihood criterion that is combined with a
greedy inference algorithm to identify node clusters for SBMs. Yang et al. (2021)
summarize different model selection methods for spectral graph clustering and propose a
simultaneous model selection framework.

After the block structure of a network is identified, most of the above methods
simply use the empirical connection probability within and between blocks to estimate O.
When the number of nodes in a block is too small, the estimate can be highly inaccurate
with a large variance. Latouche & Robin (2016) developed an alternative method under
a Bayesian framework, where they put conjugate priors on the parameters (7, ©). In
particular, they assume 0,, ~ Beta(a,, B.) independently for a, b € {1, ..., K}, where
the parameters (&, B4p) in the prior are chosen in priori. Similar to the MLE, the
connection probability 8, of each block is estimated separately and thus may suffer from
the same high variance issue for blocks with a smaller number of nodes. To alleviate
this difficulty, we propose a hierarchical model for network data to borrow information
across different blocks. Under this model, we develop an empirical Bayes estimator for © =
(0.5) and a model selection criterion for choosing the number of blocks. Empirical Bayes
method is usually seen to have better performance when estimating many similar and
variable quantities (Efron, 2010). This inspires our proposal as the connection probabilities
can be similar across many different communities. By combining data from many blocks,
estimates will be much more stable even if the number of nodes is small (as small as a
few nodes) in each block.

In summary, our method has two major novel components: (1) shrinkage estimation for
connectivity parameters, and (2) a novel likelihood-based model selection criterion, both
under our proposed hierarchical model. As demonstrated by extensive simulations and
experiments on real-world data, these contributions give us substantial gain in estimation
accuracy and model selection performance, especially for graphons. Moreover, our method
is very easy to implement and does not cost much extra computational resources
compared to existing approaches.

The article is organized as follows. First, we will develop our empirical Bayes method for
the SBM and the graphon, focusing on connection probability estimation and model
selection on the number of blocks. Then we will compare the performance of our methods
with other existing methods on simulated data and on two real-world networks. The article
is concluded with a brief discussion. Some technical details and additional numerical
results are provided in the Supplemental Material.
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METHODS

Let us first consider the SBM. After the vertices of an observed network have been
partitioned into clusters by a graph clustering algorithm, we develop an empirical Bayes
estimate of the connection probability matrix © based on a hierarchical binomial model.
Under this framework, we further propose a model selection criterion to choose the
number of blocks. Our method consists of three steps:

e Graph clustering For a network with 7 vertices, cluster the vertices into K blocks by a
clustering algorithm. Let Z: [n] — [K] denote the cluster assignment, where [m] :=
{1, ..., m} for an integer m.

e Parameter estimation Given Z, we find an empirical Bayes estimate Opp = (égﬁB )ik bY
estimating the hyperparameters of the hierarchical binomial model.

e Model Selection Among multiple choices of K, we select the K that maximizes a
penalized marginal likelihood under our hierarchical model.

We will also generalize our method to the graphon model, following the idea of SBM
approximation to a graphon.

Algorithms to detect blocks of a stochastic block model have been widely studied,
including spectral clustering by Rohe, Chatterjee ¢ Yu (2011), Monte Carlo sampling by
Nowicki ¢ Snijders (2001) and variational approximations by Daudin, Picard ¢ Robin
(2008). As an extension to the work of Daudin, Picard ¢» Robin (2008), Latouche, Birmele ¢
Ambroise (2012) proposed a variational Bayes approximation to the posterior distribution
of the parameters (77, ©) and of the latent cluster labels Z (see Supplemental Material for a
more detailed review). Given the Z estimated by their approach, we will develop our
hierarchical model and empirical Bayes estimates.

Estimating connection probabilities

In this subsection, we consider the SBM and assume a partition Z : [n] — [K] of the nodes
is given, where K is the number of blocks. Note that Z~ "(a) for a € [K] is the subset of
nodes in the a-th cluster. Let

Bap = {(i.j) : (i,j) € Z7'(a) x Z7'(b),i < j}
be the collection of node pairs in the (i, j)th block. According to the SBM, the connection
probability between any (i, j) € Bgy, is 0,5 Recall that X = (Xj;) is the observed adjacency

matrix. Let be = Z< Xij be the number of edges in block (a, b). Then, we have

i7j)€Bab
be|9ub ~ Binomial(#n,p, 0,4p), (3)
where ny, = |Byy| = |Z7(a)| - |Z71(b)| fora# band n,, = |Z71(a)| - (|27 (a)] — 1)/2 as

self loops are not allowed. Based on the empirical frequency of edges in the block (a, b), we
have an MLE for the edge connection probability

éMLE_X_aBb b
b T a,be{l,... K} (4)

When K is large, the number of nodes, and thus 7,,, in some blocks will be small,
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Figure 1 A diagram of the hierarchical model. The connectivity parameters 0,,a,b € {1,...,K},

follow beta distributions of two sets of hyperparameters, i.e., (a, ;) for diagonal blocks (red) and

(o1, By) for off-diagonal blocks, and the number of edges X5, in a block, depends on 0, as in (3).
Full-size K&] DOT: 10.7717/peerj-cs.1006/fig-1

which leads to a high variance of the MLE. To stabilize the estimates, we may borrow
information across blocks to improve estimation accuracy. To do this, we set up a
hierarchical model by putting conjugate prior distributions on 8,,. To accommodate the
heterogeneity in 8,,, we use two sets of hyperparameters so that the within and between-
block connectivities are modeled separately:

Hah’(adaﬁd) NBeta(advﬂd)a avbe {17'-'7K}7 (5)

where d =0 for a = b and d = 1 for a # b, i.e., the diagonal and off-diagonal elements of
the connectivity matrix © follow Beta(ao, By) and Beta(w;, 1), respectively. The prior
distribution (5) together with (3) defines the distribution [X, © (a4 Ba)a=o.1]. Here (s, B.),
d =0, 1, are hyperparameters to be estimated by our method. A diagram of our model
is shown in Fig. 1. Note that the use of two sets of hyperparameters is in line with common
assumptions of the stochastic block model, such as assortativity (Darnon et al., 2005) or
disassortativity, i.e., within-group connectivities are different than between-group
connectivities.

The conditional posterior distribution of 6, given (X2, 0.4, B;) is

Hub’(bea %d, ﬂd) ~ Beta(ad + be? ﬁd + Nap — th)a

and the conditional posterior mean of 6, is
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~EB

Oab (et By) = E(0ap| X5, 4, Ba) (6)
og + X8 o4 X8
= ab = Nap + (1 _nab)—abv
g + By + nap g + By Map

for a, b € {1, ..., K}, where

g+ By

Tt Ba + nap o1 7

Nab
is the shrinkage factor that measures the amount of information borrowed across
blocks. When the variance among 6,;, across the blocks is high, «; and f; will be estimated
to be small. Thus, #,, will be close to 0 so that the estimate 0 will be close to (jﬁLE.
When the variance among 6,,;, is low, our estimates of a; and f3; will be large, the shrinkage
factor approaches 1, and eventually éaEbB will become identical across all blocks. In this case,
we are essentially pooling data in all blocks to estimate 0,;,. Generally speaking,

the shrinkage factor 7, is determined by the data through the estimation of the
hyperparameters (e, B4), and it leads to a good compromise between the above two
extreme cases.

Given the partition Z from a graph clustering algorithm, we maximize the marginal
likelihood of the observed adjacency matrix X to estimate the hyper-parameters («ay, 4)
for d =0, 1. Let X,;;, denote the adjacency submatrix for nodes in the block (a, b) defined by
the partition Z. Integrating over O, the marginal log-likelihood function for the diagonal
blocks is

K
L (o0, BolX, Z) = > log P(Xaalt0, o)
a=1

I
M)~

log/e P(Xaawaa)p(eaa’amﬁo)dgaa (8)

a=1

log Beta (oo + Xfa, Bo + Nag — Xfa) — KlogBeta(ay, fy),

I
M)~

1

::
Il

where Beta(x, y) = fol #~1(1 — ty"'dt is the beta function. Similarly, the marginal log-
likelihood function for the off-diagonal blocks is

ZL(on, B1X,Z)
1
= Z log Beta(o, + X2, By + nap — X5,) — EK(K — 1) log Beta(oy, f3;). ®)
a<b
We find the maximum likelihood estimates of the hyper parameters, i.e.,
(64, Bg) = argmax & (g, By|X, Z), (10)

OCdrﬁd

for d = 0, 1. Then we can estimate © by plugging the MLE of the hyper-parameters in (10)
into (6), i.e.,
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0% = { ng(ffo,ﬂo% a=b (11)
Hab (alv l)a a 7& b

Since the hyper-parameters are estimated using all blocks, our empirical Bayes estimates
of 0,, also make use of information from all data to improve the accuracy. Though (10)
does not have a closed form solution, we can use an optimization algorithm such as
bounded limited-memory BFGS (L-BFGS-B) (Byrd et al., 1995) to find the maximizer.
The optimization algorithm starts at a random initial point, and we re-run the algorithm if
it fails to converge. The log-likelihood functions in (8) and (9) are not necessarily concave,
and thus finding the global maximizers cannot be guaranteed in theory. However, as
shown in Fig. S2 in Supplemental Material, for a typical dataset the maximizers over a
reasonable range of (a4 B4)4-0,1 can be easily found.

Suwan et al. (2016) developed a different empirical Bayesian method for SBMs
under a random dot product graph formulation. They introduce K latent positions,
Vi, ...,k € RY and define the connection probabilities by inner products between the
latent positions, 0,5, = (v,,vp) for 1 < a, b < K. The prior distribution for v, is a multivariate
Gaussian distribution vg ~ A 4(fi,, S¢). In particular, the parameters i, o in the
prior are chosen by Gaussian mixture modeling of pre-estimated latent positions obtained
via adjacency spectral embedding. Thus, these prior distributions are called empirical
priors and they are used to model the uncertainty in the latent positions vy, ..., vk. In our
method, the hyperparameters (a, ) in the beta prior distributions are not pre-estimated by
a separate method, but instead are estimated under a coherent hierarchical model. In
addition to modeling uncertainty in the connectivity probabilities 0, the hyperparameters
also lead to information sharing via shrinkage.

Selecting partitions

So far we have regarded the number of blocks K as given in our empirical Bayes method.
The choice of K will certainly impact the performance of our method. If K is too small, for
SBM many blocks will not be identified, and for graphon the approximated function
will only have a small number of constant pieces, both leading to highly biased estimates.
On the other hand, if K is too big, the number of vertices in each block will be very small,
resulting in high variances. Thus, it is important to select a proper number of blocks to
achieve the best estimation accuracy.

Our empirical Bayes approach under the hierarchical model also provides a useful
criterion for this model selection problem. Note that (8) and (9) define the conditional
likelihood of X given the hyperparameters (a4, $;) and the partition Z input from a graph
clustering algorithm. We can compare this likelihood for different input partitions and
select the best one.

Suppose we have m candidate partition schemes Zj, ..., Z,,. Denote the corresponding
number of communities by Kj, ..., K,,,. Our goal is to choose the optimal partition that
maximizes the joint likelihood of the observed adjacency matrix X and the partition Z
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with a penalty on the model complexity. To do this, we include Z in our model as in (2) and
put a Jeffreys prior (Jeffreys, 1946) on m, i.e.,

n ~ Dirichlet(ty,..., 1), T =...=1% =1/2.

The Jeffrey’s prior is a standard non-informative prior that is invariant to re-
parameterization. In general, 7, = 7 for any 7 € (0, 1] is a common choice for a
non-informative prior, with negligible effect on the posterior inference or model selection
when the network size # is large. Nonetheless, we could also use informative prior if strong
prior knowledge is provided, for example, on 7 or the expected community sizes.

For a partition Z with K communities, the joint likelihood of X and Z given the hyper-
parameters (g, &, Bo, f1) is

]P)(Xa Z|OC07 061, ﬁ07 ﬁl)
— B(X|Z, 0, %1, Bos ) / P(Z|m)p(r)dn
(12)

= P(X|Z, o, 01, By, 1)

after marginalizing out the parameter 7, where #; is the number of nodes in cluster i
defined by the partition Z. Maximizing over the hyperparameters leads to the MLE
(8,41, By, B,) defined in (10). Evaluating the likelihood (12) at the estimated
hyperparameters, we define the goodness-of-fit part for our model selection criterion as

]Z = log]P)(X7Z|&Oa &1, BO: ﬁAl)

T S KF
<;T>Hl (mi + %) (13)

= > L(44,B4X.Z) +log K N\ K
de{0,1} r <n +> Ti) [1T(w)
i=1 i=1

where £ (64, f41X, Z) is as in (8) and (9) for d = 0, 1. Following the ICL-like (integrated
complete likelihood) criterion in Mariadassou, Robin ¢» Vacher (2010), we add two

)

penalty terms to control model complexity: The first term corresponds to a penalty on the
number of parameters in 7 and the second the number of parameters in ©. Therefore, our
model selection criterion is to choose the partition

7Z = argmax {] 2 [(K —1)logn + KK+ 1)logn(n — 1)] }, (14)
Z2E{Z1 1T} 2 2 2

where K is the number of clusters defined by the partition Z. As we have mentioned in the

introduction, there are quite a few graph clustering algorithms, and the performance of

many of them is highly dependent on the input number of partitions. Our criterion for

selecting the number of clusters applies to any method used for the node clustering step,

and thus it protects our method from inferior input node clustering results. The ICL model
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selection criterion (14) is an approximation to the marginal log-likelihood log P(X|K)
(Mariadassou, Robin & Vacher, 2010). The joint likelihood (13) depends on the EB
estimates of the hyperparameters, which is unique to our hierarchical model, while the
VBEM criterion (Latouche, Birmele ¢~ Ambroise, 2012) uses a standard SBM likelihood
without a hierarchical structure or estimation of priors. We can easily apply other penalty
terms in various model selection criteria to our likelihood, and fully expect similar
behavior in terms of selecting the number of clusters, since most of them approximate in
the same way as the marginal likelihood or the Bayes factor.

Graphon estimate

Now we assume that the true model is a graphon as in (1). We use an SBM with K blocks as
an approximation to the graphon, i.e., we approximate W(u, v) by a piecewise constant
function: We divide the unit interval [0, 1] into K pieces based on 7 so that the length of
the k-th piece is ;. Let the endpoints of these pieces be ¢ = Zle nifork=1,--, K
and put ¢y = 0. Then the graphon function defined on [0, 1] x [0, 1] is approximated by a
K x K blockwise constant function,

W (u,v) = O if (u,v) € [ca1,€a) X [Ch-1,Cp)-

To estimate a graphon W, we first run a clustering algorithm to estimate a partition Z
and then apply the empirical Bayes method to obtain éff . Let ny denote the size of the the
k-th cluster of vertices. We calculate its proportion to estimate 7, by 7y = ny/n and
compute the cumulative proportion ¢ = ZLI 7; for k = 1, -+, K. Define a binning
function,

K

bin(x) = 1+ > I(cx < x), (15)

k=1

and the graphon W is then estimated by
W(xvy) = éllii?l(x),bin(y)’ Xy € [07 1)' (16)

As shown by Bickel ¢~ Chen (2009), the graphon is not identifiable in the sense that any
measure-preserving transformation on [0, 1] will define an equivalent random graph.
Following their method, imposing the constraint that

g(x) = [y W(x,y)dy

is nondecreasing leads to identifiability. For SBM approximation, the corresponding
constraint is that

K
g) = kZ O (17)
=1

is nondecreasing in I. This constraint can be satisfied by relabeling the K clusters of nodes.
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As for the SBM, selecting a proper number of clusters K is important for the estimation
of a graphon. We will apply the same model selection criterion (14) to choose the optimal
partition Z and the associated K among a collection of partitions.

RESULTS

Simulated data
In this section we present numerical results on graphs simulated from stochastic block
models and graphon functions. We compare our method with other existing methods in
terms of estimating connection probabilities and model selection for choosing the number
of clusters.

For stochastic block models, we compare our estimated connectivity matrix (:)EB (11) to
the maximum likelihood estimate (:)MLE as in (4) and the variational Bayes inference

@)VBEM from Latouche, Birmele ¢» Ambroise (2012). Variational Bayes inference provides a
closed-form approximate posterior distribution for (7, ©) by minimizing the KL
divergence between an approximated and the underlying distributions of [Z|X]. It
constructs point estimates for the parameters based on EM iterations (Supplemental
Material). We compute the mean squared error (MSE)

1 - avi 12
MSE = m; ; (6} — ©}) (18)
of an estimated #n x n connection probability matrix Q. Here, ®" = (O'jj);xy is the true
connection probability matrix among the #n nodes, i.e., ®';; = 0, if Z*(i) = a and Z*(j) = b
fori,j=1, ot where Z* is the true partition, and (:):] = éah it Z(i) = a and Z(j) = b. For
graphons, W(x, y) is estimated by SBM approximation, and correspondingly the mean
integrated squared error is calculated as

1 1
_ _/\ 2
Mt = [ [ (Weay) = W) Py (19)

Due to the nonidentifiability of graphons, the MSE is calculated after relabeling node
clusters based on the constraint (17) to make w comparable to W.

We compare our model selection criterion (14) to the variational Bayes method
developed by Latouche, Birmele ¢» Ambroise (2012) (VBEM) and the cross validation
risk of precision parameter (CVRP) in Airoldi, Costa ¢ Chan (2013). The CVRP is
defined as

K N2
S evre(K) = K (o4 I)KZ <E> ; (20)

n—1 n—1 4 n
i=1

where n; is the number of vertices in group i. Then, the number of clusters K is selected by
minimizing the risk _Z cyrps i.€.,
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Kevee = argmin # CVRP(K). (21)
K

We use 7 g, # vem and Z oypp to denote, respectively, the three criteria mentioned
above.

Results on SBM: homogeneous block connectivity

We designed a constrained SBM that generates affiliation networks, i.e., two vertices within
the same community connect with probability A, and from different communities with
probability € < A. We also added a parameter p € (0,1] to control the sparsity of the graph.
The corresponding true connectivity matrix is

A < ... &

o =p| " N :
. : €
e g AN e

where K* is the number of communities.

To generate dense graphs (model 1), we set A = 0.9, ¢ = 0.1, and p = 1. We generated
graphs with n = 200 vertices and the number of communities K* € {10, 11, ..., 18}. For
each choice of K*, we generated 100 networks independently. For each network, all the
nodes were randomly divided into K* clusters with equal probability 1/K*, and then
connected according to the connectivity matrix ©* and their cluster labels. Note that the
simulated node clusters had very different sizes, ranging between 7 and 35, due to the high
variance in block size.

We also used A = 0.9, ¢ = 0.1 and p = 0.2 to generate sparse graphs (model 2), while
keeping K* = 10 but changing the network size n € {200, 250, 300,350, 400, 450}. For each
network size n, we followed the same procedure as in model 1 and generated 100 networks
independently. Here “sparse” refers to a lower edge density around 0.035, which is 20% of
the graphs generated in model 1.

For a simulated graph, we applied the variational Bayes algorithm (Latouche, Birmele ¢
Ambroise, 2012) with an input number of clusters K = 1, ..., 20, from which we obtained K
communities and a Bayesian estimate Ovsem (K) of the connecting probabilities among the
K x K blocks. Given the estimated communities by the variational Bayes algorithm, we
found @MLE(K) as in (4) and our empirical Bayes estimate @EB (K) asin (11) and
compared them to the VBEM estimate. As the estimates are functions of K, so are their
MSEs as defined in (18). Let MSEy £(K) be the mean squared error of the MLE by
plugging ©,,£(K) into (18), where each element (:3:] is given by Oume (K) and the partition
Z. Then we define K as the number of clusters that minimizes the MSE of the MLE, i.e.,

K = arg min MSEy;1£(K) (22)
K

over the input range of K. For the 100 graphs generated under the same matrix ®*, they

share the same K* while each one of them defines a corresponding K. Both K* and K were

used in our comparisons on model selection criteria for the number of blocks. In
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Figure 2 MSE ratios in model 1 simulation. The true number of blocks K* (marked in red) ranges from
10 to 18 and the results for graphs with each K* are shown in a panel. For the 100 graphs generated under
each K*, the MSE ratios of the estimates @MLE and @VBEM over Ogp are plotted against the input number
of blocks K chosen in the clustering step. Full-size K&l DOT: 10.7717/peerj-cs.1006/fig-2

particular, for a general graphon, K* may not be clearly defined and in such a case, K serves
as the reference for comparison.

For dense graphs (model 1), as shown in Fig. 2, we compared the MSEs (18) of the three
estimates of ® to the true connectivity matrix and presented the ratio of the MSE of our
EB estimate to the MSEs of the MLE and VBEM estimate. For dense stochastic block
models, the accuracy of MLE and that of VBEM were close, whereas EB gave better
estimates for almost all K values, i.e., MSE ratios were smaller than 100%. We see a
significantly smaller MSE ratio when Kis close to K*, especially when K* is relatively small.
For example, the MSE ratios EB/MLE and EB/VBEM were lower than 10% at K = K*
when K* = 10, ..., 15. When K* went bigger, such as K* = 17, 18 in the simulation, the K for
most of the graphs was less than K*, and the MSE ratios reached a minimum level at some
K < K*, which was slightly above 50%.

Table 1 presents the model selection results on the simulated dense graphs from model
1, where we define Ex- and E as the average deviation of the selected number of blocks K
from K* and from K respectively, i.e.,
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Table 1 Model selection comparison for model 1 among the K chosen by (a) CVRP, (b) VEBM, and

(c) EB.
KM\K 8 9 10 11 12 13 14 15 16 17 18 Eg Ex
(a) CVRP
10 99 1 0.99 0.99
11 100 1.00 1.00
12 3 96 1 1.02 1.02
13 67 33 0.67 0.67
14 6 93 1 1.06 1.06
15 23 77 1.23 1.26
16 2 13 85 1.17 1.31
17 1 29 70 1.31 1.33
18 3 87 10 1.93 1.27
(b) VBEM
10 100 0.00 0.00
11 100 0.00 0.00
12 100 0.00 0.00
13 100 0.00 0.00
14 4 96 0.04 0.45
15 1 2 35 62 0.39 0.85
16 1 28 53 18 1.12 1.26
17 6 53 35 6 2.59 2.61
18 1 7 32 44 16 3.33 2.67
(c) EB
10 100 0.00 0.00
11 100 0.00 0.00
12 100 0.00 0.00
13 100 0.00 0.00
14 100 0.00 0.00
15 1 99 0.01 0.04
16 30 70 0.30 0.44
17 33 67 1.33 1.35
18 1 95 4 1.97 1.31
Note:

Each row in a table reports the frequency of K across 100 graphs. The last two columns report two mean absolute
deviations, the minimum of which among the three methods is in bold for each K*.

1L .
EK*:—E K, — K*| E;
M 4 ’

13N .
— |K: — K¢, (23)
M

where t € {1,...,M} is the index of the graphs generated under the same @, K, is the
estimated number of clusters by a model selection criterion, and K; is the K defined by (22)
for the t-th graph. When K* was small, such as 10 < K* < 13, # gy and 7 g gave

the same results, and both accurately selected K = K* as the optimal number of blocks. As
K* increased, # 5 outperformed # 55, and was comparable to # -y p in terms of Ex-. In
fact, for a limited graph size n = 200 here, the average number of vertices in each block
will be smaller as K* increases, making it hard for small communities to be detected.
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Figure 3 MSE ratios in model 2 simulation. The results for graphs with each network size n are shown

in a panel, plotted in the same format as Fig. 2. Full-size K&l DOT: 10.7717/peerj-cs.1006/fig-3

Therefore, K may better reflect the number of clusters that fit well the observed network.
Considering this, we see #zz had both smaller Ex- and Ej than # 5, in general,
which indicates the superiority of our model selection method. # -, zp showed relatively
stable performance in terms of Ex~ and Eg, but the results were not satisfactory for small
K*. In summary, from the simulation results on dense graphs (model 1), EB has
demonstrated the highest estimation accuracy, especially when the clustering algorithm
finds the true number of communities, and the EB model selection criterion generally
selects the best model.

Detecting the true number of blocks for a sparse graph (model 2) is harder because of
fewer edge connections in a block. Thus, we fixed K* = 10 and varied the network size n
from 200 to 450. In terms of estimation accuracy, Fig. 3 shows that our EB estimate had
better performance than MLE in almost all the cases (except when K = 1 under which the
two estimates were identical), and the MSE ratio kept decreasing as K increased. In
particular, for K = K* = 10, the MSE ratio of EB over MLE was about 95%. If the
number of blocks is overestimated (say K > 15), the MSE ratio can drop to <90%. When
compared to VBEM, for a small network size n and a small number of blocks K, EB
estimates can be slightly less accurate (<5% increase in MSE), but as K increases and
becomes close to K*, the MSE ratio decreases to the same level as that of EB over MLE.
As reported in Table 2, for all the cases # 5 achieved the best model selection performance
with the smallest Ex~ and E; among the three methods. This highlights the usefulness of
our model selection criterion for the more challenging sparse graph settings.

More detailed results for both models 1 and 2 in this simulation study can be found in
the Supplemental Material.
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Table 2 Model selection comparison for model 2 (K* = 10) among the K chosen by (a) CVRP,
(b) VEBM, and (c) EB, in similar format as Table 1.

mK 1 2 3 4 5 6 7 8 9 10 11 12 Ex E
(a) CVRP
200 100 9 2.84
250 100 9 6.86
300 95 1 4 856  8.84
350 71 1 14 14 655 817
400 37 28 35 361 521
450 17 1 71 1 165  2.50
(b) VBEM
200 28 51 19 2 8.05 218
250 8 30 42 13 6 1 6.16  4.04
300 111 31 37 20 436 4.59
350 14 43 36 7 264 422
400 3 034 47 14 1 1 127 283
450 1 3 3 52 6 1 054 125
(c) EB
200 6 12 24 29 24 4 1 531 2.09
250 6 21 38 21 12 2 3.82 220
300 1 13 32 35 18 1 241 274
350 2 31 47 20 115 281
400 10 38 48 3 1 063 213
450 2 13 78 7 024 097
Note:

Each row in a table reports the frequency of K across 100 graphs. The last two columns report two mean absolute
deviations, the minimum of which among the three methods is in bold for each K*.

Results on SBM: heterogeneous block connectivity
In this section, we show how the performance changes when heterogeneous block
connectivity probabilities are used. We consider the following connectivity matrix

)\1 €12 e E1k*
€21 )\2 . .
*
0" =p| , ;
: ’ E(k*—1)K*
S N T S e

where the values are sampled from uniform distributions.

Similar to model 1, to generate dense graphs (model 1s), we set p = 1, and drew A; ~ U
(0.5,0.9) fori € {1, ..., K} and ¢; ~ U(0.3, 0.5) for i, j € {1, ..., K'}, i # j. We generated
graphs with n = 200 vertices and the number of communities K* € {10, 11, ..., 18}. For
each choice of K*, we generated 100 networks independently with parameters sampled
from the above uniform distributions. For each network, the nodes were randomly divided
into K* clusters with equal probability 1/K*, and then connected according to the
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Figure 4 MSE ratios in model 1s simulation, plotted in the same format as Fig. 2.
Full-size K&l DOT: 10.7717/peerj-cs.1006/fig-4

connectivity matrix ®* and their cluster labels. Overall, EB outperformed MLE and VBEM
with respect to MSE. Different from model 1 where the smallest ratios of EB/MLE and
EB/VBEM were observed at K = K* for most of the simulations, the MSE ratio of EB over
MLE and VBEM decreases smoothly with the increase in K (Fig. 4). In terms of model
selection, EB was better than VBEM when K* > 14 and comparable to VBEM with smaller
K, although the improvement was slightly less substantial. The detailed results are reported
in Table 3.

We also used p = 0.2 and the same setting for A and ¢ as above to generate sparse
graphs (model 2s), while keeping K* = 10 but changing the network size n € {200, 250,
300,350, 400, 450}. For each network size n, we followed the same procedure as in model 1s
and generated 100 networks independently. The results are similar to the homogeneous
case (model 2). The detailed results are provided in the Supplemental Material.

Results on graphon model
Following the same design as in Latouche ¢» Robin (2016), we choose a graphon function

W(x,y) = pX ()™
with two parameters A < 1/,/p. Here, p controls the sparsity of the graph, as the
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Table 3 Model selection comparison for model 1s among the K chosen by (a) CVRP, (b) VEBM, and (c) EB, in the same format as Table 1.

KN\K 1 7 8 9 10 11 12 13 14 15 16 17 18 19 20 Ex Ex
(a) CVRP
10 2 1 7 42 46 2 0.79 0.88
11 3 1 10 44 42 0.97 1.15
12 1 2 3 15 48 29 1 1 1.1 1.55
13 14 1 2 3 15 22 29 12 1 1 3.17 3.51
14 23 1 16 18 22 15 5 4.81 5.01
15 41 1 3 7 18 11 14 4 1 7.14 6.94
16 45 1 3 10 15 13 6 5 1 8.82 7.61
17 53 1 1 5 9 12 4 3 2 2 10.34 8.53
18 80 1 1 4 2 7 1 2 14.71 10.37
(b) VBEM
10 1 5 88 6 0.13 0.1
11 1 15 81 3 0.2 0.32
12 1 8 27 56 8 0.54 0.85
13 2 6 15 30 25 18 3 1 1.7 2.02
14 1 8 27 13 33 16 2 2.75 2.93
15 1 1 9 17 34 19 13 5 1 3.79 343
16 10 13 18 27 18 9 4 1 521 3.94
17 2 6 19 17 28 10 5 2 1 6.3 4.27
18 12 24 16 15 11 8 4 1 1 8.9 4.38
(c) EB
10 2 81 13 1 0.17 0.16
11 8 76 15 1 0.25 0.36
12 1 5 5 66 13 4 0.58 0.89
13 1 6 10 16 19 15 23 1 1 1.76 2.27
14 1 2 3 1 11 18 17 17 23 3 1 1 1.63 2.19
15 2 3 3 5 8 12 19 25 14 1 1.96 2.48
16 2 2 4 10 9 10 18 24 15 3 2 2.48 2.52
17 1 3 2 1 10 11 12 19 22 16 1 1 3.56 2.4
18 1 3 5 10 9 5 17 14 17 18 1 4.88 2.73
Note:

Each row in a table reports the frequency of K across 100 graphs. The last two columns report two mean absolute deviations, the minimum of which among the three

methods is in bold for each K*.

expected number of edges is proportional to p, and A controls the concentration of the
degrees, so that more edges will concentrate on fewer nodes if A is large. We chose p €
{107,107"%,10% } and A € {2, 3, 5}, and simulated graphs of size n = 100 (model 3) and of
size n = 316 (=10*°) (model 4). For each network, we used SBM approximation with
the number of clusters K = 1, 2, ..., 10. Using (22), we also defined K as the number of
blocks that minimizes the mean squared error (19) of the MLE, i.e., K is the number of
communities that best fits the observed network. Figure 5 shows the graphon function for
some values of (p, A). The parameter p controls the scale of the function, and thus the
grophon functions reach the maximum height when p = 10™". While not shown in the
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figure, for p = 107> or 10~ the functions are scaled down and have lower values.
Meanwhile, A controls the concentration of the function, such that a graphon defined by a
higher value of A shows a highly concentrated peak as for A = 5 in the figure.

The MSE ratios between our EB estimate and the other two competing methods, MLE
and VBEM, are shown in Fig. 6 for graphs of size n = 316. The results for n = 100 are
similar and relegated to the Supplemental Material. In general, our EB method achieved
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Table 4 Model selection comparison for graphons. (Reported is the mean absolute deviation Ej for
graphs generated under each combination of (p, A).

n =100 n =316
CVRP VBEM EB CVRP VBEM EB
p=10" A=2 1.16 0.96 1.11 4.92 2.55 2.38
A=3 5.42 1.54 2.03 5.8 1.92 1.91
A=5 3.88 1.28 1.63 7.43 1.66 1.50
p=10""° A=2 2.01 1.86 1.83 476 3.72 3.70
A=3 1.81 1.02 0.95 3.93 2.02 1.96
A=5 2.05 1.03 0.98 458 1.60 1.79
p=107" A=2 0.86 0.85 0.86 2.56 2.24 2.25
A=3 1.41 1.45 1.48 1.48 1.35 1.31
A=5 1.52 1.61 1.7 2.77 1.72 1.67
Note:

The minimal Ez among the three methods is highlighted in bold.

higher accuracy with smaller MSEs than the other two methods. For most cases, our EB
estimate was more accurate than the MLE, with the MSE ratios between 60% and 100%.
Compared to VBEM, our EB estimate achieved substantially smaller MSEs with ratios
below 20%. For both graph sizes, the improvement of the EB method over the other
two competitors was especially significant when the graph was sparse (p small). In such a
case, fewer connections between nodes are observed in a network, and there is a high
probability to have zero edge within the cluster. For blocks with lower connectivity, MLE
tends to underestimate their connectivity, while shrinkage helps the situation by borrowing
information from other blocks.

The model selection results are reported in Table 4. Since the true number of
communities under the graphon model is not clearly defined, we used K as the ground-
truth to evaluate model selection performance. For both #n = 100 and #n = 316, the
mean absolute deviation E; (23) of the K selected by our criterion # . was either the
smallest or was very close to the smallest value among the three methods. While EB and
VBEM were generally comparable, CVRP showed unstable performance as its Ez could be
much larger than the other two methods in some cases (such as p = 10" and p = 107").
See Supplemental Material for more detailed results.

To expand the scope of this study, we further compared the performance of our EB
method on graphons with a non-Bayesian approach. A commonly used algorithm is
network histogram approximation (NHA) developed by Olhede ¢~ Wolfe (2014). The
authors showed the universality of graphon approximation through regular stochastic
block model and introduced an automatic bandwidth selection rule to select the best block
model to represent graphon functions. The method fist divides degree-sorted vertices into
equal-sized groups and selects the histogram bandwidth that maximizes the likelihood
under an SBM. Given the automatically selected histogram bandwidth, the model
parameters are estimated by the MLE in (4). In the comparison, we substitute the MLE
estimate with our EB estimate to see if it can improve the accuracy.
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Table 5 Comparison of MSE of the graphon estimates by network histogram approximation (NHA)
and empirical Bayes (EB).

n =100 n =316

NHA EB Improve % NHA EB Improve %
p=10"1=2 0.00459 0.00351 235 0.00284 0.00230 19.1
p=10"1=3 0.00223 0.00214 3.88 0.000671 0.000654 2.58
p=10"21=5 0.0116 0.0116 0 0.00760 0.00756 0.55

In our simulation we used NHA to estimation the graphon functions in model 3 and 4
with p = 107", using the suggested parameter (c = 4 in Olhede & Wolfe (2014)) to select the
NHA bandwidth. NHA did not work on the sparser cases since too many nodes have a
degree of zero. Table 5 shows that EB indeed improved the graphon estimation by NHA
as well. The MSE for each set of parameters shown in the table is the average results from
100 networks. For A = 2 in which case the graphon function has lower variability, EB
outperformed MLE substantially. For larger A’s, the two methods had comparable
accuracy.

We briefly summarize a few key observations from the simulation studies. It is seen
that EB estimates had smaller MSEs than the other two methods in most of the cases above.
For the dense SBM (model 1), the accuracy of EB estimate was much higher. The relative
low variance in connectivity across different blocks led to higher degree of shrinkage
and information sharing among the EB estimates. For the sparse SBM (model 2),
heterogenous SBM (model 1s and 2s) and graphon models (model 3 and 4), EB showed
moderate improvements over the two competing methods in general. When the graph is
sparse, EB can be much more accurate than VBEM, as shown in Fig. 6. As for model
selection, EB generally selected the number of clusters K that was closer to K* and K in all
the models above, which demonstrates the usefulness of our hierarchical model for
deriving likelihood-based model selection criterion.

Alternative clustering and running time comparison

Our results and numerical comparisons were conducted to demonstrate the uniform
accuracy improvement: By varying the input number of clusters so some cluster results
could be very inaccurate, our EB estimates reached smaller MSEs for almost all the
clustering results. To further demonstrate this point, we also applied our EB estimates after
spectral clustering. As shown in Fig. 7, our method improved the parameter estimation
accuracy as well: Under the same simulation setting as in Figs. 2 and 3, the EB/MLE MSE
ratio shows a similar pattern to the results of the previous simulation in SBMs.

The computation of our EB method is only the maximization of the likelihood (8, 9).
The objective is the sum of two separate functions. Thus, we just need to maximize two
bi-variate functions, regardless of the problem size (#, K). In general, the computation time
is negligible compared to the graph clustering step. Table 6 reports the average running
times (in seconds) of spectral clustering (T¢) and our EB estimation (Tg) by BFGS for
various network size n and number of communities K, on a single 2.6 GHz Intel i7 core. It
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Table 6 Simulation running time.

(n, K)  (100,10) (1,000, 10) (1,000, 100) (5,000, 10) (5,000, 100) (10,000, 500)
Tc 0.06 0.7 4.4 6.7 149 2,696

Tg 0.08 0.1 0.2 0.6 1.9 11.6

is seen from the table that for large problems (n = 10,000, K = 500), the running time of EB
estimation step was less than 1% of the runtime of spectral clustering.

Real data examples

In this section, we apply our empirical Bayes method on two real-world networks. For
these networks, we do not have the underlying connectivity matrix as the ground truth,
which makes it difficult to evaluate estimation accuracy. However, for a network with
known node labels that indicate their community memberships (the “ground truth”), the
true partition Z,,. of the vertices is given. Thus, we will develop accuracy metrics based on
Zirue to compare different methods.

For real data, the assumption of the regular stochastic block model (2) may be
restrictive. A commonly used model is the degree-corrected stochastic block model
(DCSBM) (Karrer ¢ Newman, 2011) that uses a Poisson distribution to model the
number of edges across blocks and takes within-community degree heterogeneity into
consideration. Some methods have been developed to compare the goodness of fit of
different types of SBMs to real world networks. Yan et al. (2012) has proposed a method to
select models for DCSBM, which is essentially a hypothesis test against the null model of a
regular SBM. The method calculates a test statistic from node degrees and their labels,
and compares the value of the statistic to a Gaussian distribution to obtain a p-value under
the null SBM. We used this method to test whether the regular SBM is a good model for the
two real-world networks.

Political blogs

First we consider the French political blogosphere network from Latouche, Birmelé ¢
Ambroise (2011). The network is made of 196 vertices connected by 2,864 edges. It was
built from a single day snapshot of political blogs automatically extracted on October 14th,
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2006 and manually classified by the “Observatoire Presidentiel” project (Zanghi, Ambroise
¢ Miele, 2008). In this network, nodes correspond to hostnames and there is an edge
between two nodes if there is a known hyperlink from one hostname to the other. The four
main political parties that are present in the data set are the UMP (french republican),
liberal party (supporters of economic-liberalism), UDF (moderate party), and PS (french
democrat). However, in the dataset annotated by Latouche, Birmelé ¢» Ambroise (2011)
there are K* = 11 different node labels in total, since they considered analysts as well as
subgroups of the parties. The test statistic by the method in Yan et al. (2012) yielded a
p-value of 0.08 according to the bootstrap distribution suggested by the authors, which
indicates that the regular SBM is a fair representation of this network compared to
DCSBM.

Given the known community memberships, we constructed a connectivity matrix ©* =
(8% 1) ke xx+ With entries

o =X0/nw,  abe{l,... K}, (24)
where X5, is the number of edges observed in block (a, b), na, = |Z,,1,(a)| - |2}, (b)] for a

true true
# band n,, =12} (a)| - (|Z,,},(a)] — 1)/2, and K* is the true number of communities.
Then the MSE (18) between an estimate (:)(K ) and ©* (24) were used as an accuracy
metric to compare estimated connectivity matrices, where K is the input number of
clusters.

We also used test data likelihood as another comparison metric. We randomly
sampled 70% of the nodes, denoted by V, as observed training data, and estimated a
connectivity matrix 0= (élj) x+x k- from their edge connections and true memberships.
Denote by V, the test data nodes not used in the estimation. Recall that Xj; is the (i, j)th
element in the adjacency matrix of the network. Then test data likelihood Zcs was

calculated according to (2) given the © estimated by a method,

e A 1-X; X A 1-X,
Lw = |1 ez?zj(l - inzj) “x 1 szjzkk(l - szzk> ]k> (25)

i€Vo,jeVt k<jevt

where z;, zj, zi are the known ground truth labels (ground truth) of the nodes. Note that X;;
€ {0, 1} is the edge connection between a vertex i in the training data and a vertex j in
the test data, while Xj is the edge connection between two vertices j and k in the test data.
We repeated this procedure 100 times independently to find the distribution of test
data likelihood %5 across random sample splitting of the n nodes into V,, and V..

We applied VBEM to detect communities with an input number of clusters K = 1,
2, ...,20. The MSE ratios of EB over the other two competing methods were calculated and
plotted against K in Fig. 8A. It is clear that EB achieved smaller MSE than the other two
methods for all values of K. When K was close to or greater than K* = 11, EB provided
more accurate estimates than both MLE and VBEM with smaller MSEs. Figure 8B shows
the box-plot of test data log-likelihood values across 100 random sample splitting.
From the box-plots, we see that the test data likelihood of EB was significantly higher than
the other two estimates. These comparisons confirm that EB estimates were more accurate
than the other two competing methods in terms of both metrics. In terms of model
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Figure 8 Results for French blogsphere network analysis. (A) The ratio of MSE of EB estimate over
that of MLE and VBEM for different values of K. (B) Box-plot of 100 test data log-likelihood values for
each method. (C) Model selection criteria against input values of K, with dashed line indicating the best
number of clusters K by EB. (D and E) Histograms of (D) diagonal and (E) off-diagonal shrinkage values
. of EB estimate at K = K* = 11. Full-size K&l DOT: 10.7717/peerj-cs.1006/fig-8

selection, Fig. 8C plots the three model selection criteria, . ~yrp> £ veene> g OVer the
input range of K. All three model selection criteria have been standardized to [0, 1] with a
higher value indicating a better model, such that the best model is selected by the
maximizer of each criterion. Accordingly, CVRP, VBEM and EB estimated K=1,12and
10, respectively, while the true K* = 11. The K by VBEM and EB were both reasonably
close to the ground-truth, while CVRP did not work well in this case. Figures 8D and 8E
show the distributions of the shrinkage values 7,;, at K = K*. We see that the diagonal
blocks had higher shrinkage. Around 70% of the 7,,’s were around 0, which means that
most blocks had a similar estimate to the MLE, while a few blocks with large #,, borrowed
information from shrinkage and increased the estimation accuracy.

Email network

The Email-Eu-core network (Eucore) is a directed network generated using email data
from a large European institute, consisting of incoming and outgoing communications
between members of the institute from 42 departments. Leskovec ¢ Krevl (2014) organized
the data and labeled which department each individual node belongs to, i.e., the
“ground-truth” community memberships. The network has #n = 1,005 nodes and 25,571
directed edges, which we converted to undirected ones by removing their orientations.
Although the test of Yan et al. (2012) suggested rejection of the hypothesis that a
regular SBM is the true underlying model, our results on this network still show the
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Figure 9 Results for Email-Eu-core network analysis. (A) The ratio of MSE of EB estimate over that of
MLE and VBEM for different values of K. (B) Box-plot of 100 test data log-likelihood values for each
method. (C) Model selection criteria against input values of K, with dashed line indicating the estimated
K by EB. (D and E) Histograms of (D) diagonal and (E) off-diagonal shrinkage values 1, of EB estimate
at K = K* = 42. Full-size k] DOT: 10.7717/peerj-cs.1006/fig-9

improvement brought by EB assuming a regular SBM. We leave the generalization of our
EB estimate to DCSBM as a future direction.

We applied VBEM to detect communities with an input number of clusters K = 1,
2, ..., 50. The MSE ratios of EB over the other two competing methods were calculated and
plotted against K in Fig. 9A. Similarly, EB achieved smaller MSE than the other two
methods for all values of K. The MSE ratios ranged from 60% to 90%. When the input
number of communities K was close to or greater than K* = 42, the improvement of
EB over the competing methods became more substantial. Figure 9B shows higher test data
likelihood of EB than the other two estimates. Figure 9C shows the values of three model
selection criteria for k € {1, ..., 50}. The three methods, CVRP, VBEM and EB, gave
estimates K = 1, 39 and 39, respectively. The K by VBEM and EB were both reasonably
close to the ground-truth of K* = 42, while the performance of CVRP was much worse
on this dataset. Moreover, # g, is relatively flat around the estimated K, while the
curve of # ) shows a higher sensitivity. From the distributions of the shrinkage values
Nap in (d) and (e), we see # = 0.3 for a good number of diagonal and off-diagonal blocks,
which led to substantial shrinkage and better performance than the MLE.
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DISCUSSION

We first briefly summarize this article and then discuss some limitations of this work and
potential generalizations in future work.

Summary

In this article, we developed an empirical Bayes estimate for the probabilities of edge
connections between communities in a network. While empirical Bayes (EB) under a
hierarchical model is a well-established method, its application to SBMs is very limited
before our work. Our method is a natural fit to the SBM and the idea is generally applicable
to different community detection methods. It does not require complicated algorithms or
heavy computation, yet can effectively improve the estimation accuracy of model
parameters. For the large volume of published community detection or network clustering
algorithms, our parameter estimation method can be adopted as a superior alternative
after the node clustering step. SBM approximation to graphons could result in a large
number of blocks, for which case the EB often shows substantial advantage over the MLE,
and this was a key motivation for our generalization to graphon estimation. This also helps
the development of a good model selection criterion based on the marginal likelihood.

Though shrinkage in empirical Bayes approach leads to more accurate estimate of the
connectivity probabilities, the improvement depends on the variability of the underlying
connectivity matrix or graphon function. Typically, a higher variance reduces its
improvement relative to the MLE. Therefore, for some graphon functions with high
volatility, EB cannot guarantee a better estimate, but from our simulation results, EB
estimate and MLE are usually comparable for such cases. A main reason for this
observation is that EB estimate uses a very small number of hyperparameters, which
effectively reduces the model complexity via shrinkage and greatly minimizes the risk of
overfitting the data.

In our experiments, we compared the model estimation accuracy by the mean squared
error, which is a gold standard criterion to evaluate parameter estimation. However,
several other metrics, such as the KL-divergence of the estimated graphon function to the
truth, deviation of the estimated number of motifs in the graph to the true value, and
divergence of degree distributions, can also be considered. For the application on real data,
the goodness of fit of SBM or graphon model to the datasets may be compared to more
existing network modeling methods in addition to DCSBM. A decent fit of the SBM and/or
graphon to these datasets will further demonstrate the usefulness of our method in a
more convincing way.

Future work

We put a beta conjugate prior on connection probability ®, and the estimates of the
hyperparameters (&g, B4) 40,1} are always positive. Thus, when a true connectivity 8,, = 0
for some block (a, b), which is likely to happen in sparse networks, our hierarchical model
introduces bias to the estimate of 0,, by Eq. (6). However, since the empirical Bayes
estimator is pooling data in all the blocks, the overall accuracy measured by MSE is still
expected to be higher. To alleviate this bias, we may consider a proportion y of zero
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connectivity blocks and only apply shrinkage across blocks with a nonzero connectivity
parameter.

We have focused on parameter estimation for binary and assortative stochastic block
models and graphons. For some real-world applications, a regular SBM may not be the
most appropriate model, and degree corrected SBM mentioned above is usually a better
choice, in which the edge variable A;; between two nodes i, j is modeled as

Ajjlzi, zj ~ Poisson(0,,,w;w;), .

where z; and z; are the node community labels. The node-specific parameter w; scales
the number of connections to allow different expected degrees. The idea of empirical Bayes
can be generalized for this model: After community labels are determined by a graph
clustering algorithm, the MLE of w;, which only involves degree distributions and
community labels, can be calculated. After we plug in these MLEs, we can construct a
hierarchical model for the parameters 8,, with a conjugate Gamma prior, which leads to a
similar empirical Bayes estimator via shrinkage across multiple blocks.

Furthermore, the idea can be generalized to more sophisticated random graph models,
such as SBM with mixed memberships (Airoldi et al., 2008), SBM with weighted edges
(Aicher, Jacobs ¢ Clauset, 2015), and bipartite SBM (Larremore, Clauset ¢ Jacobs, 2014)
etc. While most of the related works focus on graph clustering, our empirical Bayes method
can be applied after clustering to improve the estimation accuracy and to identify a proper
number of blocks for these models.

ADDITIONAL INFORMATION AND DECLARATIONS

Funding

This work was supported by NSF grant DMS-1952929. There was no additional external
funding received for this study. The funders had no role in study design, data collection
and analysis, decision to publish, or preparation of the manuscript.

Grant Disclosures
The following grant information was disclosed by the authors:
NSF Grant: DMS-1952929.

Competing Interests
The authors declare that they have no competing interests.

Author Contributions

e Zhanhao Peng conceived and designed the experiments, performed the experiments,
analyzed the data, performed the computation work, prepared figures and/or tables,
authored or reviewed drafts of the article, and approved the final draft.

e Qing Zhou conceived and designed the experiments, authored or reviewed drafts of the
article, and approved the final draft.

Peng and Zhou (2022), PeerdJ Comput. Sci., DOI 10.7717/peerj-cs.1006 26/29


http://dx.doi.org/10.7717/peerj-cs.1006
https://peerj.com/computer-science/

PeerJ Computer Science

Data Availability
The following information was supplied regarding data availability:
The data is available at GitHub: https://github.com/chandler96/EBgraph.

Supplemental Information
Supplemental information for this article can be found online at http://dx.doi.org/10.7717/
peerj-cs.1006#supplemental-information.

REFERENCES

Abbe E. 2018. Community detection and stochastic block models: recent developments. Journal of
Machine Learning Research 18(177):1-86 DOI 10.5555/3122009.3242034.

Aicher C, Jacobs AZ, Clauset A. 2015. Learning latent block structure in weighted networks.
Journal of Complex Networks 3(2):221-248 DOI 10.1093/comnet/cnu026.

Airoldi EM, Blei DM, Fienberg SE, Xing EP. 2008. Mixed membership stochastic blockmodels.
Journal of Machine Learning Research 9:1981-2014.

Airoldi EM, Costa TB, Chan SH. 2013. Stochastic blockmodel approximation of a graphon: theory
and consistent estimation. In: Burges CJC, Bottou L, Welling M, Ghahramani Z,
Weinberger KQ, eds. Advances in Neural Information Processing Systems. Vol. 26. Red Hook:
Curran Associates, Inc, 692-700.

Albert R, Barabasi A-L. 2002. Statistical mechanics of complex networks. Reviews of Modern
Physics 74(1):47-97 DOI 10.1103/RevModPhys.74.47.

Barabasi A-L, Albert R. 1999. Emergence of scaling in random networks. Science 286(5439):509-
512 DOI 10.1126/science.286.5439.509.

Bickel PJ, Chen A. 2009. A nonparametric view of network models and Newman-Girvan and
other modularities. Proceedings of the National Academy of Sciences of the United States of
America 106(50):21068-21073 DOI 10.1073/pnas.0907096106.

Byrd R, Lu P, Nocedal J, Zhu C. 1995. A limited memory algorithm for bound constrained
optimization. SIAM Journal of Scientific Computing 16(5):1190-1208 DOI 10.1137/0916069.

Channarond A, Daudin J-J, Robin S. 2012. Classification and estimation in the Stochastic
Blockmodel based on the empirical degrees. Electronic Journal of Statistics 6:2574-2601
DOI 10.1214/12-E]S753.

Come E, Latouche P. 2015. Model selection and clustering in stochastic block models based on the
exact integrated complete data likelihood. Statistical Modelling 15(6):564-589
DOI 10.1177/1471082X15577017.

Danon L, Daz-Guilera A, Duch J, Arenas A. 2005. Comparing community structure
identification. Journal of Statistical Mechanics: Theory and Experiment 2005(9):P09008
DOI 10.1088/1742-5468/2005/09/P09008.

Daudin J-J, Picard F, Robin S. 2008. A mixture model for random graphs. Statistics and
Computing 18(2):173-183 DOI 10.1007/s11222-007-9046-7.
Efron B. 2010. Large-scale inference: empirical Bayes methods for estimation, testing, and prediction.
Cambridge: Institute of Mathematical Statistics Monographs. Cambridge University Press.
Freeman LC. 1983. Spheres, cubes and boxes: graph dimensionality and network structure. Social
Networks 5(2):139-156 DOI 10.1016/0378-8733(83)90022-9.

Girvan M, Newman MEJ. 2002. Community structure in social and biological networks.
Proceedings of the National Academy of Sciences of the United States of America 99(12):7821-
7826 DOI 10.1073/pnas.122653799.

Peng and Zhou (2022), Peerd Comput. Sci., DOl 10.7717/peerj-cs.1006 27/29


https://github.com/chandler96/EBgraph
http://dx.doi.org/10.7717/peerj-cs.1006#supplemental-information
http://dx.doi.org/10.7717/peerj-cs.1006#supplemental-information
http://dx.doi.org/10.5555/3122009.3242034
http://dx.doi.org/10.1093/comnet/cnu026
http://dx.doi.org/10.1103/RevModPhys.74.47
http://dx.doi.org/10.1126/science.286.5439.509
http://dx.doi.org/10.1073/pnas.0907096106
http://dx.doi.org/10.1137/0916069
http://dx.doi.org/10.1214/12-EJS753
http://dx.doi.org/10.1177/1471082X15577017
http://dx.doi.org/10.1088/1742-5468/2005/09/P09008
http://dx.doi.org/10.1007/s11222-007-9046-7
http://dx.doi.org/10.1016/0378-8733(83)90022-9
http://dx.doi.org/10.1073/pnas.122653799
http://dx.doi.org/10.7717/peerj-cs.1006
https://peerj.com/computer-science/

PeerJ Computer Science

Jeffreys H. 1946. An invariant form for the prior probability in estimation problems. Proceedings of
the Royal Society of London. Series A: Mathematical and Physical Sciences 186(1007):453-461
DOI 10.1098/rspa.1946.0056.

Karrer B, Newman ME]. 2011. Stochastic blockmodels and community structure in networks.
Physical Review E 83(1):16107 DOI 10.1103/PhysRevE.83.016107.

Larremore DB, Clauset A, Jacobs AZ. 2014. Efficiently inferring community structure in bipartite
networks. Physical Review E 90(1):12805 DOI 10.1103/PhysRevE.90.012805.

Latouche P, Birmele E, Ambroise C. 2012. Variational Bayesian inference and complexity control
for stochastic block models. Statistical Modelling 12(1):93-115
DOI 10.1177/1471082X1001200105.

Latouche P, Birmelé E, Ambroise C. 2011. Overlapping stochastic block models with application
to the French political blogosphere. The Annals of Applied Statistics 5(1):309-336
DOI 10.1214/10-AOAS382.

Latouche P, Robin S. 2016. Variational bayes model averaging for graphon functions and motif
frequencies inference in W-graph models. Statistics and Computing 26(6):1173-1185
DOI 10.1007/s11222-015-9607-0.

Leskovec J, Krevl A. 2014. SNAP datasets: stanford large network dataset collection. Available at
https://snap.stanford.edu/data/.

Lloyd J, Orbanz P, Ghahramani Z, Roy DM. 2012. Random function priors for exchangeable
arrays with applications to graphs and relational data. In: Pereira F, Burges CJC, Bottou L,
Weinberger KQ, eds. Advances in Neural Information Processing Systems. Vol. 25. Red Hook:
Curran Associates, Inc, 998-1006.

Lovasz L, Szegedy B. 2006. Limits of dense graph sequences. Journal of Combinatorial Theory,
Series B 96(6):933-957 DOI 10.1016/j.jctb.2006.05.002.

Mariadassou M, Robin S, Vacher C. 2010. Uncovering latent structure in valued graphs: a
variational approach. The Annals of Applied Statistics 4(2):715-742 DOI 10.1214/10-AOAS361.

Newman ME]. 2004. Fast algorithm for detecting community structure in networks. Physical
Review E 69(6):565 DOI 10.1103/PhysRevE.69.066133.

Newman ME], Watts DJ, Strogatz SH. 2002. Random graph models of social networks.
Proceedings of the National Academy of Sciences of the United States of America
99(suppl_1):2566-2572 DOI 10.1073/pnas.012582999.

Nowicki K, Snijders TAB. 2001. Estimation and prediction for Stochastic Blockstructures. Journal
of the American Statistical Association 96(455):1077-1087 DOI 10.1198/016214501753208735.

Olhede SC, Wolfe PJ. 2014. Network histograms and universality of blockmodel approximation.
Proceedings of the National Academy of Sciences of the United States of America 111(41):14722—-
14727 DOI 10.1073/pnas.1400374111.

Rohe K, Chatterjee S, Yu B. 2011. Spectral clustering and the high-dimensional Stochastic
Blockmodel. The Annals of Statistics 39(4):1878-1915 DOI 10.1214/11-A0S887.

Suwan S, Lee DS, Tang R, Sussman DL, Tang M, Priebe CE. 2016. Empirical bayes estimation for
the stochastic blockmodel. Electronic Journal of Statistics 10(1):761-782
DOI 10.1214/16-EJS1115.

Yan X, Shalizi C, Jensen J, Krzakala F, Moore C, Zdeborova L, Zhang P, Zhu Y. 2012. Model
selection for degree-corrected block models. Journal of Statistical Mechanics Theory and
Experiment 2014(5):P05007 DOI 10.1088/1742-5468/2014/05/P05007.

Peng and Zhou (2022), PeerdJ Comput. Sci., DOI 10.7717/peerj-cs.1006 28/29


http://dx.doi.org/10.1098/rspa.1946.0056
http://dx.doi.org/10.1103/PhysRevE.83.016107
http://dx.doi.org/10.1103/PhysRevE.90.012805
http://dx.doi.org/10.1177/1471082X1001200105
http://dx.doi.org/10.1214/10-AOAS382
http://dx.doi.org/10.1007/s11222-015-9607-0
https://snap.stanford.edu/data/
http://dx.doi.org/10.1016/j.jctb.2006.05.002
http://dx.doi.org/10.1214/10-AOAS361
http://dx.doi.org/10.1103/PhysRevE.69.066133
http://dx.doi.org/10.1073/pnas.012582999
http://dx.doi.org/10.1198/016214501753208735
http://dx.doi.org/10.1073/pnas.1400374111
http://dx.doi.org/10.1214/11-AOS887
http://dx.doi.org/10.1214/16-EJS1115
http://dx.doi.org/10.1088/1742-5468/2014/05/P05007
http://dx.doi.org/10.7717/peerj-cs.1006
https://peerj.com/computer-science/

PeerJ Computer Science

Yang C, Priebe CE, Park Y, Marchette DJ. 2021. Simultaneous dimensionality and complexity
model selection for spectral graph clustering. Journal of Computational and Graphical Statistics
30(2):422-441 DOI 10.1080/10618600.2020.1824870.

Young SJ, Scheinerman ER. 2007. Random dot product graph models for social networks. In:
Bonato A, Chung FRK, eds. Algorithms and Models for the Web-Graph. Berlin, Heidelberg:
Springer, 138-149.

Zanghi H, Ambroise C, Miele V. 2008. Fast online graph clustering via Erdés—Rényi mixture.
Pattern Recognition 41(12):3592-3599 DOI 10.1016/j.patcog.2008.06.019.

Peng and Zhou (2022), PeerdJ Comput. Sci., DOI 10.7717/peerj-cs.1006 29/29


http://dx.doi.org/10.1080/10618600.2020.1824870
http://dx.doi.org/10.1016/j.patcog.2008.06.019
https://peerj.com/computer-science/
http://dx.doi.org/10.7717/peerj-cs.1006

	An empirical Bayes approach to stochastic blockmodels and graphons: shrinkage estimation and model selection
	Introduction
	Methods
	Results
	Discussion
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile (None)
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 300
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages false
  /ColorImageDownsampleType /Average
  /ColorImageResolution 300
  /ColorImageDepth 8
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /FlateEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 300
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages false
  /GrayImageDownsampleType /Average
  /GrayImageResolution 300
  /GrayImageDepth 8
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /FlateEncode
  /AutoFilterGrayImages false
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages false
  /MonoImageDownsampleType /Average
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000500044004600206587686353ef901a8fc7684c976262535370673a548c002000700072006f006f00660065007200208fdb884c9ad88d2891cf62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef653ef5728684c9762537088686a5f548c002000700072006f006f00660065007200204e0a73725f979ad854c18cea7684521753706548679c300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA <>
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020b370c2a4d06cd0d10020d504b9b0d1300020bc0f0020ad50c815ae30c5d0c11c0020ace0d488c9c8b85c0020c778c1c4d560002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken voor kwaliteitsafdrukken op desktopprinters en proofers. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create Adobe PDF documents for quality printing on desktop printers and proofers.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /NoConversion
      /DestinationProfileName ()
      /DestinationProfileSelector /NA
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure true
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /NA
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /LeaveUntagged
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


