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Abstract

We consider statistical inference for single or low-dimensional parameters in a high-dimensional
linear model under a semi-supervised setting, wherein the data are a combination of a la-
belled block-wise missing data set of a relatively small size and a large unlabelled data set.
The proposed method utilises both labelled and unlabelled data without any imputation
or removal of the missing observations. The asymptotic properties of the estimator are
established under regularity conditions. Hypothesis testing for low-dimensional coefficients
are also studied. Extensive simulations are conducted to examine the theoretical results.
The method is evaluated on the Alzheimer’s Disease Neuroimaging Initiative data.

Keywords: block-missing data, confidence intervals, hypothesis testing, semi-supervised
inference

1. Introduction

Semi-supervised learning (Chapelle et al., 2009; Zhu and Goldberg, 2009) is a popular
research field in statistics and machine learning because of the growing availability of un-
labelled data and the costs of generating labelled data. Many semi-supervised data sets,
which contain a small labelled data set and a large amount of unlabelled data, have been
collected. Electronic health record (EHR) data sets are typically semi-supervised because
labelling a subject with gold standard outcome is often costly and time-consuming. Earlier
works on semi-supervised learning have focused on classification (Castelli and Cover, 1995,
1996; Blum and Mitchell, 1998; Nigam et al., 2000; Belkin and Niyogi, 2004; Weston et al.,
2005; Wang and Shen, 2007; Wang et al., 2008), regression (Zhou and Li, 2005; Wasserman
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and Lafferty, 2007; Johnson and Zhang, 2008) and prediction (Liang et al., 2007; Ernst
et al., 2008).

Recent advances in integrating unlabelled and labelled data for a combined analysis
in a model-free framework have been reported in the literature. Chakrabortty and Cai
(2018) proposed an efficient and adaptive semi-supervised estimator for linear regression.
Gronsbell and Cai (2018) studied a class of semi-supervised approaches for the efficient
evaluation of the predictive performance of logistic regression models. Zhang et al. (2019)
studied semi-supervised estimation for the population mean of the response. The best
linear approximation was examined by Azriel et al. (2021) under a semi-supervised setting.
These important works have shown that semi-supervised estimators are more efficient than
supervised estimators when the working model is mis-specified.

High-dimensional data are common in various scientific applications such as signal pro-
cessing, econometrics and medical studies. State-of-the-art statistical methodologies have
been developed for the inference of the regression coefficients in high-dimensional regres-
sion; see Zhang and Zhang (2014), van de Geer et al. (2014), Javanmard and Montanari
(2014), Ning and Liu (2017), Cai and Guo (2017), Javanmard and Montanari (2018), Belloni
et al. (2019), among many others. By using unlabelled data, Bellec et al. (2018) provided
non-asymptotic upper bounds for the prediction risk of the lasso estimator in the context
of transductive and semi-supervised learning. Novel semi-supervised inference for the ex-
plained variance in a high-dimensional linear model was developed by Cai and Guo (2020).
Deng et al. (2020) considered optimal semi-supervised inference in a working linear model.

Despite these developments, in many practical applications, the available data may be
incompletely observed and subject to missingness among the high-dimensional covariates.
The ‘block missing’” phenomenon frequently occurs when the data are from multiple sources
or modalities. As different modalities may contain complementary information, statistical
methods that use multi-modality data (rather than single-modality data) may yield better
performance. In bioinformatics, a single measurement method is insufficient for examining
the complex mechanisms of a disease. Nonetheless, it is often difficult to collect multiple
measurements simultaneously for a single patient because (i) some measurements may be
too expensive to be performed on each participant, and (ii) participants may be unwilling to
take certain measurements because of physical or mental conditions. Generally, for multi-
modality data, if the observations of a certain modality are completely missing, such data are
termed block-missing data. Figure 1 shows three examples of block-missing data containing
several modalities. For example, in Figure 1(a), the individuals in Groups 1-2 suffer from
complete missingness of a certain modality. Interest has recently increased in developing
statistical methodologies for analyzing block-missing data. Ignoring missing observations in
statistical analysis is intuitive and easy-to-implement but unsurprisingly leads to substantial
information loss (Nakagawa and Freckleton, 2008). Another promising approach to handling
missing data is imputation (Xiang et al., 2014; Long and Johnson, 2015; Cai et al., 2016;
Xue and Qu, 2020). Yu et al. (2020) studied a novel optimal sparse linear prediction for
block-missing multi-modality data without imputation. In addition to the data subject to
block missing among the covariates, Xue et al. (2021) developed an imputation-based semi-
supervised inference procedure for a single coefficient in a high-dimensional linear model for
which a large unlabelled data set is available.
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Figure 1: Different structures of block-missing data. Each blank block represents the miss-
ingness of a certain modality.

In this paper, without imputation, we propose a double debiased semi-supervised ap-
proach to conduct interval estimation and hypothesis testing for single or low-dimensional
coefficients in a high-dimensional linear model with block-missing data. Our procedure
consists of two steps: 1. To explore the association between the parameter of interest 5*
and the partially-observed covariates, the /o projection mapping the response on the space
spanned by these observed covariates is considered, and the projection coefficient vector
is denoted by #. Building on the identified relationship between 6 and (*, we design a
extended lasso-type estimator (Tibshirani, 1996) of 5*, where a debiasing step is applied to
correct the biases incurred by the lasso estimator of #. The resulting estimator is proven to
satisfy the oracle inequality under mild conditions. 2. The Karush-Kuhn-Tucker (KKT)
conditions corresponding to the designed minimization problem enable us to develop a
bias-corrected estimator of 8*, which has a Gaussian limiting distribution. Our proposed
method avoids direct imputation, thus (i) it is more stable and computationally efficient,
especially in high dimensions; (ii) no restrictive conditions are imposed on the association
among the predictors; (iii) it is flexible to the block-missing structure in the sense that,
no additional constraints are imposed on the index sets of observed covariates in different
groups except for the constraint that UyZ(k) = {1,...,p}. Here Z(k) denotes the index set
of covariates that are observed in the k-th group. Notably, the nature of block-wise missing
data results in different sample sizes among the components of the covariate vector; thus,
the convergence rates of different components of our estimator for the regression parameter
vector could be distinct but of the same order of O(y/n), where n is the size of the labelled
data. This indicates that, unlike the lasso-type estimators whose convergence to the limit
is not uniform, our bias-corrected estimator is not plagued by the nonuniformity of limiting
distributions.

The rest of the paper is organized as follows. In Section 2, we describe the data rep-
resentation, model assumption and the proposed semi-supervised inference procedure. A
large-sample theory of the proposed estimator is presented in Section 3. In Section 4, the
proposed method is evaluated by simulations and an analysis of the Alzheimer’s Disease
Neuroimaging Initiative (ADNI) study. A few concluding remarks are given in Section 5.
All proofs of the theoretical results are presented in the Appendix.
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2. Model and Methodology
2.1 Model and Data Description

Consider
Y =X"8"+¢ (1)

where Y is a scalar response variable and X is a p-vector of covariates, 8* € RP is the
true regression coefficient vector, and € is an unobservable error term with mean 0 and
variance o2, independent of X. Let 5; be the j-th component of 8*, j = 1,...,p. Denote
the joint distribution of (Y, X) as Py x and the marginal distribution of X as Px. Let
B = {B; : j € G}, where G is any fixed-dimensional subset of {1,2,...,p}. Denote
So = {j + Bj # 0} as the active set and its cardinality as so = [Sp|. Owing to the
block-missing mechanism, we let K be the number of disjoint groups based on the missing
patterns, and Sg, k = 1,..., K, be the collection of individuals belonging to the k-th group.
For instance, K = 2 in Figure 1(a).

Under a semi-supervised setting, the data available emanate from two sources: (i) £ =
UK Ly, where £ = {(Vi, Z™),i € 84}, np = |Sk| is the cardinality of Sy, independent
and identically distributed (i.i.d.) observations from the joint distribution of (Y, Z®)),
where ), nj = n and according to the nature of block-wise missingness, Z (k) is a certain
sub-vector of X; (i) Y = {X; :i =n+1,...,n+ N} are N iid. observations from
Px. Let X € RN*P be the design matrix with rows {X; : i = n+1,...,n + N}.
Let Z(k) be the index set of covariates that are observed in the k-th group. Assume that
UpZ(k) = {1,...,p}, that is, X;yz) = Zi(k) forany i € Sy and k =1,..., K. Let p = |Z(k)]
be the cardinality of Z(k). For j = 1,...,p, let H(j) be the collection of groups with the
j-th component of X observed. Throughout this paper, we assume that:

(A1) the commonly observed variables among different groups follow the same distribu-
tion Py, x;

(A2) £ L U, and Ly L Ly for k # K/, where “L” represents independence;

(A3) K is independent of (n, N), and n/N — 0 as n — oo and N — 00;

(Ad) p—> oo asn — oo and N — oo.

Remark 1 When each modality is assumed to be missing completely at random, Condition
(A1) holds. Condition (A1) also implies that the measured covariates from L and U follow
the same distribution. In fact, it can be relaxed to Condition (A1°): for each j € {1,...,p},
k € H(j) and any i € Sy, the observed covariate X;; satisfies that its first two moments,
cross-covariance E{X;; X;¢} for all £ # j with £ € (k) and E{X;;Y;} are the same as those
of the joint distribution Py x. Condition (A1°) allows the commonly-observed covariates in
L and U to follow different distributions, but those moment conditions in Condition (A1’)
should be satisfied.

2.2 Double Debiased Semi-supervised Inference Procedure

Our goal is to conduct pointwise inference for a single component B]* or simultaneous infer-
ence for 87 using both labelled and unlabelled data. When the covariates X are completely
observed in the labelled data set £, since the lasso estimator (Tibshirani, 1996) is not root-n
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Figure 2: Projection of Y € R on the space of all linear combinations of X € RP. Here,
Zk) € RPr is a subvector of X for k=1,..., K.

consistent and does not have a tractable limiting distribution under the high-dimensional
setting, effective debiasing methods were proposed (Zhang and Zhang, 2014; van de Geer
et al., 2014; Javanmard and Montanari, 2014) for constructing valid confidence intervals and
hypothesis testing under supervised setting. When the labeled data £ suffer from block-
missingness, Xue et al. (2021) developed a novel semi-supervised inference procedure with
multiple blockwise imputation for each individual coefficient in a high dimensional linear
model, where the missing values were imputed by fitting linear regression models with lasso.
Such an imputation procedure has a computational complexity O((n+ N)p? min(n+ N, p));
see Section 2.12 in Biithlmann and van de Geer (2011) for more details. And its validity
relies on the linearity assumption among covariates.

To avoid imputation, a natural idea is to explore the association between the target
parameter $* and the block-missing data £ under model (1). For k = 1,..., K, we define
0%) = argming B([Y — {Z®)}76)?) and 6 =Y — {Z*)}T9*) where the expectation “E”
is taken with respect to the joint distribution of (Y, Z(k)). Then, %) is the ¢y projection
coefficient vector of Y onto Z(*), and {Z(*)}T9(*) is the best linear predictor of Y given
Z®) For k=1,...,K, 6% is also the solution to E (Z(k) [XTﬂ* — {Z(k)}TH(k)]) =0, that
is,

E {Z(k)XTﬁ*} ~E [Z<k>{z(k>}T0<k>] . 2)

Note that (2) always holds under model (1). We display the relationship between () and
B* in Figure 2, indicating that 6*) can be decomposed into the sum of two orthogonal terms:
cand X' p*— {Z(k)}TH(k), and %) can be also viewed as the £5 projection coefficient vector
of XT8* onto Z*). To construct an estimating equation for estimating * based on (2),
we need to estimate 8%) first. With ny, data points from £, = {(3, Zi(k)),i € Sk}, the lasso
estimator of 8%) is defined as

A 1

00 cargmin | — SV — {27} 0P+ x|, k=1 K, (3)
k !
1€S)

where )\ is a tuning parameter. We use cross-validation to select Ay among K groups
in the numerical studies. In high dimensional setting, directly plugging in the regularized
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estimators %) into (2) will result in inherent biases for estimating 5*. Specifically, as stated
in Cai et al. (2021), the biases can accumulate when projecting (%) along the direction of
ZZ.(k), which leads to a significant bias in estimating E[Z®){Z*)}T9®)] and hence affects
the convergence rate of the resulting estimator for 5*.

To solve this problem, a debiasing step is needed to correct the biases incurred by ok
For each component of 8% a bias-correction idea is to construct a projection direction by
minimizing the variance with the bias constrained (Zhang and Zhang, 2014; Javanmard and
Montanari, 2014). But it could be computationally expensive to identify such a projection
direction for each component of ().

Our proposed debiasing idea is motivated by the error decomposition of the plug-in
estimator n; ' > ies, ZZ.(k){ZZ.(k)}Té(k)

Z 20 {70740 [Z(k){Z(k)}Te(k)} _ _ni Z 7 [Y; _ {Zi(k)}Té(k)] (4)
lGSk k 1€SK

Z z®) 7" [Z(k){Z(k)}T] o) 4+ Z 7

’LESk ’LESk

where 5§k) = Yi—{Zi(k)}TH(k),i € Si. The first term —n * 7%, ZZ»(k) [}/;—{Zi(k)}Té(k)] on the
right hand side of (4) is data-dependent, so the plug-in estimator n; ! > ies, Zi(k){Zi(k)}Té(k)
subtracting —n, ' Y"1, ZZ»(k) [Y; — {Zi(k)}Té(k)] shall be a better estimator for E[Z*){Z(#)}T
6(®)] with a faster convergence rate. Moreover, to estimate E[Z®) {Z(*)}T] instead of using
nt >, Zi(k){Zi(k)}T7 we use both £; and U to construct a new estimator:

=00 = (V +my) ! Zz’“{z’“}wzzm{zw .

1=n-+1

Hence, we propose the following calibrated semi-supervised estimator of E[Z (k){ Z (k)}TG(k)]:
ng
k) a1 (k) [y _ 7T (k)
55 =TSN + -3 7, Vi - {209} 7®)] .

Such a semi-supervised estimator is more accurate than the plug-in estimator when a large
amount of unlabelled data are available. Our proposed debiasing approach is of independent
interest and could be applied to other estimation problems.

Now, we are ready to introduce a point estimator for 5*. Based on (2), we consider the
following estimating equation:

Snp=S§
where Sy = N1 YN x; X, S=(51,...,S, )T is a weighted average of {SS,}K | with

_ i=n-+1
Si=0D_ryn I{j e Z(k)}~ Zk VESSy iy I{j € Z(k)}, and SS, ;) is the element of SSy
corresponding to the position of the j-th element of X in Z®) if j € Z(k), j = 1,...,p

Heuristically, if )y N is invertible (which may not be true in a high-dimensional casg), an
estimator of 8* can be obtained by solving the above estimating equation, that is, E]_VlS ,
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which can be viewed as the minimizer of ﬁTfl ~NB3/2 — STB. Thus, for large p, we consider
an initial estimator of 8* defined as

B € g (36788 — 576+ Mgl ). o)

where A is a tuning parameter. The selection of A is discussed in Section 2.3, and some
theoretical condition for A is given in Theorem 2 in Section 3. The solution to the opti-
mization problem in (5) might not be unique. Our theoretical results in Section 3 are valid
for any minimizer of (5). In particular, under additional regularity conditions, we show
that () is consistent for £* and also obtain its ¢/1-norm estimation accuracy in Theorem
2. Although the initial estimator BA,\ performs well in terms of point estimation, it is not
root-n consistent and cannot be directly used for inference.

Next, we provide a new semi-supervised inference procedure for the low-dimensional
coefficients [, the main object of interest in our paper. Our main idea is to invert the
Karush-Kuhn-Tucker (KKT) condition for problem (5) as in van de Geer et al. (2014), so
that a test statistic taking the dependence among the components of the estimator of /¢,
into account can be constructed for simultaneous hypothesis testing problems for 3f.

It follows from (2) and Lemma 9 in the Appendix A that for each j =1,2,...,p,

_ 1
S, —E(X;; X, B* X dV, = {ZzP oW L 4+ Ay,
J ( J ) Zke’H ]) F ke;( \/71;:}6 J { { } } 0,5

zkeﬂlﬁr P o 2 Xl o ©

€EH(F) €Sy
where Ag; is an asymptotically negligible term under mild conditions. Some notations
are needed to present our idea conveniently. Let Xy;; be the covariate matrix by filling
the unobserved elements with 0. And let &, be the weighted residual vector composed

by 5i(k) /\/Tk,i € S from all groups as illustrated in Figure 3, which corresponds to the
block-missing data structure in subfigure (c) in Figure 1. Let J be a p x p diagonal matrix
with Jj; = > pes(j) /T, where H(j) denotes the collection of groups observing the j-th
element of X in £. Then, (6) can be recast into

S—E(XXTp%) = J*lx}maw + Ay,

where Ag = (Ag1,...,A0,)". Tt is known that By defined in (5) satisfies the KKT condi-
tions, that is, — (5 - fJNBA> + Ak = 0. Then,

By — B* + ONe = O X [0, + OAg — (BN — (B — 5) — O(Ey — X)5*
= ©J X Jyduw + ©ONg + Ap + Ay, (7)

~

where © is a proper approximate inverse of f]N, A = —(@ZA]N —AI)(B,\ — B*), Ay =
—O(Zy —X)B* and ¥ = E(XXT). It is shown in Section 3 that @Ay, A; and Ay are
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Figure 3: An illustration of Xy;; and d,, corresponding to the block-missing structure of
data presented in subfigure (c) in Figure 1.

asymptotically negligible under mild conditions. Thus, our proposed estimator of * is
defined as

BZZBA‘F@(S’—ENBA)-

Our method is essentially a double-debiasing procedure. The estimator ﬁ has a similar
form to the de-sparsified lasso estimator introduced by van de Geer et al. (2014). In the
following, we adopt the nodewise lasso (van de Geer et al., 2014) to construct ©. Recall
that X is the design matrix with rows {X;:i=n+1,...,n+ N}. For each j =
1,...,p, define ¥; = argminvequ{HX.(]y) - X(f)]'yH%/N + 2)\§-u)\|’yH1} and 77 = HX(JU) —
X(g)]‘yjH%/N + /\gu) 195111, where X,(;-L) is the j-th column of X® X is the submatrix of

J
§u) is a tuning parameter. Rewrite 4; = {¥; : k =

1,...,p,k # j}. Write D= diag(72,... ,%3) € RP*P. With a slight abuse of notations, we
let @ = 13726, where the j-th row of a € RP*P ig aj = (—’ijJ, _ﬁ/j,j—la 1, —’A)/j7j+1, —’?j’p)—r,
7=1,...,p. R

Suppose that I' is a component-wise consistent estimator of the limiting covariance
matrix of J _1X;z‘ll5w' For each j = 1,...,p, an asymptotic (1 — «)-level confidence interval
for A% is given by

X () after removing its j-th column and A

R A~~~ T A ST
[ﬁj—za/z (OT'O );j,Bj + 202V (OTO )51,

where z, /5 = ®71(1—a/2) and ®(-) denotes the cumulative distribution function of N'(0,1).
The theoretical justifications for this procedure are provided in Section 3.
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2.3 Tuning Parameter Selection

As the loss function in (5) cannot be expressed as an i.i.d. sum, the popular tuning param-
eter selectors, such as cross validation, AIC or BIC, are not directly applicable. Inspired by
the extended Bayesian information criteria (EBIC) introduced by Chen and Chen (2008), we
propose to minimize the following extended Bayesian information criterion for block-missing
data (BM-EBIC) for selecting A:

ny (B En By — 287 Br) + 5% Ballo og(na) + 25% log(CJI0), (8)

_ 3/2 ~ _ A _
where ny, = p~' 3 e ny/?/Jd; and 62 = p N Y ken (e — [16F[lo) !

Siesto Vi = {2V TOWRLT3 5 with Jj5 = Shepy) v/

In view of the expression of n, and 62, the tuning parameter selector in (8) takes the
block-missing structure of the data into account. Though our numerical studies in Section
4 contain supporting evidence that the proposed BM-EBIC selector works reasonably well,
a rigorous proof of its consistency would be nontrivial and challenging, which merits further
theoretical investigation.

2.4 Numerical Algorithm

We apply the proximal gradient descent with momentum algorithm to compute (5) nu-
merically. The algorithm can be viewed as a combination of proximal gradient update
and Nesterov’s acceleration scheme (Nesterov, 2013). When the objective function con-
tains a penalty term as in lasso, the algorithm is equivalent to the fast iterative soft-
thresholding algorithm (FISTA) proposed by Beck and Teboulle (2009). The algorithm
is summarized below. The soft thresholding operator S, : RP — RP with coordinates
(S-(a)); = sign(aj) max(|a;| — 7,0) is used in the algorithm with threshold 7 = sA. The
step size is determined by the backtracking rule.

Algorithm 1 Proximal gradient descent with momentum

Require: some initialization 5%, a°, the tolerance parameter tol, backtracking rule param-
eters (7,7)
Ensure: the solution in (5)
1: £+ 0
2. DV« 1
3: while D! > tol do
Al =3SyBt— 8§ > Backtracking rule: steps 4-7
s=1
while f(8! + sAt) > f(B!) — 7s(A!, A?) do > Here, f(8) = 8TEnB/2— 578
S s
B = S\ (at — s(Znal — 5))
attl = g+l 4 w%g(ﬁtﬂ — B
10, DU = |t - g
11: t+—t+1
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One may also consider the majorize—minorize (MM) algorithm, another important al-
ternative method to solve penalized estimating equations (Johnson et al., 2008).

3. Asymptotic Properties

More notations are needed. For a number ¢ € R, ¢, denotes a p-vector with each element
being ¢. For an index set S C {1,...,p}, ag is the subvector of a € RP consisting of all
components a; with j € S. Denote a_; as the subvector of a after removing the j-th element.
Let |S| be the cardinality of a set S. For a matrix A, we define ||A|/o = max; ;|A;;|. For
index sets S,51,5; C {1,...,p}, Ag. and A.g represent the submatrix of A consisting of
its rows and columns indexed by S, respectively, and Ag, g, denotes the submatrix of A
consisting of entries in the rows indexed by S; and the columns indexed by Ss. C, C1, Co, . ..
are generic constants that may vary from place to place. For two sequences of real numbers
ap, and by, a, = o(by) if a, /by, — 0; ap, = O(by,) or ay, < by 1f there exists a constant C such

~

that a,, < Cb, for all n. Denote a,, < b, if a, < b, and b,

The following Conditions (B1)-(B3) on the underlying model and Conditions (C1)-(C3)
on the block-missing mechanism are imposed.

(B1) The covariate vector X follows zero-mean sub-Gaussian distribution.

(B2) The smallest eigenvalue A,,;;, of ¥ is bounded by a positive constant Ci, i.e.,
Amin > Cl~

(B3) The second moment of Y is finite, i.e., E(Y?) < oo

(C1) The number of groups K is finite.

(C2) For k =1,..., K, the error term 6% follows sub-Gaussian distribution with mean
0 and variance {n®}? < co.

(C3) Assume max;<j<x 5% /log pp/nx = o(1), where s*) = ||9%*)||.

These conditions are regularity conditions. When the common distribution assumption
in Condition (A1) is relaxed as Condition (A1’) in Remark 1, our theoretical results in this
section will still hold if Condition (C1) is replaced by Condition (C1’): There exist positive
constants C, v such that for each k = 1,..., K, any j € Z(k), any i € S, and every t > 0,
X;j is a zero-mean random variable satisfying

P(|X;;| > t) < Cexp ™",

where Z(k) denotes the index set of covariates observed in the k-th group. Condition (C3)
is the sparsity condition for high-dimensional models. More discussions on the sparsity of
0) can be found in Bithlmann and van de Geer (2015).

The cardinality of the active set So = {j : 87 # 0} is denoted by so and stB) =116 ||,.
For ease of exposition, we denote

N logpk VN logp} \/10ng \/ logpk

(k) _
T(pl“S ’nk,N) {(N+nk) (N—i—nk N—Fnk

Theorem 2 (Oracle inequality) Suppose that Conditions (A1)-(A4), (B1)-(B3), (C1)-(C3)
hold and logpr, < min{N,ng},logp < min{N,ni,...,nx}. Then, for Ay =< \/logpi/nk,

k=1,..., K and A\ =< max;[{>pep i) v} MG |\/@+\/8010gp/N+maxg {2 keni)

10
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N . Ekemj){\/ﬁT(pk,s(k),nk,N)}] and so < \/N/logp, the event
(B = B) " En(Br = B) + AIBr = 81 S Vo, (9)

holds with the probability larger than 1 — 2p~%" — 10K {miny, py} =2 for absolute constants
01 > 0, 02 > 0.

Theorem 2 gives an oracle inequality for the initial estimator By in (5). For a new
pair of observation (Y, X), the conditional prediction error E{(Y — X T 3))2|£,U} = o2 +
(B — B*)T2(Bx — *). Theorem 2 implies that (3y — B*)TEN(BA — %) < A?sq holds with
high probability. In addition, Theorem 2 also gives the bound for the ¢i-error of ﬁ,\, ie.,
18y — B*[|1 < Aso holds with high probability.

More remarks on Theorem 2 can be made. Flrst if we replace the proposed esti-
mator SSy, by the plug-in estimator n, ' Y"1, Z {Z }Té in the construction of the

initial estimator (3, Theorem 2 still holds if A < maxj[{zkeH Ve HH(G)|[VIog p] +

Vsologp/N + max;[{D pep i) Vit~ Uy een i Vs k) log i }]. The key difference is in

the two terms 7(pg, s, ny, N and +/s*) log pi,/ns. Since the order of T(pk,s( ), ng, N) is
much smaller than that of \/s(k log pi/nk, our proposed initial estimator 6>\ has a much
faster convergence rate. Especially, when N > maxy[n?/{s® logpp}], 7(pk, s*),ng, N) is
of order s*) log pr./nk. Second, the oracle inequality in (9) also shows how the unlabelled
data contribute to the convergence rate of B)\. To explain this, we consider three special
cases when p; =< p+a =< ... = px =< p and sV =< s@ = . =< s(K) < .

e Case (i): when n; <ng < ... <Xng < n, we have

18r—B*Ili < sov/log p/n+sy/*\/log p/N +(N +n) " Ns3(log p/n+log p/VnN), (10)

holds with high probability. Recall that with n labelled samples, the convergence rate

of the £;1-error of the classical lasso estimator is O(sgv/logp/n), where sy < /n/logp

(Bithlmann and van de Geer, 2011). Hence, the addtional term 30/ logp/N + (N +
n)"1Nsk(logp/n +logp/vnN) in (10) is the price paid for the block-missingness
of labelled data. In this case, if the unlabelled data size satisfies N 2 sgn, then
HBA — B*1 < soy/logp/n holds with high probability, i.e., the convergence rate of the

l1-error of (3 attains sgy/logp/n.

e Case (ii): when n < n; <X ng < ... <X ng_1 > nk with all complete samples coming
from the K-th group (i.e., with nx completely-observed samples available),

18\ =B*I11 S sov/log p/n+sy>\/1og p/N+(N+ng) "' Ns(log p/v/nxn+log p/vVnN),

with high probability. In this case,

—if N < song, ||B)\ — B*1 < so/logp/nk holds with high probability, which is
at the same order as the fi-error of the lasso estimator based on nx complete
observations only;

11
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— if song < N < son, HﬁA)\ - B < sg/Qy/logp/N holds with high probability,
indicating that our initial estimator ) has a faster convergence rate of the ¢1-

error than the lasso estimator based on nx complete observations only;

— if N =2 sgn, ||B>\ — 6%|l1 < soy/logp/n holds with high probability, implying that
the initial estimator 3y achieves the optimal convergence rate O(so\/logp/n) if
the unlabelled data size is sufficiently large.

e Case (iii): when n1 <X ng < ... Xng_1 < ng < n with all complete samples coming

from the K-th group, if sp < y/n1/logp, we have

18— B*111 S sov/log p/n+ sy *\/log p/N + (N +n1) "' Ns3(log p//nin+log p/vVnN),

hqlds with high probability. Moreover, when the unlabelled data size N 2 son,
18x — B*1l1 < so+/log p/n holds with high probability.

Several stimulating works on semi-supervised inference (Chakrabortty and Cai, 2018;
Deng et al., 2020; Azriel et al., 2021) have shown that, when the linear model is correctly
specified, improved estimation of the regression coefficients using additional unlabelled data
is impossible without further assumptions relating the target parameters to the marginal
distribution of X. This is indeed true when all labelled data are completely observed.
Our Theorem 2 shows that the unlabelled data play an important role in improving the
convergence rate of the initial estimator in the presence of block-missing labelled data.

Under some mild conditions, it was shown in Theorem 1 in Yu et al. (2020) that the
convergence rate of their sparse estimator for the coefficients in the optimal linear prediction
in terms of />-norm is bounded by /sglog p{min; Zke?—t(j) ni} 2 under our notations,
where H(j) is the collection of groups with the j-th element of X observed. When the
covariates in £ and U are blockwise missing and the missing patterns are shared between
L and U, Xue et al. (2021) proposed an imputation-based estimator for f* and proved that
the convergence rate of their estimator under fo-norm is at the order of \/sglogp/n when
the size of unlabelled data N > s3n under some conditions.

In the next theorem, we will show how the unlabelled data contribute to the convergence
rate of the proposed estimator B Define v; = argmin,cgp-1 E{Xj; — XZ-T_j’y}2 and 7']-2 =
E{X;; — XiT_jq/j}Q] for j =1,...,p, where X;_; is the covariate subvector after removing
the j-th element of X;. Let ® = X! and define s; = |{k # j : ©; # 0}|. Additional
assumptions are needed.

(D1) Assume that maxi<j<p s;1/logp/N = o(1).
(D2) There exists a positive constant C5 such that max; X, ; < Cb.
(D3) Assume max;<j<x s*) logpi/+/mx = 0(1), where s*) = ||0()]|4.

Conditions (D1)-(D2) are to ensure well behavior of ®. Condition (D3) is a regular
condition on the sparsity of #(*).

12
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Theorem 3 Suppose that Conditions (A1)-(A4), (B1)-(B2), (D1)-(D2) hold. Then, if
AW V01ogp/N uniformly in j € {1,2,...,p} for the nodewise lasso, we have

J
o logp A~ s;log p
1©;. — @i =0, (Sj\/?> . 18, -0, lla=0, (ﬁ) :
.92 2 s;logp
|7-j —T] ’ et Op <\/7) ,

uniformly in j € {1,2,...,p}, where (:)j. is the j-th row of o. Additionally, if Conditions
(B3), (C1)-(C2) and (D3) hold, ny =< ny =< ... < ng = n, sop < min{N/n,V/N/logp,
N/(max; s;nlogp)} for N > maxg[n?/{s* logps}], max; ,/s; maxy,{s*) log pp//n} =
o(1), then, for \p < \/logpx/n, k=1,...,K in (3) and A < \/logp/n in (5), we have
V(B = %) = Vn®J X [yydu + A, (11)

where ||Allo = 0p(1), as n — oo and N — oo.

The proof of Theorem 3 is given in the Appendix B. The proof of (11) is nontriv-
ial, as we need to show that @Ao, A; and As in (7) are asymptotically negligible, i.e.,
VIll®A) oo = 0p(1), v/nl|A1]lsec = 0p(1) and /n||Asz||sc = 0p(1) under block-wise missing
setting. In contrast, if all labelled data are completely observed, the two terms \/n ||@A0 oo
and 1/n||Az||~ are not involved; and van de Geer et al. (2014) showed that /n||A1|lec =
0p(1) under the assumption that sy < +/n/logp and max;sjlogp/n = o(1). Hence,
those additional conditions for guaranteeing v/n||©@Aqls = op(1) and /n||Aszlls = 0p(1)
can be viewed as the price paid under block-wise missing setting. In addition, sg <
min{N/n, /N /logp, N/(max; s;nlogp)} indicates that the requirement on the sparsity of
5* is loose if N is large.

Theorem 3 has some important implications. As the labelled data £ and the unlabelled
data U are independent, ® is independent of /nJ 71X}ri”5w, which differs from that in
van de Geer et al. (2014). However, recall that J is a p x p diagonal matrix with J;; =
Zke?—t(j) /T, where H(j) denotes the collection of groups with the j-th element of X in
L observed. The diagonal elements of J~! are generally distinct, resulting in the different
convergence rates of Bj among different j = 1,...,p in practice, albeit at the same order
O(yv/n) when ny < ng < ... < ng < n. This is due to the block-missing structure of the
data. Moreover, unlike the initial estimator BA, the proposed estimator B does not suffer
from those problems due to the nonuniformity of limiting theory. Based on Theorem 3,
for each j = 1,...,p, \/ﬁ(@ - BJ*) is asymptotically normally distributed. We can then
construct a pointwise confidence interval for 5*. The next corollary is a direct consequence
of Theorem 3 which holds in a uniform sense.

Corollary 4 Under the conditions given in Theorem 3, for any fixed-dimensional subset
G C{1,...,p}, we have

BG - 65 = ég.J_liIm(Sw + n_l/QAg,

where ||Ag|loc = 0p(1) as n — 0o and N — oo.
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Corollary 4 provides a theoretical basis for constructing simultaneous confidence regions
for 5. Recall that an estimator I' of the limiting covariance matrix of J 71X}Fi”6w is
needed as described in Section 2.2 in the construction of the pointwise confidence interval
of g*. We construct an estimator I' in the following. For k = 1,..., K, if j € Z(k), denote

(k = E{|X}; 5 | } for i € S;. We propose to estimate w( ) by

2
o) i SN - S L B =Y (2

N — S
k k 1€SK lGSk

where 8, = ||0kllo. For j,j' € Z(k), a similar estlmator of wj( J), = E[X,-inj/{éi(k)}ﬂ can be
constructed, denoted by w( ) Then, the set {w /nk J,j € Z(k),k=1,...,K} is used

to construct I'. The next theorem conveys that the resulting estimator is an element-wise
consistent estimator for the limiting covariance matrix of J _1X]Ti”(5w, which can be served

as T in practice.
Theorem 5 Suppose that Conditions (A1)-(A4), (B1)-(B2), (C2) and (D3) hold. Then,

~(k
@53 w55 = 1+ (D).

Hypothesis testing for single or low-dimensional coefficients in a high-dimensional linear
model is another inference problem. Recall that 35 = {B]* :j € G}, where G C {1,2,...,p}
is any subset of a fixed dimension. One can construct a statistical test for the null hypothesis
Hy : 85, = 0 using the test statistic

- || ®cTOk) 26| (12)

Corollary 4 implies that under the null hypothesis Hyp, the limiting distribution of the test
statistic T is x2(|G|), the chi-squared distribution with degree of freedom |G|. One may
reject Hy if T > x?__(|G|), where x?__(|G|) is the lower (1 — a)-quantile of x?(|G|). This
test statistic takes the dependence among the components of B¢ into account.

Our proposed semi-supervised inference procedure is imputation-free, thus (1) it is com-
putationally efficient, especially in high dimensions; (2) no restrictive conditions are imposed
on the correlation among the predictors X; (3) it is flexible to the block-missing mecha-
nism of data in the sense that no additional constraints are imposed on the relationship
between the index sets of observed covariates in different groups except the constraint that
UrZ(k) = {1,...,p}, where Z(k) denotes the index set of covariates that are observed in
the k-th group. Thus, our method works for the scanarios in Figure 1(a). Moreover, our
proposed confidence interval does not require complete labelled observations and it is most
useful when the proportion of complete labelled observations is relatively low or even zero.
Nonetheless, with the availability of a relatively large size of complete labelled observations,
our method may not be asymptotically as efficient as the debiasing estimators studied by
van de Geer et al. (2014) and Zhang and Zhang (2014) which use completely-observed
labelled samples only, albeit at the same order of the convergence rate.

14
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4. Numerical Studies
4.1 Simulation Studies

We investigate the finite-sample performance of our proposed method under several sce-
narios. For any set S C {1,...,p}, the average empirical coverage probability (ACP) and
average length (AL) of 95% confidence intervals over S are defined as

ACP(S) =) CP;/IS|,  AL(S) =) CIL;/|S],
jES jES

where CP; and CIL; represent the empirical coverage probability and the length of the 95%
confidence interval for B;, respectively. For any fixed-dimensional subset G C {1,2,...,p},
we consider to test Hp : 85 = 0. If G is an active subset, i.e., Hp is false, we report the
empirical power of our test statistic 7' defined in (12); if G is an inactive subset, i.e., Hy is
true, we report the empirical size of the test statistic T

R R
Power = Y I{T; > x_.(IG])}, Size = Y H{T; > x{_.(IG)},

r=1 r=1

where R is the number of replications, T} denotes the value of the test statistic in the r-th
replication, » = 1,..., R, and x?__(|G|) is the lower (1 — a)-quantile of x2(|G|). We set
a = 0.05. The empirical power is the proportion of rejecting a false null hypothesis, and
the empirical size is the proportion of rejecting a true null hypothesis. The larger Power
is, the better the proposed test is; and the Size is close to the nominal significance level,
implying that the test is valid.

Three error distributions are tried: (1) Standard normal distribution, denoted by N (0, 1);
(2) Student’s ¢ distribution with degrees of freedom 3, denoted by ¢(3); (3) Weibull distri-
bution with shape parameter 0.5 and scale parameter 0.3, denoted by W B(0.5,0.3). We
consider three simulated examples below:

e (E1): The predictor vector X follows Gaussian distribution N(0,3) with 3;; =
0.4/=31and the three distributions of € are tried. We set the target parameter
g = (0.83,0p/2_3,0.83,0p/2_3)T, where p is the dimensionality of X. The number
of covariates in the active set s = 6. We consider the block-missing structure with
2 modalities, as in Figure 1(a). The labelled samples are uniformly assigned to the
two groups and the unlabelled data are independently generated from N (0, X). Here,
K =2, n =200 or 300, p = 450, N = 1000 or 5000, p; = pa = 225 and n; = ny = n/2.

e (E2): The predictor vector X follows (i) Gaussian distribution N (0, X) with the co-
variance matrix satisfying 3; ; = 0.4°77! or (i) the Gaussian mixture distribution

0.5N(0,£M) +0.5N(0, £?) with 3} = 0.4, 52 = 0,42~/ and the above three
settings of € are considered. We set the target parameter 5* = (0.83, 0p/3-3,0.83,0,/3_3,
0.83,0, /3_3)T and sg = 9. The block-missing structure with 3 modalities is presented
in Figure 1(b). The Labelled samples are uniformly assigned to the three groups and
the unlabelled data are independently generated from (i) or (ii). Here, K = 3, n. = 300

or 600, p = 150, N = 5000, p; = p2 = p3 = 50 and n; = ny = ng = n/3.
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e (E3): The predictor vector X follows Gaussian distribution N(0,3) with 3;; =
0.4 and € ~ N(0,1). Set the target parameter * = (0.83,0,,/3_3,0.83,0,/3_3,0.83,
Op/3_3)T and sg = 9. We consider the block-missing structure with 3 modalities, as
in Figure 1(c). Samples with incomplete observations are randomly assigned to the
first three groups with probabilities (0.4,0.3,0.3); samples with complete observations
are generated independently; the unlabelled data are independently generated from
N(0,%). Here, K =4, n = 360,400 or 500, p = 150, N = 5000 or 5000, p; = 30, py =
90, p3 = 60, p4 = 150 and ny = 60, 100 or 200.

For pointwise confidence intervals and hypothesis testing problems, we compare our
proposed method with, if applicable, (i) Z. & Z.: the debiasing method proposed by Zhang
and Zhang (2014) with scaled lasso using complete observations only; (ii) G. et al.: the
debiasing method by van de Geer et al. (2014) with lasso using complete observations only;
(iii) X. et al.: a revised version of the imputation-based method studied by Xue et al. (2021).
Since Xue et al. (2021) focused on the cases that the covariates of the samples in £ and U
are blockwise missing and the missing patterns (including the number of missing blocks) are
shared by £ and U, we compute a revised version of their method: the block-missingness of
labelled data results in K groups of samples, and for imputing each of the missing X;; in
group 7 by E(X;;|X; J(rk))s we fit a linear regression model for X;; and the random vector
Xij(rk) based on the samples in group k and the unlabelled data U, where J(r, k) is an
index set of covariates that are observed in both group r and group k.

Recall that Sy = {j : 87 # 0}, and S§ = {j : B; = 0}. Define G1 = {1,2,3},Gy =
{4,5,6}. According to the settings in (E1) — (E3), G; is an active subset and G is an
inactive subset in (E1) — (E3). Tables 1 presents the ACP and AL over the sets Sy and
S, as well as the testing results for G; and G2 under setting (E1). Tables 2-3 report the
ACP and AL over the sets Sy and S§, and the testing results for G, G2 under setting (E2).
Table 4 shows the ACP and AL over the sets Sp, S§, and the testing results for G'1, G2 under
setting (E3). The main observations are summarized as follows:

e Our pointwise estimator is generally consistent for 8* as the ACP and AL are rea-
sonable across three settings, and the AL gets smaller as the labelled sample size
increases. These observations are in line with the theory.

e Our proposed test has better performance than other competitors in the three exam-
ples in the sense that, our test has larger Power for testing Hop : g, = 0, and the
empirical sizes of our test for testing Hy : 5z,, = 0 are close to the nominal significance
level 0.05.

e Table 3 indicates that our proposed method is computationally efficient and performs
reasonably well when no complete labelled samples are available.

e Table 4 shows that with relatively small size of complete observations, our proposed

method performs better than the two popular debiased methods, whereas they perform
well when the size of complete labelled samples is large.
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(n,€) Method ACP AL Power Size
So S§ So S Gy Go
N = 5000
200,e ~ N(0,1) Proposed 0.877 0.954 0.897 0.880 1.000 0.040
300,e ~ N(0,1) Proposed 0.907 0952 0.728 0.716 1.000 0.050
200,e ~ t(3) Proposed  0.890 0.955 1.064 1.038 1.000 0.070
300,e ~ t(3) Proposed  0.905 0.953 0.906 0.888 1.000 0.080

200,e ~ WB(0.5,0.3) Proposed 0.867 0.955 0.963 0.942 1.000 0.050
300,e ~ WB(0.5,0.3) Proposed 0.893 0954 0.786 0.775 1.000 0.070

N = 1000

200,e ~ N(0,1) Proposed 0.858  0.943 0.878 0.856 1.000 0.080
300,e ~ N(0,1) Proposed 0.872  0.941 0.727 0.710 1.000 0.090
200, ~ ¢(3) Proposed 0.865 0.940 1.090 1.059 1.000 0.100
300,¢ ~ t(3) Proposed 0.885 0.942 0.884 0.874 1.000 0.100

200,e ~ WB(0.5,0.3) Proposed 0.860 0.942 0.927 0.906 1.000 0.050
300,e ~ WB(0.5,0.3) Proposed 0.875 0.940 0.796 0.773 1.000 0.060

Table 1: Estimation results for Sy, S§ and hypothesis testing results for G, G2 under (E1)
with p = 450 and varying (n, N) based on R = 100 replications. Notes: Sy = {j :

4.2 Real Data Example

In this subsection, we apply our method to analyze the ADNI data (Mueller et al., 2005).
A major goal of this study is to identify biomarkers associated with the Alzheimer’s Disease
(AD). This data set contains multiple measurements, such as magnetic resonance imaging
(MRI), positron emission tomography (PET) imaging and other cognitive tests to track
the progression of the complex disease. Similar to other relevant works (Chapman et al.,
2016; Yu et al., 2020; Xue and Qu, 2020; Xue et al., 2021), we treat the mini-mental state
examination (MMSE) score from cognitive tests as the response variable and use the re-
gion of interest (ROI) level data from complementary MRI and PET as the predictors. In
our analysis, the variable from the MRI are subcortical volume, average cortical thickness,
standard deviation of the cortical thickness and surface areas of different ROIs. These MRI
variables are extracted from the MRI conducted by the Center for Imaging of Neurodegen-
erative Diseases at University of California, San Francisco. We further normalize the MRI
variables by dividing subcortical volume, surface areas and cortical thicknesses by the sum
of the ROIs’ subcortical volume, sum of the ROIs’ surface area and the mean cortical thick-
ness of each participant, respectively (Xue and Qu, 2020). Other predictors from the PETs

17



SONG, LIN AND ZHOU

ACP AL Power Size
So S§ So S Gy Go

Proposed 0.888  0.950 0.623 0.621 1.000 0.070
X.etal. 0.801 0816 0.605 0.608 1.000 0.160

(n,e€) Method

300,e ~ N(0,1)

Proposed 0.923 0949 0.449 0.445 1.000 0.030
600,€ ~ N(0,1) X.etal. 0.894 0.895 0.457 0.454 1.000 0.070
300,¢ ~ £(3) Proposed 0.903 0954 0.756 0.753 1.000 0.050

’ X.etal. 0.803 0820 0.732 0.736 1.000 0.220
600, ~ (3) Proposed 0.920 0949 0.540 0.535 1.000 0.020

’ X.etal. 0877 0.893 0.546 0.543 1.000 0.100
Proposed 0.878  0.950 0.668 0.665 1.000 0.040
300,e ~ WB(05,0.3) X.etal. 0.818 0811 0.675 0.678 1.000 0.260
Proposed 0.934 0948 0.489 0.483 1.000 0.070

600,¢ ~ WB(0.5,0.3) X.etal. 0906 0.897 0.510 0.508 1.000 0.100

Table 2: Estimation results for Sy, S§ and hypothesis testing results for G, G2 under (E2)
(i) with p = 150, N = 5000 and varying n based on R = 100 replications. Notes:
So={j:8; #0} S§=1{j:B; =0} G1 ={1,2,3}; G2 = {4,5,6}. X. et al,
a revised version of the imputation-based method developed by Xue et al. (2021).
To save the computational time, we take the selected tuning parameter by 10-folds
cross-validation in the first replication as the unique tuning parameter value for
all 100 replications for the method “X. et al.”.

include region volumes and standard uptake value ratios (SUVRs) of various ROIs, which
are segmented from the PETs by the Jagust Lab at University of California, Berkeley. We
also normalize region volumes by dividing them by the sum of ROI volume of each subject.

In our analysis, the observations in the third phase of the ADNI study (ADNI-3) at
year 2 visit are regarded as labelled data, and the observations in ADNI-2 at year 2 visit
are treated as unlabelled data. To ensure independence of the labelled and unlabelled data,
the subjects in the labelled data set are removed from the unlabelled data set on the basis
of the “visit code” provided by the ADNI study. We normalize the response MMSE before
analysis. Overall, 172 features are from MRI and 208 from PET. There are 334 labelled
subjects, which include (1) 116 participants with complete MRI and PET features; (2) 102
participants with only MRI features; (3) 116 participants with only PET features. Thus,
block missingness occurs when we integrate the data for a combined analysis. Meanwhile,
334 unlabelled participants are available. Thus, K = 3, n = 334, p = 380, N = 333,
p1 = 172, po = 208, p3 = 380, n; = 102 and ny = ng = 116.
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] Method ACP AL Power Size Time
So S So S§ G4 Go
e ~ N(0,1) Proposed 0.891 0.948 0.552 0.547 1.000 0.040 1.265
’ X. et al. 0.780 0.814 0.531 0.531 1.000 0.180 37.522
e~ 1(3) Proposed 0.900 0.947 0.686 0.678 1.000 0.060 1.282

X.etal. 0811 0813 0.658 0.658 1.000 0.220 38.187

Proposed 0.909 0951 0.677 0.666 1.000 0.020 1.266

e~ WB05.03) « . 0827 0819 0.679 0.679 1000 0.140 38.281

Table 3: Estimation results for Sy, S§ and hypothesis testing results for G, G2 under (E2)
(ii) with n = 300,p = 150, N = 5000 based on R = 50 replications. Notes:
So=A{j:B; #0}; S5 =1{j:B8; =0} G ={1,2,3}; G2 = {4,5,6}. Time, in
minutes. X. et al., a revised version of the imputation-based method developed by
Xue et al. (2021). The tuning parameter for the method “X. et al.” was selected
by 10-folds cross-validation in each replication.

To identify the important biomarkers associated with MMSE, we apply the proposed
method to the resulting data set. For comparison, we also compute a revised version
of the method by van de Geer et al. (2014), that uses the unlabelled data to construct
the approximate inverse estimator of ¥ = E(XX ') but does not use the labelled ob-
servations with missing covariates, as well as the method by Zhang and Zhang (2014)
using complete observations. The significance level o = 0.01. The results of the identi-
fied biomarkers are reported in Table 5. Our method identifies 24 important biomarkers,
which includes 8 biomarkers from MRI and 16 biomarkers from PET. Three biomark-
ers, namely “ST24TA”, “CTX_RH_.TRANSVERSETEMPORAL_SUVR” and “CTX_LH_.CUNEUS_SUVR” are
identified by all methods, and 17 biomarkers are identified by our method only, e.g.,
“RIGHT _HIPPOCAMPUS_VOLUME”. The three biomarkers identified by all methods represent
the average thickness of the left entorhinal cortex, SUVR of the right transverse tem-
poral and SUVR of the left cuneus, respectively. Indeed, the entorhinal cortex, trans-
verse temporal and left cuneus are related to AD (Wenk, 2003; Wang et al., 2006; Paola
et al., 2007; Peters et al., 2009). The estimates of coefficients corresponding to “ST24TA”,
“CTX_RH.TRANSVERSETEMPORAL_SUVR” are positive across all methods, suggesting that the
two biomarkers have a positive impact on AD; in constrast, the estimate of the coeffi-
cient corresponding to “CTX_LH_CUNEUS_SUVR’ is negative for all methods, which means that
this biomarker negatively affects AD. However, in terms of the 95% confidence interval, the
lengths of our estimation for “CTX RH-TRANSVERSETEMPORAL_SUVR” and “CTX_LH.CUNEUS_SUVR”
are smaller than the revised semi-supervised method based on van de Geer et al. (2014)
and the method in Zhang and Zhang (2014) but our estimation for “ST24TA” has a big-
ger length than others. The biomarkers, “sT125v”,“ST71SV”, “LEFT_AMYGD ALA_VOLUME” and
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ACP AL Power Size
So S So S§ Gy Go

Proposed 0.884 0949 0.528 0.524 1.000 0.050
X.etal. 0.826 0804 0.531 0.508 1.000 0.220

N4 Method

n4 =60 G.etal. 0772 0948 0.521 0.519 1.000 0.100

Z. & 7. 0.938 0970 1.209 1.206 0.970 0.040

Proposed 0.882 0945 0.483 0482 1.000 0.070

s — 100 X.etal. 0.831 0.834 0490 0.473 1.000 0.130

1T G.etal. 0867 0.950 0.410 0.410 1.000 0.020

Z. & 7. 0936 0945 0578 0.579 1.000 0.080

Proposed 0.874 0947 0.411 0.415 1.000 0.060

s — 200 X.etal. 0.898 0.889 0.421 0.412 1.000 0.060
4 =

G.etal. 0908 0955 0.298 0.299 1.000 0.040
Z. & 7. 0922 0941 0.353 0.356 1.000 0.080

Table 4: Estimation results for Sy, S§ and hypothesis testing results for G, G2 under (E3)
with p = 150, N = 5000 and varying n4 based on R = 100 replications. Notes:
So ={j: B # 0}; S§ = {j: B = 0}; G1 = {1,2,3}; Go = {4,5,6}; ng4, the
size of complete labelled observations. X. et al., a revised version of the method
developed by Xue et al. (2021); G. et al., the method by van de Geer et al. (2014);
Z. & 7., the method by Zhang and Zhang (2014). To save the computational
time, we take the selected tuning parameter by 10-folds cross-validation in the
first replication as the unique tuning parameter value for all 100 replications for
the method “X. et al.”.

“RIGHT_AMYGDALA_VOLUME”, related to the amygdala region, are only identified by our pro-
posed method (Coupé et al., 2019).

In addition, hypothesis testing is conducted to identify important ROIs. The results are
summarized in Table 6. Specifically, 5 biomarkers are related to the hippocampus cortex
in the brain, that is, G; = {“RIGHT_HIPPOCA-MPUS_SUVR”, “RIGHT_-HIPPOCAMPUS_VOLUME”,
“ST88SV”, “LEFT_HIPPOCAMPUS_SUVR”, “5T29sVv”}. For testing Hy : Bg, = 0, the p-value of
our test statistic 7' defined in (12) is 6.680 x 107°, so we reject the null hypothesis Hy,
implying significant impact of the hippocampus cortex on AD. In contrast, the p-values
of the test stastics in van de Geer et al. (2014) and Zhang and Zhang (2014) are around
0.030 and 0.015, respectively. We also test the effect of the entorhinal cortex on AD. The
related biomarkers are Gy = {“CTX_LH.ENTORHINAL_SUVR”, “CTX_LH.ENTORHINAL_VOLUME”,
“ST24TA”, “ST24TS”, “CTX_RH_.ENTORHINAL_SUVR”, “CTX_RH_ENTORHINAL_VOLUME”, “ST83TA”, “ST
831s” }. For testing Ho : 35, = 0, the p-values of all methods are very close to zero, indicating
that the entorhinal cortex is also an important ROI for tracking the progression of AD.
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Method  Biomarker Est. CI

G. et al.  ST24TA 1.140 (0.643,1.636)
CTX_RH_.TRANSVERSETEMPORAL_SUVR 1.074 (0.324,1.824)
CTX_LH.CUNEUS_SUVR -1.191 (-2.054,-0.328)

Z.& 7.  ST24TA 1.130 (0.521,1.739)
CTX_RH_TRANSVERSETEMPORAL_SUVR 1.322 (0.451,2.194)
CTX LH.CUNEUS_SUVR -1.684 (-2.670,-0.697)

Proposed sT24TA 1.584 (0.822,2.347)
CTX_RH.TRANSVERSETEMPORAL_SUVR 1.110 (0.416,1.804)
CTX_LH.CUNEUS_SUVR -1.291 (-2.108,-0.473)
ST111TA 0.483 (0.095,0.872)
ST125V 1.327 (0.404,2.250)
ST13TS -0.395 (-0.676,-0.114)
ST14TA -0.614 (-1.003,-0.224)
ST60TS -0.375 (-0.652,-0.099)
ST69SV -0.542 (-0.820,-0.264)
ST71SV 1.071 (0.201,1.941)
RIGHT_PALLIDUM_SUVR 0.841 (0.232,1.450)
CTX_RH_PARAHIPPOCAMPAL_VOLUME -0.515 (-0.874,-0.156)
CTX_RH_SUPERIORPARIETAL SUVR 0.741 (0.142,1.341)
RIGHT_-THALAMUS_PROPER_VOLUME -0.830 (-1.474,-0.186)
LEFT_AMYGDALA_VOLUME -0.974 (-1.724,-0.224)
LEFT_CAUDATE_SUVR 0.932 (0.241,1.624)
CC_MID_ANTERIOR_SUVR -0.825 (-1.417,-0.233)
CC_MID_POSTERIOR_SUVR -0.623 (-1.147.-0.098)
RIGHT-AMYGDALA_VOLUME -0.928 (-1.496,-0.359)
RIGHT _HIPPOCAMPUS_VOLUME -0.739 (-1.260,-0.218)

Table 5: Estimates (Est.) and 95% confidence intervals (CI) for the coefficients of important
biomarkers. Notes: G. et al., a revised version of the method by van de Geer et al.
(2014); Z. & Z., the method by Zhang and Zhang (2014).

5. Concluding Remarks

In this paper, we study a semi-supervised inference for single or low-dimensional regres-
sion coefficients in a high-dimensional linear model with block-missing data, which covers
the construction of simultaneous confidence intervals and hypothesis testing. Our main
idea is inspired by the association between the target parameter 8* and the partially ob-
served covariates, thereby eschewing any imputation. Then, the KKT conditions corre-
sponding to (5) are utilised to develop a bias-corrected estimator with a tractable limiting
distribution. In particular, it is required that the sample size of unlabelled data satisfies
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Set Method Value of test statistic p-value

Proposed  28.785 6.680x 1075
G1 G.etal. 13.925 3.048x 1072
7. & 7. 15.837 1.466 x 102
Proposed  30.415 1.785x10~*
Go G.etal.  34.020 4.028x107°
7. & 7. 25.779 1.146x 1073

Table 6: Hypothesis testing results for G1, G2 under ADNI data. Notes: G. et al., a revised
version of the method by van de Geer et al. (2014); Z. & Z., the method by Zhang
and Zhang (2014).

N 2 maxg[n?/{s*) log pr}] to ensure the limiting theory of the proposed estimator. How-
ever, the construction of S in Section 2.2 is a weighted average of SSi, k =1,..., K, which
may not be the optimal way of integration in terms of mean squared errors. It would be
interesting to consider this problem in the future.
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Appendix A. Preliminary

We first state four lemmas that will be used later. For brevity, we suppose that Conditions
(A1)-(A4) hold throughout Appendix A.
Let Z be certain subvector of X. For i.i.d. copies of Z, {Z1, Zs, ..., Zy,}, define

1 & t
e (m;ZiZiT> ej — e, B(ZZ e, gﬁ},

where e; € RP= is the j-th unit column vector and p, represents the dimension of Z. Lemma
6 provides a general result for the subvector Z.

gl(ei) ejat) = {

Lemma 6 Suppose that Condition (B1) holds. Then, for any t < \/m,
P{Gi(ei,ej,t)} >1— 2exp(—C’t2),
where C > 0 is an absolute constant.

Proof Let |- ||, and | - |/, be the sub-exponential norm and sub-Gaussian norm of a
random variable, respectively. As a subvector of X, Z is also a sub-Gaussian random vector.
Thus, e/ {Z;Z] —E(ZZ")} e, is a centred random variable with sub-exponential norm

eg—{Zz'ZZT_E(ZZT)}ejHW S4||Z73||9202’

by Lemma 10 in Cai and Guo (2020). Let C1 = 4 Z|2,. Tt follows from Corollary 2.8.3 in
Vershynin (2018) that there exists some constant C' such that, for any ¢ < /m,

1 m
IP’{ e; (m > Zizj) ej — e, E(ZZ " )e;
=1

We complete the proof. |

> 3%} < 2exp(—Ct?).

Recall that for any reduced model Y = {Z(k)}TG(k) +60® k=1,...,K, Z® is a subvec-
tor of X, 0% is the £, projection coefficient vector of Y onto Z*) and (%) is the correspond-
ing residual term. For i.i.d. copies of (Z(*), §(k)), {(Z£k), 5§k)), (Zék), 5§k)), ce (qui), 5,(1’?)},
define

1
G5 (ej,t) = {

15w 5

ny 7 ny

t ) log px
< — G, ' = < max S )

i=1
where py, is the dimension of Z(*).

Lemma 7 Suppose that Conditions (B1) and (C2) hold. Then, for all k € {1,...,K},
P{ggk)(ej,t)} > 1—2exp(—Ct?) holds for anyt < \/ny, and ]P’{Q?()k)} > 1—2ppexp(—C'log pg),
where C' > 0 is an absolute constant.
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Proof By Lemma 2.7.7 in Vershynin (2018) and Conditions (B1) and (C2), ejTZi(k)égk) is
a centred sub-exponential random variable with sub-exponential norm

k k k k
le] 268 |1y < 21128y 168 )1, < L™,

where C] = 2HZZ-(k) P ]\6Z-(k)/n(k) |4, and {n*)}2 is the population variance of §*). Corollary
2.8.3 in Vershynin (2018) states that for any t < /ng,

( - ZeTZ

where C' > 0 is an absolute constant. That is, IP’{Q (k) (ej,t)} > 1 — 2exp(—Ct?). Ob-

serve that the event gg’“ holds on the event ﬂp’“ 1Q2 (ej,\/logpk). Thus, P{ggk)} >
1 — 2py exp(—C'log p). [ |

>7 ®) ) <2 —Ct?
N Cin >_ exp(—Ct7),

Recall that p; and ny, are the dimension and sample size of Z*) respectively. The tuning
parameter A\ is defined in Section 2.2.

Lemma 8 Assume that Conditions (B1)-(B2), (C2)-(C3) hold and log py, < ny. Then, for
A =< /1ogpi/ng, for k=1,... K, the events

Hék — 9(’“’H1 < 5(k) \/@, ”Z(k){ék _ H(k)}\\é/nk < S(k)logipk,
ng n

hold with probability at least 1 — 4p,:C’“ for some absolute constant Cy > 0, where the i-th
row of Z") is Z( ) vi=1,...,n, and s = [|F)]||.

Proof In view of Lemma 7, in the reduced model Y; = {Zi(k)}TQ(k) + 5§k) for i € S(k) and

k=1,...,K, the subvector Zi(k) of X, is also sub-Gaussian under Condition (B1). Recall
that Z(k) is the index set of the subvector Z(*®), Tt follows from Conditions (B1), (C2) and
Lemma 7 that the event

1
max Z TZ (5(k < Lgpk,
n
zES(k

holds with probability at least 1 — 2p,:C’/“ for some absolute constant C}, > 0 if log px, S 1,

where e; is j-th unit column vector of length |Z(k)].
We shall then show that for the nonzero index set S*) of (), nlzl D ieS(k) ZZ»(k){ZZ-(k)}T—
compatibility condition holds with a large probability. To see this, observe that the event

=Y 2P - [20EyT]| s R (13)

n
zES(k) 0
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holds on the event N7~ Gi(e;, €5, V1og py) with Z; = Zi(k) fori =1,...,m and m = n;. Thus
applying Lemma 6 and Condition (B1), one can easily check that the event in (13) holds
with probability at least 1 — 2p;c’/€/ for some absolute constant C}/ > 0 when logp, < ny.
Moreover, the smallest eigenvalue of E [Z k) {7 (k)}T] is bounded away from zero by Con-
dition (B2), suggesting that its compatibility condition holds for S*). Hence, by Condi-
tion (C3) and Corollary 6.8 in Bithlmann and van de Geer (2011), we have shown that
n,;l ZZES )Zi(k){Zi(k)}—r—compatibility condition holds for S®*) with probability at least

1— 2ka”.

Finally, Theorem 6.1 in Bithlmann and van de Geer (2011) shows that for Ay, =< \/log pr./n,

2 A
Y [T - 0] 4 Al — 0 N,
zES(k)

holds with probability at least 1 — 4p,;0’“ for some absolute constant Cj, = min{C}, C}/}.
Therefore, the statement of the lemma follows. |

For ease of presentation, we rewrite Zi(k) as Xjzr) fori € S(k) and k=1,..., K. Now,

i( 3\, can be written as

n+N
1
Non > XawXizw + D XiowXizw
k . .
i=n+1 1€S(k)

(k)

Write (% = E{Xiz) X zZ(k } and X" " =ny . Zzes Xiz k)X Z(k):

Lemma 9 Suppose that Conditions (B1)-(B3) and (C2)-(C3) hold andlog py, < min{N,ny}.
If N, < /logp/ny fork=1,2,... K, then,

S8, — =Rk = — Z Xizey8) + Ay,
ZES (k)

/ 10g Pk, / log AWE 10g P s(F) log pk
A ) 14

holds with probability at least 1 — 8p,;C’“ for some absolute constant Cy > 0.

where
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Proof Observe that
SSy — » (k) g(k)
<F) Ay

=3, v0 skgH 4 L > Xizuw{Yi — X0}
szS(k)
= SIM — 9@y 4 (5 — syt 4 Z Xz A X 0™ + 68 — X[ )00}
1€S(k)
— =5, —sWyam - k>}+{§£’?v—z<k>}e<’“>+i S Xz,
| ~

€S (k)

It suffices to derive the convergence rate of ||{Zn])\; 55 }{H(k — 0™} and H{En N —

219k, respectively. Then, in view of the fact that
+N
SO C N S T
e > Xz Xizg + N+nk e > XizwX
i=n+1 1€S(k)
N 1 n+N
_ T k k) T
T Ntm | N > Xz Xizgy — =+ Z Xz Xizr) (-
i=n+1 ZES( )
it follows from Lemma 6 and Condition (B1) that the event

logpk logpk
2 E oo ,/ +14/

holds with probability at least 1 — 2p,: i for some absolute constant C}, > 0 when log py <
min{N,nt}. Moreover, it has been shown in Lemma 8 that, under Conditions (B1)- (B2)

and (C2)-(C3), 0% —0®)||; < ) /log pr/ni, holds with probability at least 1 — 4pkc
for some absolute constant C > 0. It then follows that

(k) ak)y (4
By = S™a® — g0y < 128 = =9 18® — o))y

< N 10gpk+ Jlogpr | (k) 10gpk7
(N+nk) ng N Nk

holds with probability at least 1 — 6p, Ch for Cr = min{C,’g,C,’g’ }. On the other hand,
Lemma 6 and Condition (Bl) imply that ”an 20| < V/1og pi./(ng + N) holds with

probability at least 1 — 2pk , and it is easy to check that

6P < Vs® (0@ 2 < /sPE(Y2)/ min{ VE(Y?), Amin},
suggesting that under Conditions (B1) and (B3),
< (k) < (k)
=y — =W < 135 — 9o |01
s log py
(N +ng)’
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holds with probability at least 1 — 2p;C’“. Hence, we have proved that (14) holds with
probability at least 1 — Sp;C’“. The proof is complete. |

Appendix B. Proofs for Main Text

Proof of Theorem 2. Our proof is structurally similar to that of Theorem 6.1 in Bithlmann
and van de Geer (2011). It follows from the definition of 3y in (5) that the following basic
inequality holds:

By EnBy — 28T By + ABall < (BY)TENB* — 25T 55 + M||5* |1
Then,
(Br = B)TEN(Br — B) + AllBalli < 2(S = EnB) T (Bx — B4) + AlIB* |-

Recall that J is a p x p diagonal matrix with J;; = 373y v/, Where H(j) stands
for the collection of groups with the j-th element of X in L observed. Define wy; =

‘/nk/ZkeH(j) g for k=1,...,K,j =1,...,p. One can show that S — f)Nﬁ* = (X -
fJN)ﬁ* + Jle}—méw + Ap, where Xy and §,, can be visualized in Figure 3 and Ag =
(Ao,lv ) Ao,p)—ra

Ap; = Z wk,jAk,(j)a (15)
ke (j)

Ay, (j) denotes the element of Ay corresponding to the position of the j-th element of X in
Z®) if j € Z(k). In other words,

(Bx = B*) "EN (B — B) + MBall < 2(T X [y60) T (Bx — 8%) + AlIB* |1y
r2{E-SnF a0}l (h-g). (6

Let
t
Falest) = T X s £ ¥ b
kM (j) 2ken) VI
_ T7-1xT
Fo= {lrél?%(p ]ej J xﬁuaw( < )\0},

where Ao = max;[|H(j)[v1og p/{D> rep(;) vVPrt] and [H(j)| denotes the cardinality of the
set H(j). Theorem 2.8.2 in Vershynin (2018) tells that there exists a constant C; > 0 such

that for any t < wy j/Mk, P{gik)(ej, )} >1- 2exp(—C’1t2/wzJ) holds, where

W, T (k) <(k) t
GW (e 1) = { | KL el 27V < ——
e "k ieSZ(k) ’ Vitk

27



SONG, LIN AND ZHOU

Note that by the definition of X t;;, §,, and wy, j, on the event ﬂlegik)(ej, wy,;1), the event
Fo(ej,t) holds and hence we have P{Fy(e;,t)} > 1 — 2K exp(—Cit?) for any ¢ < ming \/ng.
Thus, NY_, Fo(ej, vIogp) C Fo implies that P(Fp) > 1 — 2Kpexp{—Ci (VIogp)?} > 1 —
2K p~? for some constant Cy > 0 (this result holds if log p < ming ng). On Fy and A > 4,
by (16), we have shown that

2055 — BT S (B — %) + 2\Ball < Al — 511+ 2018l
sa(m- 208 4 A} (B ).

Then, we can show along the same lines as those of Lemma 6.3 in Biihlmann and van de
Geer (2011) that

2(8x — B) TEN(Br — B) + MlIBa.sgllt < 3MBxs0 — Boss
~ T .
fE@-Sns +a} Gi-p) (1)
where the j-th element of /33\75 is BA,jI(j € S) for a certain set S and [y s is defined in the
same manner.

Next, we intend to prove that the s ~-compatibility condition holds for the active set
So ={j: By # 0}. Note that the 3-compatibility condition holds for the set Sy under

Condition (B2). Moreover, Lemma 6 and Condition (B1) together imply that Hﬁ N—2]oo S
\/logp/N holds with probability at least 1 — 2p~®3 for some absolute constant C3 > 0 if
logp < N. When there exists a positive constant C4 such that sgv/logp/N < Cy (this
condition holds if s < \/N /logp), it then follows from Corollary 6.8 in Biihlmann and

van de Geer (2011) that > N- compatlblhty condition holds with probability at least 1—2p~ ¢
with compatibility constant ¢g for the set Sp.
Finally, by (17),

~ ~ ~ A ~ T 4
(Br— BTSN (B — B + MBr — 51 < D250/ +4{ (5= Sw)B + A0} (B —57).
Under Conditions (B1), (B3), the same arguments as in the proof of Lemma 9 yield that

I(Z = Z8)B e < I = EnllollB* 11 S Vs0log p/N, (18)

holds with probability at least 1 — 2p~ 3, since

18701 < V8" 12 < VSPE(Y2)/ min{VE(Y?), Amin}- (19)

Recall that

N logpk Nlogp logpk s(k logpk
(k) N) = 5(®)
) and (

Furthermore, Lemma 9 implies that under Conditions (B1)-(

1Akloo < 7(pry 8™, g, N,

~
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holds with probability at least 1 — 8p,:C’,“ for some absolute constant Cj, > 0. Combining
(18) and the definition of Ap, we have

1(Z — E8) B loo + [ A0]loo

Y VAl
Zke?—[ \/71667'[(])

sologp/N—i—max{ Z NS ! Z Vit (pr, s n/ﬁN)}]a

keH(H) kEH(H)

sologp/N + max

holds with probability at least 1 —2p~%% — 8K {miny py } =5 for C5 = min{C{,...,C%} >0
under Condition (C1). Therefore, if additionally, A satisfies those condition in Theorem 2,
we have

(Br — B) TSN (Br — ) < A2so,
18 — B*[l1 < Aso,

hold with probability larger than 1 —2p~%* — 10K {miny, py } ~¢¢ for Cs = min{Cy, C5}. The
proof of Theorem 2 is complete.

Proof of Theorem 3. The KKT conditions corresponding to (5) are
—(5 - i\:NﬂA)\) + Ak = 0.

It then follows from Lemma 9 that S — f)Nﬁ* = (- iN),B* + J_lX}i”éw + Ao, where Ay
has been defined in (15). This implies that

Br— B* + OXi = OJ ' X [0, + OA¢ — (BN —T)(B) — ) — O(Zy — X)8*
== @J IXfill(Sw + @AO + Al + AQ,

where I € RPX? is an identity matrix, A; = —(O@Zy —I)(8r— %) and Ay = —O(Zy —X)8*.
When the sample size in each group is of the same order, i.e., ny X ng < ... X ng X n, it
suffices to prove that v/72]|©Ao[leo = 0p(1), v7l|A1]lee = 0p(1) and v/n]|Aglles = 0p(1). The
proof is carried out in several steps.

Step 1: To prove the convergence rate of Hé - 0.1, Hé — 0.2 and |%]2 - TJQ\ By
the same arguments as in the proof of Theorem 2.4 in van de Geer et al (2014), when using
N observations of X, i.e., {X,t1,Xn+2,..., XpntnN}, to estimate O and 7j, we can show

that 0. - ©;.]1 = Op(ij/logp/N), 18;. — ©;.]l2 = Op(y/551logp/N) and |77 — 77| =

%(;/sj logp/N) uniformly in j for A§u) = y/logp/N under Conditions (B1)-(B2), (D1)-
2).

Step 2: To derive the convergence rate of \/n||A1]s- Note that if N > maxy ni/{s(k)
log pr.}, we have 7(pg, 5%, ng, N) < s log pi /ng. It then follows from Theorem 2 that for

ny < ng < ... < ng <nand sy < min{N/n,/N/logp}, ||Bx — 551 = Op(s «/logp/n)
under Conditions (B1)-(B3), (C1)-(C2), (D3) and N satisfies N > max; n?/{s*) log p;}.
The KKT conditions for the nodewise lasso regression imply that

0=y —I||o < max)\ /7'
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Observe that

Vi Arlleo < VAlOSN —T|loo - 1By — 8|
<vn maxA<“/ 1By = B

=0, <\/10gp/Nso\/logp> .

Henece, if sp < v/N/logp, then v/n||A1]leo = 0p(1).

Step 3: To derive the convergence rate of \/n||Az|ls. Under Condition (B2), C1||8*||3 <
(8%) T2B*, where the smallest eigenvalue of X, Ay > C1. By Conditions (B2), (B3) and
(19), we have ||3*||1 < v/So- By Lemma 6 and Condition (Bl)7 1ZEN =20 = Op(+\/logp/N),
indicating that [[(Ex — 3)8"|ec < [N — Bl|sc||B*]1 = Op(v/s01l0gp/N).

On the other hand, using the lasso for nodewise regression, we have constructed the ap-
proximate inverse © of X with ('-)] e /77, where C (=31, =Fji—15 1, =Fjj+1, —Fip) |
for j = 1,...,p. Note that |Cjlly = 1+ [|%;]l1 < 1+ [[v;lli + 13 — ¥l1. Under Conditions
(B1)-(B2) and (D1), one can show that |9; — v;lli = Op(sjA;) by the same arguments as
in the proof of Lemma 8. Moreover,

il < Vsjlllle < \/853555/ Amin,

where A, is the smallest eigenvalue of 3. This suggests that Hé |l = (\/5 ) under Con-
ditions (B2) and (D2). Moreover, we have shown in Step 1 that |7' —72| = O,(y/sjlogp/N)

uniformly in all j; and under Condition (B2), 7'] =1/0;; is bounded away from zero. They
imply that max; Héj”l = Op(max; /5;). It then follows that

Vit Balloe < V(S = 2)B" oo - max 6l

=0Op (max\/sosjnlogp/N> .
J

Here, if sg < N/(max; sjnlogp), vn|Az|le = 0p(1 )
Step 4: To derive the convergence rate of V7l|®Ao|ls. According to the arguments
in Step 3, max; HGJ 1 = Op(max; ,/5;5) under Conditions (B1)- (B2) and (D1)-(D2). By

Lemma 9, Conditions (B1)-(B3), (C2) and (D3), |Agllee = Op{s® logpy/ny}, if N >
maxy s /{s*) logpy.}. Note that when ny < ny < ... < ng < n, under Condition (C1),

VO]l < Vimax O |1 Aolles
< Vimax |8 1 max [ Ao
= Op |max \/s»jm]?x{s(k) log p/v/n}| -
J
Thus, if s; satisfies max; \/5; maxy{s®) log p./v/n} = 0(1), v1|©A¢]|oc = 0p(1).
As a result, under Conditions (B1)-(B3), (C1)-(C2) and (D1)-(D3), when n; x ng =<

.. X ng < n, s < min{N/n, VN /logp, N/(max; s;nlogp)} for N > maxy, n?/{s*) log py},
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and s; satisfies max; \/?jmaxk{s(k) log pie/vn} = o(1), we have /n||@Ag|oe = op(1),
V|| At]|so = 0p(1) and /n||Azljec = 0p(1). The proof of Theorem 3 is complete.

Proof of Theorem 5. Write

> XY = 3 (6 4 60 - 50

ng — S

ieS(k) ieS(k)
k k) k
2]}2 Z 5( ){5( ( )}Xz2]
zGS 163
Z {(5 (k) 5(k }2
M = Sk ieS(k)
1
= I Z {(S,L(k)Xw}Q + IT; + Tl,.
koK ies)

Under Condition (B1), {Xij}ics(x) are i.i.d. sub-Gaussian random variables for any j €
Z(k). This implies that E(X%) is bounded by a constant C; > 0, where C; depends only on

the sub-Gaussian norm of X;;. Analogously, under Condition (C2), E[{éz(k)}‘l] is bounded

by a constant Cy > 0 depending on the sub-Gaussian norm of 5§k) . Then, by the Cauchy—
Schwartz inequality, we have

4 ok k 1 k
M < ——— '2{51()_@( N2 x ; 'Z{(sg DAt

kT Sk s TSk sty
1/2
4 (k) o(k)y2 1 (k)14 1 8
< 0,7 — 96 X 1) X ————— X
Sy doAGT =" nk_Sk'Z{@ s >
1€S(k) 1€S(k) 1€S(k)

Moreover, under Conditions (B1)-(B2), (C2) and (D3), it follows from Lemma 8 and the
definition of 5Z(k) that

S50 = 532 < 1208, — 0DV g = op(nig ), (20)

n J—
kS 1€S(k)

where Z(*) € R™*Pk is the design matrix with rows {Xiz(y € RPF 1 i € S(k)}, and the
last equality holds under Condition (D3). Hence, II} = 0,(1). We will next show that
II; = 0,(1). To see this, by Hélder’s inequality, we have

1 5 k:
M, < X2 ) — 5y
2 > ’Lre%a&() 1 ng — =§k ZESZ(){ 7 }

— ~1/2 2
=0p {nk max XU}

1€S(k)
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where in the last equality holds in view of (20). By Lemma 2.2.2 in van der Vaart and
Wellner (1996), we have || max;es() X2 “llgr < Cslogny, where || - [|4, represents the sub-
exponential norm of a random variable and (s is a positive constant only depending on the
sub-Gaussian norm of Xj;;. This means that, for any ¢ > 0,

X >t <2 —t/C
{lognkzrer‘lsa(x) g } exp(=t/Cl),

where Cy is a positive constant. This implies that max;csu) Xi; = O (log ng) under
Condition (B1). Hence, II; = 0,(1). Moreover, the law of large numbers implies that

X351 = E{IXP8 2} + 0,(1).

’LES (k)
We then conclude that
k) o(k
- Z X3 ¥ = BUXT 0N )+ 0,(1).
k— Sk ies(h

Similarly,
1
—Z —Za XZ]+—Z{5 — oMy x
"k eS(k ZES (k) ZES (k)

By Cauchy—Schwartz inequality, we have shown that

1/2

TILIELAR I T oL 9 3 I

zGS zES(k 168

suggesting that
(K k
{57 = (") X35 = 0p(1)

by (20) and Condition (B1). We complete the proof.
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