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Abstract

Hilbert-Schmidt Independence Criterion (HSIC) has recently been introduced to the field of single-index models to estimate
the directions. Compared with other well-established methods, the HSIC based method requires relatively weak conditions.
However, its performance has not yet been studied in the prevalent high-dimensional scenarios, where the number of covariates
can be much larger than the sample size. In this article, based on HSIC, we propose to estimate the possibly sparse directions
in the high-dimensional single-index models through a parameter reformulation. Our approach estimates the subspace of the
direction directly and performs variable selection simultaneously. Due to the non-convexity of the objective function and the
complexity of the constraints, a majorize-minimize algorithm together with the linearized alternating direction method of
multipliers is developed to solve the optimization problem. Since it does not involve the inverse of the covariance matrix,
the algorithm can naturally handle large p small n scenarios. Through extensive simulation studies and a real data analysis,
we show that our proposal is efficient and effective in the high-dimensional settings. The Matlab codes for this method are
available online.

Keywords Hilbert-Schmidt independence criterion - Single-index models - Large p small n - Majorization-minimization -
Sufficient dimension reduction - Variable selection

1 Introduction

Let Y € R be an univariate response and X € R?” be a
p x 1 predictor. The single-index model, as a practically
useful generalization of the classical linear regression model,
considers the following problem
Y =g(B'X. e (1.1)
where B is a p x 1 vector, € is an unknown random error inde-
pendent of X, and g is a link function. Letting span(8) denote
the column subspace spanned by B, then the goal of the
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single-index model is to estimate span(f) without specify-
ing or estimating the link function g. To our best knowledge,
Li and Duan (1989) firstly studied this problem and pro-
posed to estimate span(f) under the linearity condition that
E(X|B7X) is a linear function of 8" X. This linearity condi-
tion applies to the marginal distribution of X and is common
in the regression modelling.

Later, Cook (1994, 1998) introduced Sufficient Dimen-
sion Reduction (SDR), which expands the concept of the
single-index model. SDR aims to find the minimal subspace
S € RPsuchthatY L X|PsX, where L stands for indepen-
dence and Ps denotes the projection operator to the subspace
S. Under mild conditions (Cook 1996; Yin et al. 2008), such a
subspace exists and is unique. We call it the central subspace
and denote it by Sy|x and its dimension by d = dim(Sy|x),
which is often far less than p. When the central subspace is
one dimensional (in other words, d = 1), the corresponding
regression problem is just the single-index model (1.1). Many
methods have been proposed to estimate the central subspace
(Li 1991; Cook and Weisberg 1991; Xia et al. 2002; Cook
and Ni 2005; Zhu and Zeng 2006; Li and Wang 2007; Wang
and Xia 2008; Cook and Forzani 2009; Zeng and Zhu 2010;
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Yin and Li 2011; Ma and Zhu 2012). For a comprehensive
list of references on SDR methods, please refer to Ma and
Zhu (2013).

Unfortunately, one drawback of the SDR methods men-
tioned above is that the estimated linear combinations contain
all the original predictors, which often makes it difficult to
interpret the extracted components. To improve interpretabil-
ity, numerous attempts have been made to perform variable
selection and dimension reduction simultaneously, including
Cook (2004); Ni et al. (2005); Li et al. (2005); Li (2007); Li
and Yin (2008) and Chen et al. (2010). It is known that these
methods perform well when the number of covariates p is
less than the sample size n, but do not work under the sce-
nario p > n. To tackle the difficulty, Yin and Hilafu (2015)
suggested sequential procedures for SDR, and Lin et al.
(2018) proposed the high-dimensional sparse Sliced Inverse
Regression (SIR). Moreover, Wang et al. (2018) introduced
a reduced-rank regression method for estimating the sparse
directions, and Tan et al. (2018) proposed a convex formu-
lation for fitting sparse SIR in high dimensions. Additional
recent approaches to high-dimensional SDR can be found in
Qian et al. (2019); Tan et al. (2020) and Zeng et al. (2022).

In this article, motivated by the work of Zhang and Yin
(2015) and Tan et al. (2018), we develop a new approach for
high-dimensional single-index models via Hilbert-Schmidt
Independence Criterion (HSIC). The proposed method can
perform variable selection and can handle the large p small
n scenarios simultaneously. In comparison to existing high-
dimensional sparse SDR methods, it requires relatively weak
conditions. The key idea is to reformulate the HSIC based
single-index model by estimating the orthogonal projection
BB onto the subspace span(f) rather than span(f) itself,
with the constraints of the nuclear norm relaxing the nor-
malization constraint. Based on the reformulation, a lasso
penalty on the orthogonal projection 88 is then introduced
to encourage the estimated solution to be sparse. The numer-
ical studies indicate the superiority of the proposed method.

The main contributions of our work are summarized
as the follows. First, our method extends the HSIC-based
single-index regression (Zhang and Yin 2015) to adapt to
sufficient variable selection in large p small n situations via
a smart parameter reformulation. Second, motivated by the
majorization-minimization principle, we design a computa-
tionally fast and efficient algorithm, called MM-LADMM,
to solve the non-convex constrained optimization problem.
Third, a cross-validation procedure is developed to select
the sparsity tuning parameter. Last but not least, our method
can be naturally extended to multivariate response regression
models where few methods work.

Although the proposed algorithm draws some inspiration
from Tan et al. (2018), it is significantly more complicated
and tricky due to the fact that the objective function in our
method is inherently non-convex while theirs is simply lin-
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ear. Moreover, the cross-validation scheme for selecting the
sparsity tuning parameter in Tan et al. (2018) relies on the
assumption that the distribution of X|Y follows a multivari-
ate normal distribution, while our method utilizes a kernel
method to estimate the link function which perfectly avoids
this assumption.

The rest of the article is organized as follows. Section 2
reviews the background of the HSIC-based single-index
method and then introduces the sparse single-index regres-
sion via HSIC. Section 3 details our proposed algorithm. In
Sect.4, we conduct extensive simulation studies and a real
data analysis. A short conclusion and some technical proofs
are provided in Sect. 5 and Appendix, respectively.

The following notations will be used in our exposi-
tion. Let || - || denote the £, norm of a vector and || - ||g
denote the Frobenius norm of a matrix, respectively. Let
Pyz) = n(n"EZn)"'nT X denote the projection operator
which projects onto span(p) relative to the inner product
(a,b) = a'Xb, and Qyx) = I — Py(x), where I denotes
the identity matrix. The trace of a matrix A is denoted by
tr(A), and the Euclidean inner product of two matrices A, B
is denoted by (A, B) = tr(A"B). We use I4>0) to denote
the indicator function, and Ay (-) the largest eigenvalue of
a matrix.

2 Methodology
2.1 Review of single-index regression via HSIC

Gretton et al. (2005a, 2007, 2009) proposed an independence
criterion, called the Hilbert-Schmidt independence criterion,
to detect statistically significant dependence between two
random variables. HSIC for univariate X and Y, denoted by
H (X, Y), has the population expression

H(X,Y)=E[K(X - X)L(Y —Y"]
+E[K(X - X)]E[LY -Y)]
—2E{E[K(X-X")X]|E[L(Y-Y"|Y]},
2.1)

where X’ and Y’ denote independent copies of X and Y, and
K (-) and L(-) are certain positive definite kernel functions.
From (2.1), H(X, Y) exists when the various expectations
over the kernels are finite, which is true as long as the kernels
K (-) and L(-) are bounded.

Remark 1 A commonly used kernel is the Gaussian kernel
(see Kankainen 1995), i.e.,

K(X — X') :=exp (%) and
X
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L(Y —=Y'):=exp (_(%%y/)z)

To facilitate computation, we present and implement our
method using the Gaussian kernel throughout the article.

According to Gretton et al. (2005b), for certain kernels,
H (X, Y) defined in (2.1) characterizes the distance between
the joint distribution of X, ¥ and the product of their marginal
distributions. Hence, H (X, Y') equals 0 if and only if the two
random variables are independent, which makes possible its
application in the field of SDR. Indeed, under mild condi-
tions, Zhang and Yin (2015) showed that solving (2.2) with
respect to a general p x 1 vector § would yield a basis of
Syx, or in other words, the single-index direction:

B = arg max H(ﬂTX, Y),
BTxzp=1

2.2)

where X denotes the covariance matrix of X. Since the HSIC
index H(BTX,Y) = H(—B "X, Y), the constraint 8T T8 =
1 can not give a unique solution of the parameter 8. However,
both solutions B and — 8 span the same space, whichis unique
and of our interest.
Let{(X;,Y;):i=1,...,n}beani.i.dsample of random
vectors (X, Y), and ¥ and Oy be the sample covariance matrix
and sample variance of X and Y, respectively. The sample
estimate of H(ﬂTX, Y), denoted by H, (ﬂTX, Y), is the sum
of three U-statistics (see Serfling 1980; Gretton et al. 2007):

R 2
Hi(B' X, V)=— > Kij(B)Lij = — 3 Kij(B)Lu

i j=1 i jk=1
1 n
+3 Z Kij(B) Ly, (2.3)
i,j.k,l=1
where
K;i(B) :==exp ( AT and
o —(Yi=Y;)?

Lij :=exp <—2&§ ) 2.4
fori, j € {1, ..., n}. Hence, the estimator of a basis for the
central subspace Sy|x is
B, = argmax H,(8 X, Y). (2.5)

BTEp=1

Then, the central subspace is estimated as span(f,,), and the
estimated index is B, X. Zhang and Yin (2015) established
the consistency and asymptotic normality of the above esti-
mator.

2.2 Sparse single-index regression via HSIC

To reduce model complexity and thus to improve interpre-
tation, especially in high-dimensional scenarios, a common
assumption is that only a few number of the covariates are
active in the single-index regression. Therefore, by (2.2), the
single-index direction can be solved by

B =argmax H(B'X,Y),
st.TEZB =1, |Blo <,

where || B8]0 denotes the number of the non-zero elements in
B and s indicates the number of the active predictors.
A natural estimator of § is then

B, = argmax H,(B'X,Y),

st.BTEB =1, |Bllo <s,
(2.6)

where H,, (8 TX, Y) is defined in (2.3). Thus, the central sub-
space is estimated as span(f,,), and the estimated index is
B, X. In addition, the estimated active predictors are those
associated with non-zero coefficients.

However, solving (2.6) directly is absolutely not trivial.
Indeed, the optimization (2.6) with £( norm is known to be an
‘NP hard’ problem, since it would require searching through
all (1; ) sub-vectors of B satisfying the equality constraints,
which takes exponential time in s. Moreover, the objective
function of B in (2.6) may not be convex, and the equal-
ity constraint function is not an affine transformation, which
together make the optimization problem much trickier.

3 Algorithm
3.1 Problem reformulation

To solve the sparse single-index regression via HSIC (2.6)
efficiently, we reform the optimization as the follows. Firstly,
instead of using (2.3), we utilize an equivalent form (see
Gretton et al. 2007; Wu and Chen 2021) of Hn(ﬂTX, Y),
obtained by replacing the U-statistics with V-statistics

1 R~ .
H,B'X,Y) = ﬁtr(KJLJ) = Z Kij(B)Lij (3.1)

ij=l

to facilitate optimization, where K and L are the n x n
matrices with entries K;;(B) and L;; defined in (2.4), and
J=1-—n""117 with 1 denoting a n x 1 vector of ones.
Here, L; j denotes the (i, j)-th entry of the product matrix
L=JLJ.
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Given (3.1) and letting IT = BB T, the HSIC-based single-
index regression procedure (2.5) can then be reformulated as
the following minimization problem:

1 « M,Z:))\ -
min — — Z exp <—%) Lij,
TeM n i1 (32)

st. £°ns en,

where Z;; = (X; — X)(X; —X))|, B = {21/21.[21/2 :

,BT)A:ﬂ = 1}, and M is the set of p x p symmetric positive
semi-definite matrices. In this new formulation, our focus
is changed to directly estimate the orthogonal projection IT
onto the subspace spanned by B instead of estimating the
basis § directly.

To further achieve variable selection, we add an £ penalty
term on IT to (3.2) to encourage a sparse estimate:

n

) 1 (H,Zu)) ~
min — — exp | ————— ) L;; +A|I|1,
3 o )
nem o’ e 2 (33)

/2

ot wEPms'"? <1,

where ||IT]|; = Zi,j [IT;j| and A > O is a tuning param-
eter. The ¢; penalty on Il encourages a sparse estimate
for B, and a convex relation with the nuclear norm on
f)l/zl'[fl/z is implemented on the equality constraint to
facilitate computation. Similar work can be found in sparse
principal component analysis, canonical correlation analysis,
and sliced inverse regression (Vu et al. 2013; Gao et al. 2017,
Tan et al. 2018, ?, 2020). We note that (3.3) may still not be a
canonical convex optimization problem, since the objective
function of IT may not be convex, which inspires us to fur-
ther explore the properties of the objective function and then
turn to the majorization-minimization principle (Lange et al.
2000; Hunter and Lange 2004) to obtain a good optimizer;
see the following subsection for algorithmic details.

Remark 2 1f the kernel is chosen as the product kernel, we
can naturally extend the above method to settings where
the response is multivariate. That is, for a g-dimensional
response Y = (Y1, ..., Yq)T, we use the product kernel to
compute I:ij in (3.3):

q 112
)y Y
LY-Y):= Hexp <¥> ,

p)
i=1 20y,

where Y/ = (Yl/, cee YC;)—r is an independent copy of Y. Our
simulation shows that this extension works quite well. See
Studies 5 and 6 in the following numerical study.
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3.2 The MM-LADMM algorithm

In this subsection, we propose an efficient optimization algo-
rithm for solving the problem (3.3). Let f(II) denote the
objective function of the problems (3.2). Although f (IT) may
not be convex, it is differentiable and has Lipschitz continu-
ous gradient over a bounded convex set. We state properties
of the objective function f(IT) in the following proposition,
whose proof is given in the Appendix.

Proposition 3.1 f(I1) is differentiable, and its derivative
function is

n

1 (I, Zij) \ »
VI = o ”X_jl exp (‘T) Lijzj, (34)
or equivalently,
1
Vf() = X7 (diag(Cl,) — O) X, (3.5)
n

where Cis an xn matrixwiththe entry c;j=exp(—(Il, Z;;) /2
)Lij, 1, is a n x n matrix with the entry 1, and X =
[Xi,...,X,1". Moreover, V f(I) is Lipschitz over the set

D=(MeM:uE""ns"? <1

It is worth noting that we would like to use the expression
form (3.5) instead of (3.4) to calculate the derivative func-
tion V f(II). Plus, the Lipschitz continuity property of f (II)
motivates us to design a method to performe the optimization
from the viewpoint of the majorization-minimization princi-
ple (Lange et al. 2000; Hunter and Lange 2004).

Since the objective function f (IT) has a Lipschitz contin-
uous gradient over the bounded set D, there exists a positive
constant L < oo such that

- - - L 8
S = fAD + (I =1L VD) + = [T — M, (3.6)

forall T € Dand IT € D. Thus, the right hand side of (3.6) is
a majorizing function of f(II) at IT (i.e., the right hand side
of (3.6) is greater than or equal to f(IT) for all IT € D with
equality at IT = ). This suggests the following Majorize-
Minimize (MM) iteration to solve the problem (3.3):

OC+D = arg min {f(l'[(’)) £ (I — 0", v Fm®y)
neD

L
+ I - o2 +A||H||1} ,

in L 0 _ ] o]’
=argmin — ([T — | IV — =V f(IIV)
nep 2 L F
+A[T 1, (3.7
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where TV +D and I are the (r + 1)-th and r-th iterates
of the optimization variable II, respectively. By the property
(3.6), we can easily obtain

£ L mH)y < F@@O) + AI”| for all r,

which means that iterates generated from the algorithm are
guaranteed to monotonically decrease the objective function
value. Hunter and Lange (2004) showed that the sequence
{H(’)},Zo obtained by the iterative formula (3.7) converges
to a critical point of the problem (3.3). The MM algorithm is a
simple and well-applicable algorithmic framework for solv-
ing such problems. The key challenge in making the proposed
algorithm numerically efficient lies in solving the subprob-
lem (3.7).

The subproblem (3.7) is a quadratic problem with a con-
vex constraint, so any local minimum can be guaranteed to
be a global minimum. We employ the Linearized Alternat-
ing Direction Method of Multipliers algorithm (LADMM,
Zhang et al. 2011; Wang and Yuan 2012; Yang and Yuan
2013) to solve it. This algorithm can allow us to tackle the
difficulty caused by the interaction between the penalty term
and the constraints. We give the derivation details of solv-
ing the subproblem (3.7) via the LADMM algorithm in the
Appendix. In practice, we find that this algorithm can solve
the subproblem quite efficiently.

Algorithm 1 presents the entire algorithm flow to solve
the problem (3.3). It has two loops: an outer loop in which
the MM algorithm approximates the original problem (3.3)
iteratively by a series of convex relaxations, and an inner
loop in which the LADMM algorithm is used to solve each
convex relaxation (3.7). In the inner loop, the update of IT
performs soft-thresholding, and the update of H is via a pro-
jection operator which needs to compute a singular value
decomposition and modify the obtained singular values with
a monotone piecewise linear function. For specific details
about the projection operator, please refer to Proposition
6.1 in the Appendix. Matlab codes for implementing the
algorithm are available at https://github.com/CalvinWu-ai/
sHSIC.

Remark 3 Since the optimization problem (3.3) may not be
convex, different initial values @ would produce different
local optimizers. To alleviate this problem, the routine proce-
dure is to try multiple initial values and then choose the best
one. However, for ease of calculation, we selected the initial
values ITY crudely as zero matrices, inspired by a similar
algorithm in Zeng et al. (2022). Despite the possible non-
convexity of the problem (3.3), this crude selection of initial
values works fine throughout all our numerical experiments,
and we suggest this selection for the proposed algorithm.

Algorithm 1: MM-LADMM Algorithm for Solving
(3.3)
Input: {(X;, Y;) : i =1, ..., n}, the tuning parameter A, the

Lipschitz constant L, the LADMM parameters p > 0 and
T =4pAl ().

1 Initialize I € M and H® =

2 repeat r =0,1,2,...

3 Initialize primal variables ITy = n", Hy = H", and dual

variable I'p = 0;

4 repeat j =0,1,2,...

o172 2
):/ /;

nos'

L v m®
5 temp <« n” — S ) R
L+t L
6 temp <« temp
0= & P ol ~1/2
n-2sn,2+28"m, -r; };
o - TR R 2R )
A
7 IT; | < Soft <temp, 7> where Soft(-, -) denotes
’ L+t

the soft-thresholding operator: Soft(A, b) =
{Soft(A;j, b)} = {sign(A;;) max(|A;;| — b, 0)} for a
matrix A = (4;;).;

a1/2 212
8 Hi, < Pr(3"71,,,8"% 4+ 1)), where P is defined
in Proposition 6.1 in the Appendix;
2172 a1/2
9 Fipg<T;+X ;X —Hjups

10 until stopping criterion met;
11 H(r+1) <~ H_,‘+1, H(H'l) <~ Hj+ls F”*” <~ I‘_,»H;
until stopping criterion met;

—
1)

Qutput: ﬁ = the leading eigenvector of IT¢ D,

3.3 Tuning parameter selection

The tuning parameter A in the proposed method determines
the sparsity level of the estimate. Motivated by Tan et al.
(2018), we use an M -fold cross-validation procedure to select
A LetCy, ..., Cy denote M equally sized and mutually dis-
joint subsamples of the whole dataset. The cross-validation
procedure utilizes each single subsample as the test data and
the remaining M — 1 subsamples as the training data to com-
pute the prediction error for each A. Specifically, given a fixed
A, the corresponding overall prediction error is computed as

- X 5
TS o)

m=1ieCy,

where |C,,| denotes the cardinality of the set C,, and
E(Y|X = X;) is an estimate of E(Y|X = X;) from the
training data. The working tuning parameter is the one which
minimizes the prediction error.

We use the Nadaraya-Watson kernel method to estimate
the conditional expectation E (Y |X). Recall that 3 is esti-
mated by the top eigenvector of I. Given a new data X*, the
Nadaraya-Watson kernel estimator of the conditional mean
EYIX=X")is
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" KB (X X))

EY|IX=X") = —
i=1 -1 Kn(B (X* = X))

Yi, (3.8

where K (t) = K(t/h)/h is a kernel function with a band-
width A. To facilitate computation, we use a Gaussian kernel
and take the cross-validation with the leave-one-out estimate
of the residual sum of squares to select the bandwidth. Notice
that there is a trick to compute the cross-validation function
of h with a single fit. This trick vastly reduces the compu-
tational complexity at the price of the increasing memory
consumption. For specific details, please refer to Fan and
Gijbels (1996).

We note that Tan et al. (2018) proposed a similar cross-
validation procedure to select the sparsity tuning parameter.
However, their approach is based on the framework of prin-
cipal fitted components (Cook and Forzani 2008), which
requires the distribution of X|Y to be normally distributed.
Clearly, this assumption is not suitable to our settings and
to various real applications. The proposed procedure, which
includes the Nadaraya-Watson kernel estimate of the condi-
tional mean, does not depend on the distribution of X|Y and
thus avoids the assumption.

4 Numerical study
4.1 Simulations

In this section, we conduct simulations to compare our
method with 3 state-of-the-art high-dimensional sparse SDR
methods: Lasso-SIR (Lin et al. 2019), convex-SIR (Tan et al.
2018) and SEAS (Zeng et al. 2022). Specifically, within the
SEAS framework, we consider 3 SEAS estimators: SEAS-
SIR, SEAS-Intra and SEAS-PFC, all elucidated in Zeng et al.
(2022). For a fair comparison, we use the publicly available
codes and default parameter settings of the above 3 methods.
We use two measures: the True Positive Rate (TPR) and the
False Positive Rate (FPR), to assess how well the methods
select variables. In particular, TPR is defined as the propor-
tion of active predictors that are correctly identified while
FPR is defined as the proportion of irrelevant predictors that
are falsely identified. Hence, an estimator with a bigger TPR
and a smaller FPR is better. Furthermore, we calculate the
absolute correlation coefficient (corr) between the true single
index and its estimator to evaluate accuracy of the methods.
Clearly, a higher absolute correlation coefficient indicates a
better estimator.

Recall that IT is an estimator of the orthogonal projection
II, and the estimated vector of coefficients ,@ is obtained
by computing the top eigenvector of M. When computing
TPR and FPR in practice, we truncated /§ by zeroing out
its entries whose magnitude is smaller than 10~*. In all our
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simulations, the initial point 1Y of our algorithm started as
the zero matrix. To assess these methods fairly, the following
6 data generating schemes are considered.

Study 1. This modelis a classic linear regression model from
Tan et al. (2018):

Y = V387X + 2,

where ¢ ~ NO,1), X = (X1,....X,)" ~
N,(0, %) with &;; = 0.5/ for 1 <i,j < p,
and X and € are independent. In this study, the
central subspace is spanned by the vector f =
(1,1,1,0,...,0)7/4/3 with p — 3 zero coeffi-
cients.

Study 2. This model is a nonlinear regression model from
Yin and Hilafu (2015):

Y=1+ exp(ﬁTX) + €,

where €, X and B are specified as those in Study 1.
Study 3. This model is from Chen et al. (2018):

Y = (BTX +0.5)% +0.5¢,

where € and X are generated as those in Study 1.
In this study, the central subspace is spanned by
the vector = (1,1, 1,1,0,...,0) " /2 with p —4
zero coefficients.

Study 4. This model is a mean function model similar to
Zhang and Yin (2015):

Y = sin(ﬂTX) + 0.2¢,

where € ~ N (0, 1). The predictor X = (Xq, ...,
X p)T is independent of ¢ and defined as fol-
lows: the last p — 1 components (X», .. ., Xp)T ~
Np—1(0, 2) with &;; = 0.5/l for2 <i,j < p
and the first component X| = |X»> + X3| + 0.1£,
where £ is an independent standard normal ran-
dom variable. In this study, the central subspace is
spanned by the vector 8 = (1, 1, 1,0, ..., O)T/\/§
with p — 3 zero coefficients.

Study 5. This model is a multivariate response model com-
bining Study 1 and Study 3:

Y) = B X + 26,
Y, = (BTX +0.5)% +0.5¢,

where € ~ N(0, 1). The predictor X = (X1, ...,
X )" is independent of € and defined as those in
Study 1 or 3. In this study, 8 = (1,1, 1, 1,0, ...,
0) " /2 with p — 4 zero coefficients.
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Table 1 Summary of Studies

1-4. The mean, averaged over Method Our method  convex-SIR  Lasso-SIR ~ SEAS-SIR  SEAS-PFC  SEAS-Intra
200.datasets, arc.e rc?ported. All (n, p) = (100, 150)
entries are multiplied by 100.
The bold numbers in each row Study1 TPR  94.0 97.3 97.0 99.7 99.3 99.3
highlight the best methods FPR 15 35 12.1 4.1 1.7 1.7
corr  87.2 90.2 79.4 94.2 93.8 944
Study2 TPR 993 96.5 99.3 100.0 99.7 99.7
FPR 1.0 1.2 9.6 2.8 1.2 14
corr  95.6 90.4 87.3 96.3 95.6 95.9
Study3 TPR 914 37.6 44.5 72.3 77.8 70.8
FPR 21 7.8 12.0 18.1 7.9 10.2
corr  87.6 32.0 26.7 49.0 62.7 57.8
Study4 TPR 79.7 36.8 61.0 76.7 65.0 69.0
FPR 1.1 1.6 11.8 8.0 1.0 4.5
corr 832 32.0 41.7 63.8 74.1 62.9
(n, p) = (200, 150)
Study 1  TPR  99.3 100.0 100.0 100.0 100.0 100.0
FPR 1.5 2.9 7.0 3.0 1.6 0.7
corr  95.0 96.4 95.1 9.4 97.5 97.7
Study2 TPR  100.0 100.0 100.0 100.0 100.0 100.0
FPR 23 1.1 6.5 0.8 0.7 1.2
corr  98.7 97.9 96.3 98.4 98.5 98.3
Study3 TPR  100.0 69.6 61.8 89.5 90.8 91.0
FPR 0.7 35 8.4 14.7 2.5 5.0
corr  98.6 64.5 48.9 77.6 86.9 84.9
Study4 TPR 942 63.3 74.7 76.7 67.3 79.0
FPR 0.6 0.1 8.4 1.0 0.4 0.9
corr 883 75.1 67.0 79.6 80.1 77.4

Study 6. This model is a multivariate response model com-
bining Study 3 and Study 4:

Y
Y>

(BTX 4 0.5)2 + 0.5¢,
sin(B7X) + 0.2¢,

where € ~ N (0, 1). The predictor X = (Xq, ...,
X p)T is independent of € and defined as those in
Study 4. B = (1,1,1,1,0,...,0)" /2 with p — 4
zero coefficients.

The first four studies mainly focus on univariate response
SDR, while the next two studies explore multivariate response
SDR. Since the methods for comparison can not be applied
to the multivariate response cases, the comparison are only
conducted in Studies 1—4. The simulation results are summa-
rized in Table 1. In Study 1, although our method exhibits
a slight advantage over the other methods in terms of FPR,
it generally performs less favorably in comparison to these
methods. This phenomenon can be well explained by that the
SIR-type methods should have the best performance in the

classic linear model. In Study 2, the four methods demon-
strate similar performance. In Study 3, the mean function is
nearly symmetric about 0, which causes serious problems
to the SIR-type methods. Nevertheless, our method is still
valid in this setting and significantly outperforms the other
methods. In Study 4, the linearity condition is destroyed.
Hence, in such a case it is not surprising that our proposed
method performs much better than the methods for compari-
son. To summarize, compared with existing approaches, our
proposed method performs quite well across all the 4 studies
in the high-dimensional setting.

In the first 4 studies, we go futher to examine the influence
of covariate correlation on estimation. Specifically, we gen-
erate X from a multivariate normal distribution N, (0, X),
where X;; = p‘i_-/ | and then we explore different values of
p within the set {0.1, 0.3, 0.5, 0.7, 0.9}. It is evident that a
larger p corresponds to a higher level of covariate correla-
tion. The simulation results show that both the performance
of variable selection and estimation accuracy of the pro-
posed method remain quite stable as the correlation among
the covariates increases from p = 0.1 to p = 0.7, and are
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Table 2 Summary of Study 3.
The mean, averaged over 200

(n, p) = (100, 150)

(n, p) = (200, 150)

datasets, are reported. All P 0.1 0.3 0.5 0.7 0.9 0.1 0.3 0.5 0.7 0.9
entries are multiplied by 100
Ourmethod TPR 87.1 88.0 914 884 924 996 995 1000 99.1 995
FPR 3.7 22 2.1 1.1 1.8 1.0 0.8 0.7 22 1.3
corr 84.8 851 876 846 814 987 984 98.6 955 965
convex-SIR ~ TPR 381 378 376 281 690 806 78.0 69.6 69.8  68.0
FPR 113 8.1 7.8 140 720 32 4.6 35 4.8 7.9
corr 269 315 320 173 205 729 688 645 643  56.0
Lasso-SIR TPR 602 608 445 355 232 8.2 732 618 532 370
FPR 178 167 120 108 6.1 127 101 84 5.8 4.6
corr 328 357 267 238 186 657 561 489 459 354
SEAS-SIR TPR 758 758 723 703 685 935 87.0 895 875 915
FPR 233 208 181 207 216 229 163 147 12.5 18.9
corr 432 500 490 438 421 706 734 716 750 664
SEAS-PFC TPR 740 765 778 738 685 932 920 908 87.8  86.0
FPR 8.7 102 79 5.8 6.9 44 2.3 2.5 3.0 24
corr 59.2 578 627 613 542 839 872 869 823 753
SEAS-Intra  TPR 830 732 70.8 755 735 925 885 91.0 858 910
FPR 169 105 102 7.6 11.8 7.8 5.9 5.0 4.2 10.6
corr 56.8 605 578 663 525 80.1 803 849 78.8 703
ZzgIg.3Thseu;1n:;2fyav0§r§;ilisv§r (n, p) = (100, 150) (n, p) = (200, 150)
200 datasets, are reported. All Study 5 Study 6 Study 5 Study 6
entries are multiplied by 100
Our method TPR 99.8 98.9 100.0 100.0
FPR 0.7 2.7 0.4 1.7
corr 95.1 92.5 98.2 95.2

only slightly affected at the high correlation level of p = 0.9.
Similar phenomena also occurs in the 3 sparse SDR methods
for comparison, except that FPR of the convex-SIR estimator
jumps to an extremely high level at p = 0.9 in Studies 3—4.
Since the results of Studies 1-4 are similar, we only report
the results for Study 3 in Table 2 as an illustration.

Studies 5 and 6 investigate the performance of the pro-
posed method in multivariate response models. As far as we
know, there seems to be no apparent competitor in such sce-
narios. The results are summarized in Table 3, and we can
see that our proposed method works fine even if the response
is multivariate.

To better understand the computational efficiency of the
proposed algorithm relative to competing approaches, we
record the computation time of each method in Study 3 as
an illustrative example. For a fair comparison, we record
the total computation time for each method, including a 5-
fold cross-validation to select from 50 tuning parameters in a
proper range. The results are displayed in Fig. 1. Subfigures
(a) and (D) plot the log computation time and the absolute
correlation coefficient of each method against the sample

@ Springer

size, respectively. The figures together show that the speed
of our method is comparable to convex-SIR and SEAS-PFC
with significantly high estimation accuracy. Although Lasso-
SIR enjoys the fastest speed, its accuracy seems quite poor in
comparison to the other methods. Furthermore, our method
presents scalability to sample size in the sense that its com-
putation time does not significantly increase as the sample
size increases, while the computation times of other methods
rise with the sample size.

4.2 Real data analysis

In this part, we evaluate the performance of our proposed
method in a real dataset about riboflavin (vitamin B») pro-
duction with Bacillus subtilis, which is publicly available in
the R package hdi. This dataset was analyzed by Dezeure
et al. (2015); Hilafu and Yin (2017), and Serfling (1980) for
high-dimensional analysis. It consists of a single real-valued
response variable which is the logarithm of the riboflavin
production rate and p = 4088 predictors measuring the log-
arithm of the expression level of 4088 genes. The purpose is to
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Fig.1 Box plots of a natural log computation time (seconds) and b absolute correlation coefficient for each SDR method for Study 3 with p = 0.5

Table4 Summary of the

. . Our method convex-SIR  Lasso-SIR SEAS-SIR SEAS-PFC SEAS-Intra
regression results in the real
data. The bold numbers in each 5 4 ed-R2 0736 0.289 0.833 0.443 0.474 0.557
row highlight the best two
RMSE 0.409 0.665 0.538 0.591 0.568 0.601

methods

systematically search genomic features that contain sufficient
information for the riboflavin production rate prediction. We
center the response and standardize all the covariates before
analysis.

The sample size n = 71 is small compared with the
covariate dimension p = 4088. To handle the ultrahigh
dimensionality, we preselect the most significant 100 genes
via the sure independence screening procedure based on the
distance correlation (Li et al. 2012). Following the work of
Hilafu and Yin (2017), we split the data into a training set
of 50 samples and a test set of 21 samples. The training set
is used to select features and estimate the central subspace.
To evaluate the performance in the test data, we fit a linear
model with the estimated single index as the predictor, rather
than building a complex model.

We compare the proposed method with convex-SIR,
Lasso-SIR and SEAS, as done in the simulation. Table 4
reports the adjusted-R? in the training data and Root Mean
Squared Error (RMSE) for the test samples. Specifically,
our method obtained an adjusted R? 73.6% in the training
data with a significantly small RMSE 0.4009 for the test data.
Lasso-SIR obtained the largest adjusted R> 83.3% with a
bigger RMSE 0.538, indicating possible overfitting for this
real data set. Convex-SIR and SEAS performed less favor-
ably than the aforementioned two methods. The scatterplots
in Figs.2 give a clear picture of the performance of the 4
methods in the training data and the test data.

5 Conclusion

In this article, we develop an MM-LADMM algorithm to
handle large p and small n scenarios for single index regres-
sion, extending the HSIC based method of Zhang and Yin
(2015) to adapt to high-dimensional settings. The proposed
approach estimates the basis of the central subspace and
performs sufficient variable selection simultaneously. Com-
pared with other high-dimensional sparse SDR methods, our
method requires much weaker conditions. To be specific, it
requires very mild conditions on X and no particular assump-
tions on Y |X or X|Y while retaining the model free property.
The simulation studies showed that our method is highly effi-
cient and stable in both n > p and n < p scenarios.

There are several possible prospects for future research. It
may be of interest to extend the proposed method to multiple-
index models, which is absolutely not trivial since it may
need a completely new algorithm design. Moreover, the cur-
rent computational bottleneck of our method is on solving the
majorization step, which bears a computational complexity
of O(p?) per iteration. Thus, it will be also interesting to
redesign a highly efficient algorithm such that the proposed
method is scalable to accommodate large-scale data. Finally,
the asymptotic properties of the proposed estimator, which
are not covered in the current article, are deserved to inves-
tigate in the future.
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Fig.2 Panel a are the scattterplots of y against the estimated index f X in the training set; Panel b are the scatterplots of the actual and predicted

values for the testing samples
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Technical derivations
Proof of proposition 3.1

Proof. We first compute the gradient function V f(II).
Recalling the definition of f(IT), we directly have

(I, Z;j)

- .
VI =5 ) exp (— 5 )LijZij'
i,j=I

Noting that C € R™*" with ¢;; = exp(—(II, Zij)/Z)I:,-j and
X =[X],...,X,]T, we have

1 n
2 2 i
i,j=1

VD =

n

=53 > i = Xp —Xp'
i,j=1

@ Springer

n

cij (X,-XZT +XX] - XiXJT—XinT>
=1

1
2n?
ij

I

1
=3 > aij (Xin.T —X,-XJT)
ij=1

1
= X' (diag(C1,) — O) X,
n

=

which establishes the first part of Proposition 3.1. Next, we
prove the Lipschitz continuity of V f(II) over the bounded

~1/2° ~1/2
setD ={Il € M : tr():l/ l'[):l/ ) < 1}. For any Il € D

and I € D, by the triangle inequality, we obtain

IV £ (D) — V £ ()

R~ (I, Z;;) \ -
= 2 Z exp(—T> LijZ;;

1 ¢ < (11, Zij))
2
2n Pt 2

exp (_(H,Zij)>
2

F

IA

|
5z 2 LijllZijle
i j=1
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(22
2

n

1 - (I
< 53 D ILilZi e

i,j=1

- I, Z;;)

)

where the last inequality holds since |¢* —eY| < |x — y|, for
any y < x < 0. Further, by the Cauchy-Schwartz inequality,
we know |(I1 — I, Z;;)| < || — M||p||Z;|lp. Thus, we
finally get

- 1 ~
IV =V e < }: |Li 1 Zij 13T — Mg

i |Lij|||Zij||12: -
== 1T — |,

where Z?,j:l |Zij|||Zij ||]2:/(4n2) is a constant, which veri-
fies the claim. 0

Linearized alternating direction method of
multipliers algorithm for solving (3.7)

To implement the LADMM algorithm, we rewrite the sub-
problem in formula (3.7) as

2

+ A

L 1
min Hn - [n“) - —Vf(H(’))]
L F

O,.HeM 2

+ 00 - Iiwr@y>1),

~1/2 ~1/2
st. £ ns'? —m

This is equivalent to minimizing the following scaled aug-
mented Lagrangian function,

L »_ 1 o 1lI?
L, H.T) == |1 — |0® - Zv ")

F
+ Al + 00 - Liw@)>1)

+ 218" ng"” — i,

where p is a small constant and T is the dual variable. The
LADMM algorithm minimizes the augmented Lagrangian
function by alternatively solving one block of variables at a
time. In particular, to update IT at the j-th iteration, we need
to minimize

L 1 2
EHH—[H“N——Vﬂnmﬂ -+ ATy
F
~1/2 1/2
uzlm —H; + T3

where H; and I'; are the j-th estimates of H and I, respec-
tively. However, there is no closed-form solution for the

above minimization problem. To tackle the difficulty, Fang
et al. (2015) proposed to linearize the quadratic term in the
above problem by applying a second-order Taylor expansion.
Following their work, we obtain the update for II:

L r_1 onI°
IT; ;1 =arg min 5 m— |1 —sz(l'[ ) + A |y
F

MeM
A A~ oAl
+po(Il -1I;, XII; X — X

/2 ~1/2
H; —THX )
T 2
+ 5 I = I g.
As suggested by Fang et al. (2015), we pick T > 4pkmax()3)

to ensure the convergence of the LADMM algorithm. The
above iterate can be written in the more familiar notation:

Il = argmin i ”1’[
DeM
Poare o, Pe 1/2

_ n,-25n;3+28" @, -r)% ]
{L—i-r[ I / +r ( j)

L V@) 2
rin - e
= — [, +#1mn

which has the closed-form solution

Oj =
T Lo o palf2 ~1/2
Soft<L+ [n,—;znszr;): #; - T)s"]
L Lo po_ v £@®") )
L+t L "L+7t)’

where Soft(-, -) implements the element-wise soft-thresho-
lding on a matrix A = (A;;): Soft(A, b) = {Soft(4;;, b)} =
{sign(A;;) max(|A;;| — b, 0)}. Next, the update of H can be
obtained as

172

. 1 ~1/2 A
Hj;j= argmn —|H— (X HO;,X +rj)||12:,

HeM,ur(H)<1

which has a closed-form solution according to the following
proposition.

Proposition6.1 Ler F = (H € M : tr(H) < 1} and
Pr(W) = argmingr |H — W||F/2 IfW has the singular
value decomposmon W = Zp | ©ill u , then Pr(W) =
l(cu, 0%) 1 u; u , where (w; —0™) 1 _max(a),—é* 0)
and 0* is the minimum value satisfying Z _(wi—0); < 1.

The above proposition follows directly from Lemma 4.1 in
Vu et al. (2013), Proposition 10.2 in Gao et al. (2017), and
Proposition 1 in the Appendix of Tan et al. (2018). Thus, by
Proposition 6.1, we have

A1/2 A 1/2
Hj+1 = Pr(X Hj_HE +I'j).
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Finally, we update the dual variable by

/ /2

~1/2 a1
Fjip=T;+2" Inx " —Hjp.
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