A Pairwise Pseudo-likelihood Approach for Matrix
Completion with Informative Missingness

Jiangyuan Li" ' Jiayi Wang"
Department of Statistics Department of Mathematical Sciences
Texas A&M University University of Texas at Dallas

College Station, TX 77843 Richardson, TX 75080
jiangyuanli@tamu.edu jilayi.wang2@utdallas.edu

Raymond K. W. Wong Kwun Chuen Gary Chan

Department of Statistics Department of Biostatistics

Texas A&M University University of Washington

College Station, TX 77843 Seattle, WA 98195
raywong@tamu.edu kcgchan@uw. edu
Abstract

While several recent matrix completion methods are developed to deal with non-
uniform observation probabilities across matrix entries, very few allow the missing-
ness to depend on the mostly unobserved matrix measurements, which is generally
ill-posed. We aim to tackle a subclass of these ill-posed settings, characterized by a
flexible separable observation probability assumption that can depend on the matrix
measurements. We propose a regularized pairwise pseudo-likelihood approach
for matrix completion and prove that the proposed estimator can asymptotically
recover the low-rank parameter matrix up to an identifiable equivalence class of
a constant shift and scaling, at a near-optimal asymptotic convergence rate of the
standard well-posed (non-informative missing) setting, while effectively mitigating
the impact of informative missingness. The efficacy of our method is validated
via numerical experiments, positioning it as a robust tool for matrix completion to
mitigate data bias.

1 Introduction

The goal of matrix completion is to recover a target matrix from its noisy and incomplete measure-
ments. It is a modern high-dimensional missing data problem. Despite various significant advances
made in the last two decades [e.g., 7, 17, 20, 18], many works on matrix completion still focus
on the missing-at-random mechanism. Although such an assumption is doubtful in many real-life
applications, there are very few options available for more general missing data mechanism, espe-
cially those with theoretical guarantees. This work aims to provide a principled and theoretically
well-supported alternative method for missing-not-at-random settings, where missingness could
depend on the measurements that are mostly unobserved.

A usual assumption to allow for succeeding matrix completion is that the unknown matrix is low-
rank or approximately low-rank. The noiseless setting has been studied in [7] using nuclear norm
minimization. The vast majority of existing theories on matrix completion assume that entries are
revealed with a constant probability with respect to both entry location and measurement value.
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Recent approaches to handling entries revealed with nonuniform probabilities, depending on the entry
location, have shown the strength to improve matrix completion with solid theoretical guarantees [e.g.,
31, 11, 28, 25, 23, 35]. These works aim to mitigate the effects due to the non-uniformity in
observation probabilities [30]. When additional row/column attributes are available, it is also possible
to use this additional information for handling the non-uniform missing [e.g., 24]. Although the
non-uniform missing mechanism is quite flexible, it is fundamentally different from the missing-not-
at-random mechanism. The key difference is whether the missing probability depends on the possibly
unobserved measurement, which we will highlight below. In a missing-not-at-random setting, the
methods developed for the non-uniform missing mechanism could still be biased in matrix recovery.
See Section 6 for a numerical example. The method we propose in this work not only deals with
(a flexible subclass of) missing-not-at-random settings, but it is also applicable in the non-uniform
missing settings mentioned above.

In the missing data literature, likelihood-based methods for missing-not-at-random settings commonly
involve specifying a parametric distribution of the missing data mechanism. However, this assumption
should be used with caution, as it is highly sensitive and may easily induce a misspecified model,
resulting in biased estimation and inaccurate results. To circumvent such issues, it is preferable
to adopt a missingness assumption as flexible and generally applicable as possible. This type of
assumption, often referred to as an unspecified missing data mechanism [37], avoids explicitly
specifying a parametric model. Instead of using the full likelihood for estimation, certain unspecified
missing-not-at-random assumption allows for the derivation of a non-standard likelihood [22], which
serves as the foundation for subsequent estimation. Such non-standard likelihood approaches have
been used in regression analysis [32] and variable selection when confronted with informative
missing [37]. One disadvantage of this approach is that not all the unknown parameters are estimable
due to certain non-identification issues [16, 22].

In this work, we extend the pairwise pseudo-likelihood approach [22] to matrix completion with
a mild separable informative missingness assumption (see Assumption 2.1 in Section 2), which is
very flexible and generally applicable. While not all the parameters are estimable, we can identify
the dispersion-scaled matrix up to a constant shift without suffering from bias due to informative
missingness. This shows great promise to be applied in practice, for example, in recommendation
systems where the rankings of entries are of interest.

Apart from the informative missing mechanism, our matrix completion method is based on the
exponential family model, which has received extensive attention within the matrix completion litera-
ture for its efficacy in modeling non-Gaussian data, particularly discrete data. Notably, researchers
have investigated its application in specific scenarios such as one-bit matrix completion [10] and
multinomial matrix completion [4, 19]. The application of the exponential family model also extends
to accommodating unbounded non-Gaussian observations, including Poisson matrix completion [8]
and exponential family matrix completion [13, 21].

Overall, the combination of the separable missing-not-at-random mechanism and the exponential
family model allows the proposed method to be applicable in a wide range of settings. We summarize
the major contributions of this work as follows.

1. We formulate the pairwise pseudo-likelihood approach for matrix completion under in-
formative missingness and exponential family model. To the best of our knowledge, the
pairwise pseudo-likelihood approach has never been adopted in the matrix completion setup
before. As opposed to the classical applications of pairwise pseudo-likelihood that assume
i.i.d. sampling, matrix completion problems exhibit a non-identical and high-dimensional
sampling structure.

2. We investigate the identifiability issues of the crucial separable missingness structures
(Assumption 2.1) which lies at the core of the pairwise pseudo-likelihood approach.

3. We provide a non-trivial convergence analysis of the proposed estimator up to an identifiable
equivalence class. Such analysis involves a novel concentration analysis of matrix-valued
U-statistics where existing works on this type of concentration is sparse.

Related Work: To the best of our knowledge, we are one of the first works that consider the missing
not at random (MNAR) setting in matrix completion and provide solid theoretical guarantees. [2]
claims that they can deal with the MNAR setting. However, they assume selections and noise are
independent conditioned on latent factors, as shown in their Assumption 2. On the contrary, our



setting allows missingness to depend on noise. [15] also addresses informative missingness in matrix
completion. However, they require additional covariate information to complete the matrix. Compared
to the above two works, our setting is more general as we do not require independence between
selections and noise given the true matrix, and we do not need additional covariate information.
However, we do require independence across entries given the true matrix. while [2] allows selection
to be dependent among different entries. Regarding to the theoretical bounds, [2] requires additional
technical conditions to develop finite sample error bounds, and their bound is point-wise, i.e., the
bound is for a given location ¢. [15] also requires additional conditions on the likelihood and restricted
eigenvalues to obtain convergence. Our error bound is developed under relatively weak conditions
and achieves the minimax convergence rate.

2 Models

Let A, = (A*yij)zljlz’q” € R™1%™2 pe the matrix of interest, which is related to the observation
through a generalized linear model. More specifically, we posit that the measurements Y;; of the

(i, j)-th entry possesses a probability density/mass function of the exponential family form:
A ijy — G(A*,ij)>
Dx ’

where b : R — RT and G : R — R are the base measure function and log-partition function
associated with the canonical representation, and ¢, > 0 is the dispersion parameter. Note that this
family of distributions covers a wide variety of popular distributions including Bernoulli, Gaussian,
and Poisson distributions. For matrix completion problems, we do not have measurements from
every single entry. Let T;; be the observation indicator variable of the (i, j)-th entry, with value 1 if
Y;; is observed and 0 otherwise. We assume that {((Y;;,T;;) i =1,...,mq;j =1,...,ma} are
independent.

Vi~ A6, iyl As 62) = h(y: 62)exp ( M)

Uniform-sampling-at-random (USR) mechanism is regarded as one of the simplest missing structures
for matrix completion. Under USR, Pr(7;; = 1]Y;;) is a constant across all ¢, j, which implies that
the observation indicator T;; is independent of the measurement Y;;. While this has been widely
used to simplify theoretical analyses in many prior ground works [e.g., 7, 6, 17], USR is a strong
assumption that can be violated in many applications. To address this issue, a few analyses and
methods [e.g., 31, 11, 28, 18, 4, 25, 23, 35] have been developed based on the non-uniform missing
structures, where Pr(T;; = 1|Y;;) = t;; for 0 < t;; < 1. Here the observation probabilities are
allowed to differ across 7, j, but the missingness remains independent of the measurement Y;;. In
this paper, we relax this restriction and allow whether an entry is observed or not to depend on the
corresponding possibly unobserved measurement, leading to a challenging missing-not-at-random
(MNAR) setup.

Matrix completion under general MNAR is ill-posed, leading to non-identifiability of A, (even
under standard low-rank assumption). Indeed, general MNAR is ill-posed [33] not only in matrix
completion, but also in regression [28, 31] and statistical inference [26] in general. However, some
additional structure imposed within the MNAR setting can ensure identifiability. To proceed, we
make the following assumption, which corresponds to a flexible subclass of MNAR settings. This
assumption makes it possible to identify A, up to some equivalence relations (see Section 3).

Assumption 2.1. The observation probability is separable in the following sense: Pr(T;; = 1]Y;;) =
ti;s(Yi;), for some t;; € (0, 1] and some non-negative function s(-) : R — R™.

As will be made clear later, the proposed technique does not require the knowledge of s(-) and {t; }.
A similar condition has been widely used in various regression problems [e.g., 22, 29, 37]. These
works posit an i.i.d. setup with additional covariates, while our setup does not imply an identically
distributed assumption across locations and has no covariates. Moreover, in our setup, it is not
possible to observe replicates in the same location, while the i.i.d. setup generally allows replicates.
Assumption 2.1 is flexible and widely applicable. Not only does it accommodate USR, it also includes
non-uniform missing mechanism as a special case, where we can set s(-) = 1 and leave {t,; } variable
to account for the non-uniform missing. Obviously, as the observation probability is allowed to
depend on possibly unobserved Y;;, it also includes many MNAR settings.

Clearly, we only have access to the observed data, i.e., Y;; conditional on T;; = 1. To estimate
A, we first look at the observed data likelihood of the (7, j)-th entry: Pr(Y;;|T;; = 1; A, ¢) for



A € R™>*™2 and ¢ > 0. By the Bayes’ Theorem and Assumption 2.1,
Pr(T3; = 11Yi;) fi;(Yij; A, ¢)
fPI‘ ij — 1|}/;J)fzj( ZJ?A d))le]
1
% lvA - i'bi'A7 z}/lxaAa y
)fs( Vi (s A, QZ))dyfj( J @) = s(Yi;)bij (A, ¢) fij (Vi ?)

where b;; (A, ¢) =1/ [ s(y) fij(y|A, ¢)dy. We see that the conditional likelihood involves unknown
functions s(-) and b;;(-), Wthh makes the estimation of A, difficult. To address this issue, we adopt
a pseudo-likelihood approach [22] based on local ranks.

Pr(Yy|Ti; = 1; A, ¢) =

= s(Yi;

3 Pseudo-likelihood approach

Let & = (e1,...,e,) C{1,...,m1} x {1,...,mo} be alexicographically ordered set of n unique
locations {(¢,j) : T;; = 1} (Indeed the specn‘ic choice of ordering does not matter.) Let the

corresponding measurements be Y = (Y,...,Y,) = (Yel ,..., Y, ) and the observation indicator
be T = (Tl, ., T,) = (Ty,,...,T. ). Wealso write A, = A, fork =1,... ,n. We decompose
the vector Y into two vectors: the order statistics Y( ) = (Y(l) 7Y(n)) and the rank statistics

R = (Ry,...,R,). Precisely, Y(J) is the j-th smallest entry in Y and Ry is the rank of the k-th entry

in Y. To motivate the proposed pseudolikelihood in (3), we first consider the conditional likelihood
based on the full rank statistics given the observed data:

[Ty 5Vt fo, (Vi A 0)
Zweu Hk 1 8( W(k))tekfek( Tl'(k:)’A ®)
_ [Tios eXP(AkYk/¢)
Dores HZ:l eXp(leka(k)/@ ’

where = is the set of all one-to-one maps from {1,...,n} to {1,...,n}, i.e., permutations. We
notice that (2) does not involve unknown components s(-) and ¢;; due to the separable assumption
(Assumption 2.1), and does not depend on the base measure h(-) and the log-partition function G().
However, (2) is computationally infeasible due to the summation over all permutations. The proposed
pairwise pseudo-likelihood consider local ranks for pairs of observations. For any & and £/, let Rfk,

@

~ ~ - - ~L
denote the local rank statistic of Y} and Y}, among the pair (Y}, Yy ). We denote Y 1y as the

local order statistics (min{f’k, f’k/}, max{ffk, ?k/}). Instead of the full conditional probability (2),
we consider the product of all possible combinations of the local rank conditional probability on
observations:

~ L ~ ~
H Pr(R’?k/ == r’?k/|Y(k,k/),Tk - Tk/ == 1; A., d))
k<k'
Ak}}k+A~k/?]c’)

B exp ( ps B H 1
Lok eXD (%> +exp (w) o T+ exp(=(Yi — Vi) (Ax — Apr) /)
3)

Similar to (2), this pairwise pseudo-likelihood (3) (of A and ¢) does not contain unknown functions
and quantities. However, unlike (2), it does not involve all permutations and is therefore significantly
easier to compute.

The negative logarithm of the pairwise pseudo-likelihood reads
> log(1+ Rew(¢7'A)), @
1<k<k’'<n

where Ry (07 A) = exp{—(Yi — Y3/ ) (¢ A — ¢~ 1 A}/)}. We notice two immediate issues with
estimating A, (and ¢, ) via minimizing (4).

Scale Equivalence: The values of (4) evaluated at any two pairs (A1, ¢1) and (Ag, ¢2) are the same
when (bl_lAl = ¢y 1 A,. Therefore, (4) does not have the ability to distinguish between these pairs.



In other words, if ¢, > 0 is unknown, (4) would not be able to identify elements in the equivalence
class of A, under equivalence relation: A ~ ¢ A for any ¢; > 0. Instead, we try to estimate the
dispersion-scaled matrix q’):lA*. Therefore, we consider

(A) = > log(l+ Riw(A)).
1<k<k’'<n

However, this does not solve all the identifiability issues, and, indeed, ¢ cannot identify a shift-
equivalence class described below.

Shift Equivalence: Let J be a matrix with all entries being one. Consider A + coJ for any co € R.
Then

U(A +c2d) = Ry (A + ) = exp{— (Vi — Vi) (A + e — Ay — ¢2)}
= exp{—(Yi — Vi) (A — Ap)} = ((A).

Combining the scale and shift equivalence, we can only estimate A, up to an equivalence relation
A ~ 1A + coJ for any ¢; > 0 and ¢2 € R, which we will refer to as scale-shift equivalence. We
remark that the scale-shift equivalence still allows the identification of much useful information
from A,, such as ranking an arbitrary set of entries of A,. For example, in recommender system
applications, one is mostly interested in the ranking within each row/column. Among the elements in
the scale-shift equivalence class, we choose to estimate the following representer

J o 1A, J o 1A,
< 7¢* >J:¢:1A*—< 7¢* >
(J,J) mima
by imposing the constraint (J, A) = 0 in the optimization. Here (A, B) = }_, ; A;; B;; for any

matrices A, B € R™1*"m2,

A, =¢'A, — J, ®)

Overall, we propose the following penalized pairwise pseudo-likelihood estimator

A= argmin  £(A) + A ||A],, (6)
(J,A)=0,[|Al| ; <a

where ||A||« and ||A|lo (= max; ; A;;) represent the nuclear norm and the entrywise max norm
of a matrix A respectively, and a, A > 0 are tuning parameters. We also use ||A|| . to denote the
Frobenius norm of a matrix A. Nuclear norm regularization has been commonly used to promote
low-rankness in the estimation [25, 24, 14]. Since ¢ is convex, this optimization is convex. The
discussion of the optimization algorithm is given in Appendix C. One natural question is whether
there would be further hidden identifiability issues beyond scale-shift equivalence. In Section 5,
we will provide a finite-sample error bound of the proposed estimator (6) based on the pairwise
pseudo-likelihood, which indicates convergence to A,, eliminating the possibility of additional
identifiability issues.

4 Identifiability based on separable assumption

One of the major difficulties associated with informative missing is non-identifiability. We first
emphasize the non-identifiability for constant shift is not an artifact of the pseudo-likelihood approach.
The root cause is the informative missingness (Assumption 2.1). Here is a simple univariate example
inspired from [27] to illustrate this point. Suppose we observe from two data-generating models,
whose observations are identical in distributions.

Model I: Y; ~ A/ (—1, 1) with observation probability Pr(7) = 1|Y; = y) = 13&;‘1/()‘7!), then
exp(y)
1+ exp(y)’

Pr(Ty =1,Y1 =y) =pn(y+1)
where par(+) is the p.d.f. of standard normal distribution.
Model II: Y, ~ N(0, 1) with observation probability Pr(Ty = 1|Y; = ) = exp(—1/2) 2w

14exp(—y)’
then
exp(—y)
Pr(Ty=1,Y, = y) = 1 -1 R —
(T = 1Yz =y) = pnly+ 1) exp(=1) exply + 1) =72
exp(y)
o (Y )1+exp(y) H(h 1 =4)



Extending to the matrix form, the observation probabilities of the following two models, where
Y., Y, € R™*™2 are exactly the same. Model I: vec(Y1) ~ N(—1,I), t1,; = 1 for any

(i,7) and s1(y) = W) Nodel II: vec(Ysa) ~ N(0,1), t5;; = 1 forany (4,7) and s2(y) =

( )1+exp(y)
exp(—1/2) ety

As such, under Assumption 2.1, we cannot identify the constant shift. We note that, low-rank
assumption generally would not provide enough additional information to eliminate this identifiability
issue, as constant shift corresponds to at most a rank-1 perturbation.

The identification of the dispersion parameter is a difficult task because of the fact that at most
one observation is available for each entry. Interestingly, as we have shown in the Appendix
(Theorem B.2), under Assumption 2.1, the identification of the dispersion parameter is actually
feasible in Gaussian distributions with replicates. However, it is unclear whether the dispersion
parameter can be identified in a typical matrix completion setup, which often does not allow replicates.
That said, previous works on exponential family matrix completion [21, 13] assume the dispersion
parameter is known, under which there would not be a related identifiability issue.

5 Theoretical guarantee

Recall that A, € R™*™2  We denote some convenient notation for dimensions, i.e., m =
min{my, ma}, M = max{m;,ma},d = my + my. We use the notation < (=) to denote less
(greater) than up to an absolute multiplicative constant. We write ¢ < bif ¢ < band b 2 a. Further-
more, define 77, = min;e(m,),jem,) Pr(Ti; = 1) and 7y = max;cpm, ] jeim.] Pr(Ti; = 1). We use
[n] to represent {1, ...,n} for integer n. In this section, we derive the convergence of |A—A,|r.
Recall that A,, defined in (5), is the representer in the equivalence class of A,.

Assumption 5.1. The following conditions hold.
(C1) There exists an absolute constant p > 0 such that 7wy /7, < p.
(C2) There exists a constant B such that ||Y||s < B almost surely.

(C3) There exists some constant £ > 0 (where « can depend on || A,||~.) such that E(ij i) 2k
for any i,i" € [my], 4,5’ € [ma], where

exp((Yij — Yirj )(Aij — Aiyr)/2)
1+ exp((Yi; — Yz/g')(A Az )

Zz7 iy = (Y;j _Y;’j’) X

Condition (C1) is posited to avoid some specific entries being sampled with very low probability in a
relative sense, where the trace-norm penalization fails to work [11, 31]. Note that both 7;; and 7,
are allowed to diminish to zero as mi, mo — o0, but Condition (C1) implies that their diminishing
orders are the same. Condition (C2) is a technical assumption for analyzing the concentration
inequalities of the involved U-statistics in pairwise pseudolikelihood. Note that this does not violate
the parametric assumption on the distribution of Y. For example, truncated normal distribution
satisfies both. We leave the extension to a light-tail type of assumption for future work. Condition
(C3) is a technical condition, and is used in deriving the (expected) Hessian of the loss function with
respect to A (see (8) in Appendix A). Note that (expected) Hessian of the loss is often important for
deriving the convergence rate and so it is reasonable that a related term shows up in our condition.
Indeed, this assumption Here, we provide further discussion to show that it is indeed a mild condition.
Intuitively, it posits a positive lower bound for an expectation of a squared random variable. This
expectation is always non-negative and is zero only when Z;; ;;/ is exactly zero almost everywhere.
For noisy matrix completion settings, this assumption is very mild because, when there are noises,
this variable is not exactly zero almost surely. Next, we show that with the exponential family model,

we can explicitly characterize . First note that when ||A H < a as assumed in Theorem 5.3 and
[ Y|loo < B as in Condition (C2), we have EZ7, ;, ., %E {Y2+Y7, —2YyYiy} >

%[VM(Y}” + Var(Y;;/)]. Recall the density of Y;; (1), one can derive Var(Y;;) =

G" (A, )¢, where G”(-) is nonnegative, from the well-known variance formula for exponential

family. Therefore one can take x = min; ; &%Zﬁ[@ "(Ayif)]-



Lemma 5.2. We have E{V{(A.,)} = 0, where E(-) is the expectation under the true parameter A..

Theorem 5.3. Assume rank(fi*) < 7r and HA*HDO < a for some positive constants
r,a > 0, under Assumptions 2.1 and 5.1, if we further assume mny = log(d?) and A =<

~

B?log(d) [mimomy /My, then with probability at least 1 — 6/d, the following holds:
2 B*[log d]? M B?log(d 1

§max{ [02g ] o r ’ og( )p2 } %)
F K miMmamy, K mimaTyr

Our result implies that the penalized pairwise pseudolikelihood approach can consistently estimate A,
Note that the difference between rank(A,) and rank(A,) is at most 1. So a low-rank assumption
on A, automatically translates to a low-rank assumption on A,. Most existing work present the
upper bound concerning the number of observed entries n and treat the matrix completion as a trace
regression problem [e.g. 28, 18, 5, 25]. One can take n as mimomy, in their bound to compare their
results with ours. Similar to the bound established in [18], our bound has two components and
matches with the rates in their upper bound (up to some constants and logarithmic factor). [17] and
[28] show a bound that has the same order as the first term (up to some constants and logarithmic
factor) with some additional assumptions. [17] adopts the uniform sampling and boundedness of the
condition number for || A,||. [28] assumes that the sampling distribution follows a product distribution
and the “spikiness ratio" (see ), in [28] ) is bounded. Besides the above matrix completion methods
that use the nuclear norm regularization, the estimators utilizing the max-norm regularization [e.g.
5, 35] establish the same bound as the second term(up to some constants and logarithmic factor) when
they assume the max-norm of A, is bounded. While the aforementioned methods address various
missing mechanisms, it is important to emphasize that none of them can handle MNAR setting, where
the missingness may depend on the observations. However, our method can tackle such informative
missingness. It is interesting to see that our error bound resembles the same convergence rate as [18]
(minimax optimal rate) up to a logarithmic order, despite that our setup allows MNAR mechanism.

In terms of theoretical analysis, the most notable distinction between our estimator with other existing
ones lies in the objective function. The pairwise pseudo-likelihood we employ imposes unique
theoretical challenges. Firstly, the gradient and Hessian are no longer as straightforward as those
in the commonly used squared loss or negative log-likelihood loss (for exponential family). We
carefully derive these two terms, expressing them as pairwise summations (see exact forms in Eq. (8)
and Eq. (9)). Secondly, the elements in these pairwise summations are not mutually independent,
posing difficulties in establishing the concentration inequality to bound them. Indeed, we need to
develop corresponding theoretical tools for tackling the corresponding matrix concentration of a
matrix-valued U -statistics. To address this challenge, we leverage the grouping lemma (Lemma
A.5) to decouple these summations into different groups where mutual independence holds within
each group. To obtain the efficient grouping, the decoupling is applied to those observed entries.
Additionally, while the trace regression model provides a convenient tool for analyzing the sampling
distribution, it implicitly assumes “sampling with replacement", i.e., every entry can be observed
repeatedly. We adopt the framework of the Bernoulli model for the observation indicator to avoid
the issue. However, theoretical analysis become more challenging. A conditional argument (see the
conditional event £ in (10)) is developed to address the discrepancy between these two frameworks.
In addition, Lemma A.6 is established to marginalize the conditional event.

Finally, we remark that, while pseudo-likelihood approaches have been applied in regression analy-
sis [32] and variable selection [37] to deal with informative missingness, such analyses mainly focus
on i.i.d. design and usually make direct restricted eigenvalue condition of the (high-dimensional)
Hessian matrix. In our problem, the eigenvalue condition is related to the observation probabilities.
As in typical analysis of matrix completion, one is interested in the dependence on these probabilities,
as they are allowed to diminish as mj;, my — oo. As such, we also analyze the corresponding
restricted eigenvalue bound, under the complicated grouping nature and identifiability issue. By
adapting the techniques aforementioned, we provide a rigorous convergence result in non-i.i.d. design,
which involves analyzing the concentration of a matrix-valued U-statistics (i.e., the Hessian matrix).
This analysis distinguishes our work from a mere application of standard pseudo-likelihood theory,
and the techniques used in the proof contribute to the field on their own merit.



6 Numerical experiments

We conduct the following simulation study to demonstrate the efficacy of the proposed method. We
generate a 50 x 50 matrix A, with rank 7 = 5. The observations Y;; are generated from a Gaussian
distribution with mean A, ;; and variance o2 independently. In our study, we have settings with
different variances o2. The probability of each entry being observed is related to the value of the
entry itself: P(T;; = 1|Y;;) = 1/[1 + exp(3Yj;)]. Since the observation probability is smaller for
larger Y;;, there exists a distinctive distributional shift between the observed and unobserved entries,
as shown in Figure 1
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Figure 1: Observation bias with variance 02 = 1.  Figure 2: TRMSE with standard error for differ-
ent variances o = 0.0,0.2,0.4,0.6,0.8, 1.0.

We use the observed entries as training data and equally split the unobserved data as validation and
test data. We compare our method with SoftImpute [26], CZ [5], MFW [35] and SNN [2]. The
validation data is used for hyper-parameter tuning in each method. Since the objective function is
convex in the proposed method, we only tune the regularization parameter A, and fix the number of
iterations as 7' = 100 and step size n = 1.0 in Algorithm 1. We use the output of SoftImpute [26]
with the same regularization parameter A as a warm-up initialization to shorten the training time. For
SoftImpute [26], CZ [5] and MFW [35], we tune the hyper-parameters involved in the optimization
and regularization as suggested. As for SNN [2], we choose uniform weights and spectral threshold
suggested in [12], and choose the number of neighbors between 1 and 2. Due to the identifiability
issue, the validation data is also used to learn a shift and scale parameter (via a simple linear
regression) for the proposed method, which is then used in reporting error metrics on test data.

True entries Soft Impute Max Norm
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Figure 3: The recovered entries by existing methods are left skewed with 02 = 1.

Before getting into the error metric, a simple check on the bias of each method is via histograms. We
pick one run with 02 = 1 and plot the distribution of recovered entries without any transformation
for each method, as shown in Figure 3. It shows that only the proposed method is able to mitigate



Table 1: Computational time comparison with o2 = 1.

Methods | Time (s)
Soft Impute 0.01 £0.005
Max Norm (CZ) 0.22 4+ 0.09
Model Free Weighting (MFW) | 1.90 +0.75
Synthetic NN (SNN) 15.23 £1.39
Pseudolikelihood 8.67+1.23

the observational bias due to the underlying informative missing structure, and exhibits a symmetric
distribution, while the distributions generated by other methods are left-skewed, due to the left-
skewness of distribution of the observed entries.

We added comparisons of the computational time regarding the setting in Figure 2 (62 = 1). The
computational times are listed in Table 1. While incorporating more complex missing mechanisms,
our method and SNN also take the most time. One practical way to speed up the computation of our
method is to use a stochastic version of Algorithm 1 (i.e., training in batches). The focus of this paper
is more on the robust recovery when encountering informative missing, and less on the computational
efficiency with the knowledge that it could be theoretically slower than other SVD-based methods.
However, our method is still faster than SNN, where both methods consider more complex missing
mechanisms. Given the promising statistical properties of the proposed method, a future direction is
to develop scalable algorithms for the proposed estimator or its variants.

To further validate the effectiveness of the proposed method, we vary the variances o in the
simulation. This setting is designed to differentiate non-uniform missingness and informative
missingness. When the variance is small, the informative missingness is less severe, and non-uniform
missingness might be used to approximately describe the missing mechanism. When the variance
is large, the observational probability is more affected by the outcome as in a typical informative
missingness setting. We choose the variances o = 0.0,0.2,0.4,0.6,0.8,1.0. For each setting,
we repeat the simulation 9 times and report the average test root mean squared errors (TRMSE)
with standard errors, shown in Figure 2. We see that as the variance gets larger, there is a larger
improvement in the proposed method with the design to account for informative missing over other
methods. SNN [2] performs the worst when the variance is large, as it mainly borrows information on
observed entries which introduces a substantial bias. It demonstrates the robustness of the proposed
method in difficult settings where the missing structure is informative.

7 Real data application

In this section, we use three data examples to illustrate the robust performance of the proposed
method. These are the Tobacco Dataset [9], Coat Shopping Dataset [30] and Yahoo! Webscope
Dataset!. These datasets have been used in prior works for the demonstration of matrix completion
methods [e.g., 2, 35]. Due to space limitation, we refer the readers to Appendix C.2 for more detailed
discussions of the datasets and our analyses. Following the details of the implementation in Section
6, we report the results in Table 2. For the Coat Shopping Dataset and Yahoo! Webscope Dataset,
the evaluations are based on associated test sets from the original data sources. As for the Tobacco
Dataset, following [2], the missing data are randomly generated 100 times according to cigarette
sales. Here is a summary of the results.

Tabacco Dataset. As we can see from Table 2, our method only performs worse than SNN for this
MNAR dataset, with significantly smaller TRMSE than the other three methods. Note that in this
synthetic missing data, the way to generate missingness is adapted from the SNN paper. When one
entry is missed in Tobacco dataset, the entries in the following period are also missed. This does not
satisfy the assumption of our work. So it is not surprising to see our method perform sub-optimality.
However, the performance of our method still remains strong.

"https://webscope.sandbox.yahoo.com/catalog.php?datatype=r&did=3


https://webscope.sandbox.yahoo.com/catalog.php?datatype=r&did=3

Table 2: Test root mean squared errors (TRMSE) for Tabacoo Dataset, Coat Shopping Dataset, and
Yahoo! Webscope Dataset. For Tabacoo Dataset, the average of TRMSE with standard errors (SE) in
parentheses under 100 random missing data generations are presented.

Method | Tabacco Dataset ~ Coat Shopping Dataset ~ Yahoo! Webscope Dataset (subset)
SoftImpute 19.20 (0.28) 1.41 1.84
CcZ 20.45 (0.51) 1.19 1.58
MFW 15.89 (0.24) 1.07 1.28
SNN 12.09 (0.16) 2.06 1.27
Pseudolikelihood 14.14 (0.36) 1.20 1.12

Coat Shopping Dataset. As Table 2 shows, SNN performs much worse than the remaining methods
for this dataset. MFW has the smallest TRMSE. Our method has smaller errors than SoftImpute and
has comparable performance to CZ.

Yahoo! Webscope Dataset. Due to its large size and to simplify the computation, we conducted a
selection procedure to reduce the size of the matrix. Please see details in Appendix C.2 about how
to obtain the subset of the matrix. From Table 2, we can see that the two methods (SNN and our
method) that are designed for MNAR have better performance than the remaining methods, and our
method has the smallest TRMSE.

Overall, our method performs robustly well across all these three datasets. In our comparison, a few
alternatives can perform very well in one example, but badly in another. For example, SNN has an
excellent performance in the Tobacco Dataset while performing very poorly in the Coat Shopping
Dataset. The robust performance of our method is appealing in practice, as the missing mechanism is
often unknown.

8 Conclusion

In this paper, we tackle the matrix completion problem where missingness could depend on the
possibly unobserved measurements, constituting a challenging missing-not-at-random setting. The
proposed method is developed under a flexible separable missingness assumption, which allows us to
develop a pairwise pseudo-likelihood approach. Corresponding identification is investigated. We also
provide a non-trivial convergence analysis, as well as some numerical experiments to illustrate the
efficacy of the proposed estimation. Due to the flexibility in both the missing structure (separable
missingness) and measurement model (exponential family model), the proposed technique would be
useful in a wide range of applications.

The grouping nature of the proposed method poses an additional burden in computation, particularly
when dealing with a large number of observed entries. For future works, we consider adapting the
stochastic grouping idea to reduce the computational cost and exploring its application in large-scale
recommender systems.
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A Proof of Theorem 5.3

We provide the proof of our theoretical results and discussion about identifiability and pseudo-
likelihood approach below. The proof follows the roadmap from [18] to construct the convergence,
whereas the details differ because we deal with a matrix-valued U-statistic type estimator. We mainly
rely on Lemma S.4. from [36] to decouple the dependence in U -statistic structure. See Lemma A.5
in Section A 4.

We start by rewriting the pairwise pseudo-likelihood as

((A) = Z {0 YVew Aknir) = Vi Appr }
1<k<k/<n

= Y TyTe{dViparg Aipir) = Yipari Aijvir b
1<i,i' <m
1<j.5'<ma

where Yk\k, =Y, - Y = Yij — Yy = Yy, and () = log(1 + exp(t)). Simply,
we obtain that ¢/ (t) = exp(t)/{1 + exp(t)}, ¥"(t) = exp(t)/{(1 + exp(t))?} and ¢""(t) =
exp(t)(1 — exp(t))/{(1 + exp(t))*}.

Therefore, the first and second order derivatives of ¢(A) are
VZ(A) = Z Z—IL/J’E] X {( ( U\i j/AZ]\ij ) - 1)K]\Z/]/EZ]\1/]/}3 (8)
1<4,i<ma, 14,5/ <Sma

and

VQE(A) = Z ’ j X {'(/) ( ig\i' 3’ zg\i’] ) ij\i’j /VeC( ij\i’j’)®2}v (9)

1<4,i"<mq,<j5,5' <mea

where E;j\;7;» = Ei; — By, By € R™1*™2 is the canonical basis with value 1 at the (4, j)-th entry
and 0 elsewhere, vec(X) is the standard vectorization of matrix X and v®2 = vv ' for v € R™i™m2,

A.1 Lemmas about gradient

Note that
- Ruw(A)) o o
VIA)=— Y —— (Vi — Vi) (B, —E,)
1<k<k/<n 1+ Ry (Ay) '
Ry (A) & ¢
=— > e (Yij = Yiry ) (Byy — By )T Ty
1+ R0 (A
(4,3),(i",3") €[ma] x [m2] + g ( «)
(4,5)=(i",3")

1 Rijiy(AL) Y,

_ 1 i) (g, (B — By )Ty Togs
5 Z JrRWJ(A)(J ) (Bij /) j

(4,5),(¢ 3" ) €lma] x [mo]

where (i,7) < (i, j') means (i, j) appears before (', j') with the same ordering rule within &, e.g.,
dictionary order.

Proof of Lemma 5.2. Note that

1 Rz i’ /(A )
E{V/I(A,)} =E< — B P o VA
(VI(A,)} > 5 R (A)
(4,9),(i",5") €[m1] X [m2] ’
(4,4)= (" ,45")

(Yij = Yirj))(Bij — Birj ) T T

Rijij(A) & &
__E 3 E{l PRy T~ Yy ) (B~ Biy)
(1.4),(i' 4" ) E[ma] x [me] AT
(i,5)=(i",5")

Ty =Ty = 1}
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The proof of E {%(}7 Elj/)(Eij —E )|l =Tyj = 1} = 0 directly follows

Theorem 4.1 from [29].

O
To simplify the notation, we denote
R 4,(14 )
S,L > i/ s = _—ZJ}/L j — }/z —_— }/z/ i EZ y — EZ, 4 T/L ‘I-VZ'/ 5! .
J,vJ 1+Rij7i/_j’ A*)( J J )( J J ) J J
Recall that m = min{my, ma},d = m; + ma, M = max{my, mo}, |Yi| < B almost surely.
Lemma A.1. With the condition that mmy 2 log(d?). We have
3
Pr{HVE H v/ B?log(d) [mlmng\/MwU}} < 7
Denote ( )
R, . -
Ciipir = _ g\ Y — Yii).
7, ] 1+szzj(A)( ¥ '])
First of all, we can verify that
E(Cijirj TijTirjr) = BE{E[Cijrj TijTorj | Tij = 1, Tirjr = 1]} = 0.
Define the event
E= {Z T;,; = n with sampling matrices X1,..., X,,} (10)
4,7
, where X, = E;, j, for some index (ix, ji), k = 1,...,n. Without loss of generality, we consider

the case when n is even. Therefore, by Lemma A.5, we have the following decomposition.

n—1
A= > CrwlXe— X,

9=1 (k,k')€G,

where Cy, 1r = Cj, Frevin s - Within every group G, there is no repeated index. Therefore, every
element in the group G, is independent of other elements in G, conditioned on &.

E(Crr | E) =0, VkK =1,....n

Next, we use Matrix Bernstein’s inequality to bound || 3~ e, Crw[Xk — Xp]|| conditioned on
the event £.

Take Sk,k’ = Ck,k’ [Xk - Xk/] and we have

E Z S}C,k’slz’k/ | &
(k,k")eG,

=|E[ Y CRpXi - Xp][Xp - Xp]T | €]
(k,k"eG,

<B| Y [Xi-XplXp - X"

(k,k")eGy
< B? > Xp XTI+ XX+ D Xu X[+ XpX]
(k,k")EG, (k,k")€Gq

Take 7;, and jj, as the corresponding row index and column index for X, such that X, = E;, ;, .

n

§ : Ukl

k=1

Z XkXT-i-Xk/ k/
(k,k')EG,
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The last inequality is due to the fact that the diagonal matrices have the operator norm 1.

S Xk XL+ XeXI| < Y IX XD+ Xe XTI <Y 20{k = ji}
(kK EG, (kk)EG, (kk)EG,

Then

E Y SewSLyl&||<B |1+ Y 20{j =jr}

(k,k)EG, (k,k")E€G,
Similarly,
E Y STuSew |E|<B* |1+ Y 20{ix =in}
(k,k"EG, (k,k")EG,
Take
ng=max{ Y 20{jr=jw}, > 2L{ix =ip}}. (11)
(k,k"EG, (k,k")EG,

Then by Theorem 6.1 from [34], we have

Prifl S S zc\/B2(1+gn,g)[210g(d)+2log(m1m2)}\g
(k,k")Eg

<dexp{—[2log(mims) + 2log(d)]} = d ( . ) =1 !

(m1m2)2d2 ’I’Tll’fTLQ)Qd7

for some constant ¢ > 0.

Note that |[V/(A,)|| | € < 22;11 Hz(hk’)@ Sk, kr
groups, we obtain

. By applying the union bound over all the

Pr { [VU(A)]| = e \/32(1 + &n.9)[2log(d) + 2log(mims)] | €

=1

1
<n < .
} - (mlmg)zd - (mlmQ)d

Marginalize the event £ and we have

n—1
Pr{HW(A»H > e Y \/BA(1+ & )[210g(d) + 2log<m1m2>]} < (;

P mlmg)d'
Note that
n—1
S /B2 + 60,y 210g(d) + 2log(mams)
<3 VB Blog(d) T 2loglmima)] + 3 /By 2log(d) + 2logmums)]
G
< (n —1)y/B22log(d) + 2log(mims)] + Vn — 1\J B?[2log(d) + 2 log(mlmg)](z n,g)
G

< ny/B22log(d) + 2log(mimz)] + \/ﬁ\l B2[2log(d) + 2 1og(m1m2)](z Enyg)-
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Therefore, we have

G
Pr HVE(A*)H >c n\/B2[2 log(d) + 2log(mimsz)] + v/n, | B2[2log(d) + 210g(m1m2)](z ng)

g=1

1

< —
- (mlmg)d

By Lemma A.6, we adopt the bound for n and 22;11 &n.,g and further obtain that

Pr {HVE(A*)H > ¢/B2?[2log(d) + 2log(mims)] | 3mimaeny + V3mimanyy/ 2m1m2M7r[2]]

~ (mima)d

< _ + exp(—mimany) + 2M exp(—mymami /2).
Pr {HVE(A*)H > \/B2[log(d) + log(myms)] [mlmgﬂU(l + \/MTFU)} }
).

1
G - 2M - 2/9
S )i + exp(—mymerny) + exp(—mymami;/

With the condition that mmy; > log(d?). We have

Ul w

Pr{||Ve(AL)|| 2 v/Blog(d) + log(myma)] [mimamy/Mro |} <

The conclusion follows by assimilating universal constants in 2.

A.2 Lemmas about Hessian

Recall that () = log(1+exp(t)), ¥’ (t) = exp(t) /{1 +exp(t)}, ¥" (t) = exp(t)/{(1+exp(t))?}
and o' (t) = exp(t)(1 — exp(t))/{(1+exp(t))?}. Itis simple to verify [’ (t)| < 1, [¢"(t)] < 0.25
and |9 (¢)| < 0.1.

The Hessian matrix reads

VQZ(A) = Z {’(/}//<}/7,j\7/]'Alj\7/]')K?\z’]’veC(Elj\l’]’)(@Q}

1<k<k/<n

exp((Yi — Vir) (A — Ay))

= (Yk — Yk/)2 = = = = vec(Ek — Ek/)®2
1Sk§'ﬁn (1 + eXp((Yk - Yk')(Ak - Ak’)))2
1 exp((Yi; — Yiryr)(Aij — Airjr)) 2
= — Z ﬂ]ﬂ/]/ (}/” - }/i/j’)2 2VeC(:Elij — Ei/j/)®
2 6t elmlx ] (1 +exp((Yij — Yirjr)(Aij — Awjr)))
1
T2 > T3 T 235 jrvec(Bij — By )2,

(4,3),(i,3") €[ma] x [m2]

where
exp((Yi; — Yiry ) (Aij — Ayyr)/2)
1+ exp((Yij — Yirj ) (Aij — Airyr))

Zijiryr = (Yij — Yirgr)

Lemma A.2. For any U € R™>*™2 gych that (J,U) = 0, and assume that E(Z?

TR '/) 2
ij,i'j
K, (1, 5), (7', §") € [ma] x [mg] when ||A|| . < afor some constant a > 0, we have that

Evec(U) " V2((A)vec(U) > kmymor2 |U|[3.
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Proof. We derive the quadratic form first and take the expectation to obtain that

1
Eu' V2(A)u = 3 > B{Ti Ty Zijy (Usy = Uije)}
(4,9),(d" 3" ) €[ma] x [mo]
1
(4:9),(i",3") €lma] x [ma]
1
Z 5[{7‘(% Z (Uzj — Uilj,)Q
(4,),(i",3") €[ma] x [ma2]
1
= §m§ > UZ + Uz, — 203U

(4,5),(i,3") €[ma] x [me2]

= fim1m27r% ||U||?: .

We now start to lower bound u” V2/(A)u. We consider the following constraint set

(3,U) —o},

Still, we derive the argument by conditioning on the event £ defined in (10).

1
vee(U) 'V Avee(U) [ €= 5 D" Zijinsy Uiie = Uisi )
kk'=1,..,n

e- {u ez

where (i, ji) is the entry where E;, ;, = 1.

By Lemma A.5, WLOG, we assume n is even. We decompose the summation into

VeC(U)T ((A)vec(U) | € = Z Z lka g Jpt Uikjk - Uik/jkl)zv

9=1 (k,k")€G,
where within every group G, there is no repeated index. Denote
Se= Y. erwZigjipin (Xn— Xi).
(k,k")EG,

where ¢y, - are independent Radamacher variables. For convenience, we denote u = vec(U) €
R™1™2 for any U € R™1*™M2,

Lemma A.3. For all U € C, the following holds
’uTVQE( Ju—Eu' V(A A)u| = B?||U||.+/log(d |:m1m27TU\/M7TU} +B2log(d)(mymamy) (mymamy) 42
with probability at least 1 — 3/d.

Proof. Denote
Cr={UecC:|U|. <T}.

Wr = sup ’uTVQE( Ju—Eu' V*(A)u
Uec(T)

Let v = \/mmy /7. By Lemma A.4, we have with probability at least 1 — 1/d,
‘uTVQK( Ju—Eu' V(A u’ > B2log(d)(mymomy ) (mymaony) /2.

Next, we focus on the case when ||U||. > v. We will show that the probability of the following bad
event is small

B= {3U € C such that [u” VZ£(A)u — Eu' V2/(A)u| > B2|U|.\/log(d) [mlmsz\/MwU] U, > v} .
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We use a standard peeling argument. For [ € N set
S ={Uec(r):adv<|U|. <a't'v}.

For each T' > v, define the following event

B = {EIU € & such that |uTV2€( Ju—Eu' V(A A)u| > B?|U||++/1log(d |:m1m27TU\/M }} .

By lemma A.4, with probability smaller than (m1ms) exp { =Limy log(d?) } we have that

mmTy

Wy > B*Ty/log(d) |:m1m27TU\/M7TU} .

Therefore, we obtain that

21,2
Pr(B;) < (mymsz) exp {(av)m 10g(d3)} .
mmy
Using the union bound, we have
2102)

B) < ZPr(Bz Z mimz)exp {M log(d3)} +1/d
=0 =1

mmy

< i(mlmg) exp {_(U% log(d*)2l log(a)} +1/d

mTr
=1 4

< /loo (myms) exp {(”2)” log(d®)21 log(a)} +1/d

=1 mmny
< (myms) exp{—2log(a)log(d*)} +1/d < 2/d.

Combine two cases, and the conclusion follows.

‘We now make up the concentration property on Wr.

Lemma A.4. Conditioned on event &€, For any T > v, we denote

C(T)={Uecl(r):|U|. <T} and Wr:= sup |u'VZ(A)u—Eu' V*(A)u].

Uec(T)

When T < /mmy /7, we have

P (WT > B2 1og(d)(mlmm)%mlmm)*lﬂ) <1/d.

When T > \/mmy /7, By taking t = Ty3logdVMru 0 haye

mimaTu

P (Wr 2 BT\/log(d) [mimamy/Mru | ) < (mima) exp {—

L log(d3)} .

Proof. Still, without generality, we focus on the case when n is even. Recall that conditioned on

event £, we have

Wr = sup ‘uTVQE(A)u - EuTVQE(A)u}
uec(r,T)

=3 1> D Zhiie Ung = Ui P =ED S D Bl Uas

veenT) |7y (kk)eq, g (kk)EG,

< E sup E wk,h/h/ Uikjk - zk/]k/ —E E Z/c k:’ Uiijiu _Uik/jk’

vecnT) |k rea, (k,k)EG,
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and

— A 4 § T )2
Zgr = sup § lk]lc gt Jper (Uijn UZk’Jk’ -E Mjk Lt Tt (Uirii Ulk’“") ’
UeCnT) | (k. kyeq, (kk')ECy

Note that conditioned on the event £, within each grouping G, every term sz rsin g Ui in —
U,

e )2 is independent of the others. The standard symmetrization trick still applies here,

EZ!],T I g S 2E sup Z €k k’/Zlk]k,’Lk/Jk/ (Uikjk - Uik’jk')Q :
Uec(T) (k,k)eC,

Since |Z;,;,,| < 2B and ||U[|, = 1, Z} (Uiniw — Uipj.)? < 16B? for every (k,K').

UeJk sty Trt
Therefore, ¢(u) = u?, |¢(u) — ¢(v)| < |u+ v|ju — v| < 8Blu — v|. The contraction inequality
yields

EZQ’T ‘ & < 2E sup Z Eksk’Z?kjkyik/jk/(Uikjk - Uik/jk/)z
Uec(T) (k,k/)GGQ

< 16BE sup Z €' Zignvips s Ui — Uigrjr)
UeCT) | (k,k)eq,

< 16BE sup Z €k Lin jroins jur (X — Xpr, U)| | €
UeC(T) | 4, inea,

<16BE | sup < Z Ek,k’Zikjk,ik/jk/(Xk_Xk’)vU> | €

Uecn) | \(k,kea,

< 16BE Z Ekk Zirjnsigr g (X — Xar) || | € sup [|U],
T Uec(T)
? g

< 16BTE (|2, ||| €).

Take ’Yk,k’(U) kajkvzk/]k/ (Uikjk- — Uik’jk’) EZ?k]k,Zk/Jk/ (Uik,jk — Uik’jk')2 Note that
‘ ’ijk,l;‘/jk/ (Ulk.]k - Uik’jk’) | S 1632'
Then
Eve,(U) =0

sup sup Y (U)/(32B%) <1
(k,k") UeC(T)

By Massart’s concentration inequality (e.g., Theorem 14.2 in [3]). We have that conditioning on the
event &, for any t > 0,

S ew (0)/(328%)| + ¢

(k,k')EG, vec(T) n/ (k,k')E€G,
< exp(—(n/2)t?/8)

Pr sup Yew (U)/(32B%)| > E| sup
Uec(T) n/ Z

1
Pr sup —— Z Vi (U)| > E| sup

Uec(T) n/2 Z 'Vk,}c’(U) +32B% | < eXp(—(n/Q)tz/g)

n
(k,k)EG, vec(T) / (k,k)EG,

Pr (Zyr > EZyr + 16nB%t) < exp(—nt?/16).
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Apply a union bound, we have

n—1
Pr (WT > EZyr+16n(n —1)Bt | 5) < (n — 1) exp(—nt?/16).
g=1

Next, we marginalize the event £.

n—1
Pr <WT > Z]EZ%T + 16n232t> < E[nexp(—nt?/16)] < (mymg)E[exp(—nt?/16)]

g=1
< (mimg) exp(—E(n)t?/16) < (mimy) exp(—mimamrt?/16).

Next, we considering bounding 22;11 EZ, 7. Note that

E (Z 1, |s>] .

By using a similar argument in Lemma A.1, we are able to show that for any = > 0,

Pr {z_: Hng Z z\/BQTg(d) [mlmngM] } S %exp{—xlog(dQ)},

g=1

n—1
> EZ,r < 16BTE
g=1

Therefore,

n—1
N EZ,r S 16B°T/log(d) {mlmQWU\/MW } .
g=1
Combining the result from Lemma A.6, we have
Pr (WT > B*T\/log(d) [mlmyrU\/MwU} + (mlmng)gBQt) < (myms) exp(—mymampt?/16).

When T < \/mmy /7, we have

Pr (WT > B2 1og(d)(mlmng)Q(mlmgﬁL)_l/Q) <1/d.

When T' > \/mmy /7, By taking t = Ty3logdVMry e have

mimeoTy
2 —T27TL 3
Pr (WT > B“T+/log(d) [mlmgﬂ'U\/MﬂUD < (myms) exp e log(d?) ¢ .

A.3 Proof of Theorem 5.3

Proof. 1t follows from the definition of the estimator A that

(A)+ 2 |A] <A+ Al

* 7

)

(VU(A,),vec(A — A,)) + vec(A — A,)TV2(A)vec(A — A,) < A (HA*H* - H‘X‘

equivalently
(A) - (A <A (A, - A

which implies

J-

where A = tA, + (1 — t)A for some ¢ € [0, 1].

—A,.

>)

Let’s denote A =
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From Lemma A.3 and Lemma A.2, we have
u'V2(A)u 2 E {u’ V2(A)u} — B?|U|.\/log(d) {mlmQWU\/MWU] — B2log(d)(mymamy)2 (mimarnr) /2

> kmimar2 |[U||% — B2||U |, /log(d) [m1m27rU\/M7rU} — B2log(d)(mymamy)? (maimamr) /2.
with probability at most 1 — 3/d.
Therefore with probability at most 1 — 3/d,

kmimans ||All% < B?|| A« y/log(d) [mlmgﬂU\/MwU] + B2log(d)(mimamy)?(mimgmy)~Y/?
+vec(A — A,)TV?((A)vec(A — A,)
S B2 Al /10g(d) [mimamy /Mrg | + B2 log(d) (mimamy ) (mymar,) ™2
A (4., - |A&] )+ Ivecaninal,
Let {u;, € R™} and {v; € R™2} be the left and right singular vectors of A, respectively. For
any matrix A € R™*™2_we let row(A) C R™2 and col(A) C R™ denote its row space and

column space respectively. Let the column and row span of A, be U, = col(A,) = span{uy} and
V, = row(A,) = span{vy} respectively. Define

M ={A :row(A) CV,,col(A) CU,},
= {A :row(A) C V&, col(A) CULY.

It is easy to see that M C M, but M # M. The subspace compatibility of M is upper bounded by
\V2r, 1.e.,

A

AcM\{0} Az

‘We observe that

|A = A+ A Al 2 A+ A || - Al = AL+ A | - llaxl, -
By choosing A 2 2(||V4(A,)|| + B*\/log(d) [mimamy+/Mmy]), we have

rmimany | A%
< (IVECA) | + B2/1og(d) [mumamoy/Mro] ) (| A g |, + 1 A5),)
+ A Axll, = [|Agz 1l,) + B log(d) (mymamy)? (mamomr )~/
<3A Ay, + B? log(d)(mymamny ) (mymarnr) ™% < 3AV2r|| Al p + B? log(d)(mymamy ) (mymany) 42

Then, we could derive

32 B?1 d 2 ~1/2
A7 < LTQHAHF + og(d)(mimamv) (;n1m27TL)
K}mlmQ’]TL

1 A2y B2log(d) (my\> 1
—|A[|lr < max - g(d) (U> b
mime mime(kmimars ) K T mM1MaTL,

Due to Lemma A.1,

{||V€ W= \/B2 [log(d) + log(mims)] {mlmyrU\/MwU}} < 2

we can take A < (B?log(d) [mimamy+/Mmy|), and with probability at least 1 — 6/d, we have

1 IA < max Blllogd? (my\® Mr  Blog(d) (mr\® [ 1
mims F K2 7 ) mimeryr’ K Tr MmiMaTr,
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A4 Auxiliary lemmas
Lemma A.5. For any collection of individual index pairs {(j,7') : 1 < j < j' <n},

(a) (From Lemma S.4. in [36]) When n is even, we can decompose it into (n — 1) groups such
that within each group, there are n/2 pairs and no repeated individuals.

(b) When n is odd, we can decompose it into n groups such that within each group, there are
(n — 1)/2 pairs and no repeated individuals.

Proof. The proof for part (a) is done in [36].

For part (b), when n is odd, we consider an extra index n 4 1 and add all the pairs {(j,n+1) : 1 <
j < n} to the original collection. For the new collection of individual index pairs {(j,j') : 1 < j <
j" < n+1},since n + 1 is even, we can apply part (a) and get n groups such that within each group,
there are (n 4 1)/2 pairs and no repeated individuals. Therefore, every index appears in each group
exactly once. In each group, we remove the pair with n + 1 in it. We now obtain n groups such
that within each group, there are (n — 1)/2 pairs and no repeated individuals for the collection of
individual index pairs {(j,7') : 1 < j < j' < n}. O

Recall that

o exp((Yij — Yiryr)(Aij — Airjr)/2)
1+ exp((Yij — Yirj ) (Aij — Airjr))’

o= > iy DTy Zijiry (B — Biryo),

(i3,i'5")€g

Zijryr = (Yij = Yiryr)

for any collection of non-overlap index pairs.

We analyze the upper bound for E | X, || to prove Corollary 5.3.
Lemma A.6. Take n = Zi,j T; ; and &, 4 defined in (11). We have

Pr|n> e(z mi5) | < exp(—mimamyr).
i,J

n—1
Pr <Z Enyg > 2m1m2M7r[2J> < 2M exp {—mlmQﬂ'QU/Q} .

g=1

Proof. Note that T; ; are independent Bernoulli random variables and En = i.j Ti,j- We apply
Chernoff’s inequality and obtain

t

Pr(n>1t) < exp{—lz:m’j} (W) ,

forany t > En. Take t = e(3_, ; m;,;) and we have

Pr|n> e(z mi;) | < exp{— Zm,j} < exp(—mymary).
]

(2]

Note that

n—1 n n
Y g =max{ > Wiv =i}, D 1k = ju}
g=1

k#£k’ k#£k’
mi1 ma ma My
= max E E TijTij/a E E TijTij’
i=1j#5" J=1iAd
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We consider bounding Y, Z;’;j] T; ;T; 4. Similarly, without loss of generality, we assume j is

even, and by Lemma A.5, we can decompose
mo—1 mq

mi Mo
ZZTMTM: Z Z Z TiTiyr)-

i=1 j#j' g=1 i=1(j,j')€qG,

Within every group G/, every pair T; ;T; ;- is independent of others. Then we apply Bernstein

inequality to bound 337" 37 iy T T -
B g ’
—t2/2

ZZ

ea, i=1 (jj)ea,

—t2/2

Take t = mlmgﬂ?], we have

mq
Z Z T;;Tijr > 2mamany

i=1 (j,j)eC,

< exp {7m1m27'([2]/3} .

Take a union bound over g = 1,...,my — 1, we have

mi mo
Z Z T;;Ti0 > 2myma(me — Drd | < mgexp {—mlmgﬁ%/i’»} )
=1 j#j5’
mi mo
Z Z » > 2mymoMny | < Mexp {—mlmgwg/i’)} )
i=1j#j5’

With the same argument, we have

ma2 Mmiq
Pr Z ZTijTij' > 2m1m2M7r(2] < M exp {7m1m2ﬂ'[2]/3} .
J=1i#i

And therefore
n—1
' (Z fng > 2m1sz7r%> < 2M exp {—mimyr /3}

B Identifiability of dispersion parameter in Gaussian distributions

2) with missing mechanism:

Assume Y;; ~ N (pij, 0
Pr(Ti; = 1Y = y) = cijs(y),

where ¢;;,s(-) € [0,1].
Lemma B.1. Assume that
Cijs(y) g
b”,

ig5(y) = by; or lim
y—oo ¢;;8'(y) y——o0 ¢i;8'(y)

where b;;, b” can not be both 0 or oo simultaneously.

23

my
Tijr — TijTije 21| S €Xpq =m
2 2 Yt Xnec, BLGTE +1

<e S S —
- Xp{ﬂ'[?]mlmg/Q +t

}
3

(12)

13)



If o # o', then for any (cij, ¢, s(y), s'(y)), at least one of the following two statements holds:

o ()
¢ y*:ij Z

Proof. We observe that

Y—Hij
¢ ( o ) ci;s(y) — exp (02— )2 (02p—o)y  o?u? — o2 cijs(y)
& (y;l/%g) c;;8' () 202072 020’2 20202 ci;s'(y)’

With our assumption, assume lim,_, CC,JT((y)) = b;; and lim,,_, CC/'L]:((?Z)) =V,

When b;; € (0,00), if 0 > ¢’, when y — oo, (14) converges to co.. If o < ¢’, when y — oo, (14)
converges to 0.

When b;; = 0 and bgj #0,if ¢ < ¢/, when y — o0, (14) converges to 0 is still true. If ¢ > ¢/, when
y — —00, (15) converges to co. as b}; # 0.

When b;; = oo and bgj # 00, if o > o', when y — oo, (14) converges to co. still holds. If o < ¢”,
when y — —oo0, (15) converges to 0, as bgj # 00. O

Theorem B.2. Assume at most one of limy_, o s(y) = 0 and lim,_, s(y) = 0 is true, 02 is

identifiable.

Proof. Proof by contradiction. Suppose that there are two sets of parameters satisfying the same

observed distribution:
Y — My Y— Uy
2o (L) st = o (L) s

6 E”“g fzjiii)) = 57 € (0.00)

However, if ¢ # o', by Lemma B.1, we know that the left-side will converge to 0 or co, which
violates the above equation. Thus, we must have o = ¢’. o2 is identifiable.

Therefore,

O

C Algorithm and experiments

Note that the objective function and the constraint set are both convex, and the constraint set is
a closed convex set. So (6) is a convex optimization problem. To deal with the constraint on A,
one can use the Alternating Direction Method of Multipliers (ADMM) to tackle it. However, the
computation of ADMM can be slow in practice. We propose a practically more efficient algorithm
based on the idea of proximal gradient descent with an additional projection as detailed in Algorithm
1. The code is publicly available on GitHub?. In the algorithm, POCS is the projection onto
the intersection of two convex sets {A : (J,A) = 0} and {A : [|A||, < a} (see Algorithm
2). The notation Sy(-) is the soft-thresholding operator defined by Sy(A) = UD,V T, where
D) = diag[(d; — A\)4,...,(d, — \)4] with ¢, = max(¢,0), and Udiag[dy,...,d,] VT is the
singular value decomposition of A.
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Algorithm 1 Projected gradient descent

Initialize: Initialize A (0) randomly, set learning rate 7).
fort =0toT do

K (1) = A(t) — nVI(A(2)

Q(1) = S\ (K(1))

A(t+1) =POCS(Q(1))
end for

Algorithm 2 POCS
Initialize: Input matrix @) € R *™2 ¢ = (.
while Q' # Q do Q = Q'
Q =Q- (m11m2 Zz‘n;ll 27:21 Qw) J
Q=1 <|Qi,j| < a) Qi+ 1 (\Qi,ﬂ > a) sign (Q”) a

end while

Due to space constraints, we present the test mean absolute errors (TMAE) curve (Figure 4) for
simulation setting in Section 6. Note that the trend is consistent on both TRMSE and TMAE with
multiple runs.

C.1 More simulation: missing on small entries

We conduct more simulation studies in higher dimensions with a different missing mechanism where
the observation probability reads

1
T T+ exp(-3(Y,; - 2))’
which means larger potential observations imply higher observation probabilities, as shown in
Figure 5. We generate a 100 x 100 matrix A, with rank r = 5. The observations Y;; are generated

from a Gaussian distribution with mean A, ;; and variance 1 independently. Note that compared with
experiments shown in Section 6, the dimension is larger and the observation probability is flipped.

Pr(Ti; = 11Y35)

As shown in Figure 6, other methods suffer from a severe observation bias, and the recovered entries
are right-skewed, whereas the distribution of true entries is symmetric. Our method alleviates the
observation bias and recovers the symmetric pattern of the distribution on recovered entries. The test
root mean squared errors (TRMSE) and test mean absolute errors (TMAE) of recovered entries are
reported in Table 3. The experiments are repeated with 9 runs, and the standard deviation of both
metrics is included. Our method shows a significant advantage when the observation bias persists.

2https://github.com/jiangyuan-li/mc-w-pseudolikelihood

TMAE for different variances

2.0 ¢
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& @ & -
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1.0
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0.0 0.2 0.4 0.6 0.8 1.0

Figure 4: TMAE with standard error for different variances o2 = 0.0, 0.2, 0.4, 0.6,0.8, 1.0.
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Figure 5: Distribution of observed and unobserved entries, implying the existence of observation

bias.

Observed /Unobserved entries

140
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Count
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ATY

=5 0

[ unobserved
[ observed

5 10

Method TRMSE TMAE
SoftImpute  1.3973 £ 0.0844  1.014 £+ 0.0636
CZ 1.410 £ 0.0938 1.0177 £ 0.0752
MFW 2.6763 £0.0864 2.2405 +£ 0.0728
SNN 5.8402 £5.5596  2.7677 + 0.1323
Our method  0.6482 £ 0.0396  0.4920 £+ 0.0237

Table 3: Test root mean squared errors (TRMSE) and test mean absolute errors (TMAE) with standard
deviations.

600 True entries Soft Impute Max Norm
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Figure 6: The recovered entries are right skewed from other methods.

C.2 Real data application: more details

In this section, we use three data examples to illustrate the robust performance of the proposed
method. Similar to the implementation procedures in Section 6, we equally separate half of the testing
data points and use them as the validation dataset to tune the hyperparameters for all the methods
mentioned in Section 6 and learn the shift and scale parameters for the proposed method. Then we
used the remaining half of the test data points to evaluate their performance.
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C.2.1 Tobacco Dataset

This dataset is available in Table 11 in [9] and has been widely studied for synthetic control methods
[e.g. 1]. From Table 11 in [9], we can obtain the Tax-Paid Per Capita Sales in Number of Packs for
51 states across the US from the year 1950 to the year 2014. California implemented a large-scale
tobacco control program in 1988 and we consider it as the “treated" state. We take the remaining 50
states as the control states. For the detailed background, we refer readers to [1] and [2].

We collect data from the year 1970 to the year 2000 and restrict our focus to the 50 control states,
which results in a 50 by 31 matrix. Following the same experimental setup in [2], we generate MNAR
data. We introduce “interventions" to a subset of states in 1989 based on their change in the mean
of cigarette sales during 1989-2000 versus that during 1970-1988. See details of the intervention
probabilities in Section 6.3 in [2]. As long as an intervention is adopted for state ¢, all sales under
control after 1988 are unobserved, i.e. T; ; = 0 for j > 19. And we take Y; ;, 7 > 19 as the test data
points.

Table 2 provides the results for five methods under 100 randomizations on the intervention based on
the intervention probability for every state. As we can see, our method only performs worse than SNN
for this MNAR dataset, with significantly smaller TRMSE than the other three methods. Note that in
order to compare the errors, we need to perform a transformation on our estimated matrix. For this
study, the untransformed data can also provide valuable information about the trend of sales change
for every state during these 30 years. For example, as illustrated in Figure 7, using untransformed
estimated results from our method, we are able to capture the overall trend of the sales change for
state KS across 30 years. Our method can capture the increasing trend of sales for the state KS after
the year 1988.

Observed Our method (untransformed) SNN Softimpute cz MFW

200 220

200 10
190 0.8 180
180 06 140
160 140

170 04

160 0.2 120
140 825

1970 1980 1990 2000 1970 1980 1990 2000 1970 1980 1990 2000 1970 1980 1990 2000 1970 1980 1990 2000 1970 1980 1990 2000

Figure 7: The first plot shows the observed sales for State KS across 30 years. The second plot is
the untransformed estimated sales by our method from 1970 to 2000. The rest four plots are the
estimated sales from SNN, SoftImpute, CZ, and MFW from 1970 to 2000 for the state KS.

C.2.2 Coat Shopping Dataset

This dataset is available at https: //www.cs.cornell.edu/"schnabts/mnar/. It contains ratings
from 290 Turkers on an inventory of 300 items [30]. The training set contains 6960 self-selected
ratings and the test set consists of 4640 entries. This dataset has been used as an illustration for the
nonuniform missingness [e.g. 30, 35].

As Table 2 shows, SNN performs a lot worse than the remaining methods for this dataset. MFW
has the smallest TRMSE. Our method has smaller errors than SoftImpute and has comparable
performance to CZ.

C.2.3 Yahoo! Webscope Dataset

This dataset is available at ht tps: //webscope. sandbox . yahoo.com/catalog.php?datatype=
r&did=3, which contains ratings from 15,400 users on 1000 songs. The IDs for users and songs are
randomly assigned. The training set includes approximately 300,000 ratings from these 15,400 users.
The ratings from the training set are collected during the normal use of Yahoo! Music services for
each user. The test set was constructed by surveying the first 5,400 users. And each surveyed user
provides ratings for exactly 10 additional songs.
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Due to its large size and to simplify the computation, we conducted a selection procedure to reduce
the size of the matrix. First, we focus on the users with ID 1-50, 5401-5550, and songs with ID
1-250, which results in a matrix where we have 50 surveyed users and 150 unsurveyed users. Next,
we construct the training (test) matrix from the original training (test) dataset with selected user IDs
and selected song IDs. Then, we remove those users and songs that have no single observation in the
training matrix. In the end, we obtain a matrix with 199 users and 219 songs.

From Table 2, we can see that the two methods (SNN and our method) that are designed for MNAR
have better performance than the remaining methods, and our method has the smallest TRMSE.
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NeurlIPS Paper Checklist

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]

Justification: The main contributions are adequately described in the abstract and introduc-
tion.

Guidelines:

* The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

* It s fine to include aspirational goals as motivation as long as it is clear that these goals
are not attained by the paper.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]

Justification: The limitation of this work such as the identifiability issue is discussed in
Section 4.

Guidelines:

* The answer NA means that the paper has no limitation while the answer No means that
the paper has limitations, but those are not discussed in the paper.

 The authors are encouraged to create a separate "Limitations" section in their paper.

* The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The authors
should reflect on how these assumptions might be violated in practice and what the
implications would be.

* The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

* The authors should reflect on the factors that influence the performance of the approach.
For example, a facial recognition algorithm may perform poorly when image resolution
is low or images are taken in low lighting. Or a speech-to-text system might not be
used reliably to provide closed captions for online lectures because it fails to handle
technical jargon.

* The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

* If applicable, the authors should discuss possible limitations of their approach to
address problems of privacy and fairness.

* While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?
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Answer: [Yes]

Justification: The theoretical assumptions and proofs are provided in Section 5 and Appendix
A as a main contribution of this work.

Guidelines:

» The answer NA means that the paper does not include theoretical results.

* All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

* All assumptions should be clearly stated or referenced in the statement of any theorems.

* The proofs can either appear in the main paper or the supplemental material, but if
they appear in the supplemental material, the authors are encouraged to provide a short
proof sketch to provide intuition.

¢ Inversely, any informal proof provided in the core of the paper should be complemented
by formal proofs provided in appendix or supplemental material.

* Theorems and Lemmas that the proof relies upon should be properly referenced.

4. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main ex-
perimental results of the paper to the extent that it affects the main claims and/or conclusions
of the paper (regardless of whether the code and data are provided or not)?

Answer: [Yes]

Justification: We provide a complete description of experiments in Section 6&7 and Ap-
pendix C.

Guidelines:

» The answer NA means that the paper does not include experiments.
* If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.
If the contribution is a dataset and/or model, the authors should describe the steps taken
to make their results reproducible or verifiable.
Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture fully
might suffice, or if the contribution is a specific model and empirical evaluation, it may
be necessary to either make it possible for others to replicate the model with the same
dataset, or provide access to the model. In general. releasing code and data is often
one good way to accomplish this, but reproducibility can also be provided via detailed
instructions for how to replicate the results, access to a hosted model (e.g., in the case
of a large language model), releasing of a model checkpoint, or other means that are
appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all submis-

sions to provide some reasonable avenue for reproducibility, which may depend on the

nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear how
to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to reproduce
the model (e.g., with an open-source dataset or instructions for how to construct
the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case
authors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.

5. Open access to data and code
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Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?

Answer: [Yes]

Justification: The data used in the paper has been cited and linked properly (Section 7). The
implementation detail has been described in detail in Appendix C and the code will be made
available on GitHub after acceptance.

Guidelines:

* The answer NA means that paper does not include experiments requiring code.

* Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

* While we encourage the release of code and data, we understand that this might not be
possible, so “No” is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

* The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

* The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.

* The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.

* At submission time, to preserve anonymity, the authors should release anonymized
versions (if applicable).

 Providing as much information as possible in supplemental material (appended to the
paper) is recommended, but including URLSs to data and code is permitted.

6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [Yes]
Justification: All the training and test details can be found in Section 6&7 and Appendix C.
Guidelines:

* The answer NA means that the paper does not include experiments.

* The experimental setting should be presented in the core of the paper to a level of detail
that is necessary to appreciate the results and make sense of them.

* The full details can be provided either with the code, in appendix, or as supplemental
material.

7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropriate
information about the statistical significance of the experiments?

Answer: [Yes]

Justification: The error bars and statistical significance has been shown and discussed in
Section 6 and Appendix C.

Guidelines:

* The answer NA means that the paper does not include experiments.

* The authors should answer "Yes" if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.
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* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)

* The assumptions made should be given (e.g., Normally distributed errors).

¢ It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

It is OK to report 1-sigma error bars, but one should state it. The authors should
preferably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis
of Normality of errors is not verified.

* For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.

Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [Yes]

Justification: The experiments performed in the paper don’t require intense computer
resources, and can be reproduced on a personal computer.

Guidelines:

* The answer NA means that the paper does not include experiments.

* The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

* The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments that
didn’t make it into the paper).

. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]
Justification: This work abides by the NeurIPS Code of Ethics in every respect.
Guidelines:

¢ The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

* The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).

Broader Impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?

Answer: [NA]
Justification: There is no societal impact of the work performed.
Guidelines:

* The answer NA means that there is no societal impact of the work performed.
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o If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact specific
groups), privacy considerations, and security considerations.

* The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

 The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

* If there are negative societal impacts, the authors could also discuss possible mitigation
strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?

Answer: [NA]
Justification: The paper poses no such risks.
Guidelines:

* The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by requiring
that users adhere to usage guidelines or restrictions to access the model or implementing
safety filters.

 Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [Yes]

Justification: The assets (data) used in the paper are open for non-commercial use by
academics and have been properly credited in Section 7.

Guidelines:
» The answer NA means that the paper does not use existing assets.

 The authors should cite the original paper that produced the code package or dataset.

* The authors should state which version of the asset is used and, if possible, include a
URL.

* The name of the license (e.g., CC-BY 4.0) should be included for each asset.

* For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

33



13.

14.

15.

* If assets are released, the license, copyright information, and terms of use in the
package should be provided. For popular datasets, paperswithcode.com/datasets
has curated licenses for some datasets. Their licensing guide can help determine the
license of a dataset.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.

« If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.
New Assets

Question: Are new assets introduced in the paper well documented and is the documentation
provided alongside the assets?

Answer: [NA]
Justification: The paper does not release new assets.
Guidelines:

» The answer NA means that the paper does not release new assets.

* Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can either
create an anonymized URL or include an anonymized zip file.
Crowdsourcing and Research with Human Subjects

Question: For crowdsourcing experiments and research with human subjects, does the paper
include the full text of instructions given to participants and screenshots, if applicable, as
well as details about compensation (if any)?

Answer: [NA]
Justification: The paper does not involve crowdsourcing nor research with human subjects.
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research with
human subjects.

* Including this information in the supplemental material is fine, but if the main contribu-
tion of the paper involves human subjects, then as much detail as possible should be
included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, curation,
or other labor should be paid at least the minimum wage in the country of the data
collector.

Institutional Review Board (IRB) Approvals or Equivalent for Research with Human
Subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?

Answer: [NA]
Justification: The paper does not involve crowdsourcing nor research with human subjects.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research with
human subjects.

* Depending on the country in which research is conducted, IRB approval (or equivalent)
may be required for any human subjects research. If you obtained IRB approval, you
should clearly state this in the paper.
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* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity (if
applicable), such as the institution conducting the review.
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