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ARTICLE INFO ABSTRACT
Keywords: Mixture-of-experts provide flexible statistical models for a wide range of regression (supervised
Mixture-of-experts learning) problems. Often a large number of covariates (features) are available in many modern

Regularization

applications yet only a small subset of them is useful in explaining a response variable
Variable selection

of interest. This calls for a feature selection device. In this paper, we present new group-
feature selection and estimation methods for sparse mixture-of-experts models when the number
of features can be nearly comparable to the sample size. We prove the consistency of the
methods in both parameter estimation and feature selection. We implement the methods using a
modified EM algorithm combined with proximal gradient method which results in a convenient
closed-form parameter update in the M-step of the algorithm. We examine the finite-sample
performance of the methods through simulations, and demonstrate their applications in a real
data example on exploring relationships in body measurements.

1. Introduction

High-dimensional data arises in many research fields such as biology, medicine, engineering, social science and economet-
rics (Rish and Grabarnik, 2014; Wainwright, 2019). At the beginning of a study, data often consists of observations on a large number
of features, yet only a small subset of which is important in explaining the behavior of a response variable. Sparse regularization
can help select important features to form a more parsimonious model while alleviating overfitting brought by high-dimensionality,
thus improves interpretability and prediction accuracy of the resulting model (Simon et al., 2013). The seminal works of Tibshirani
(1996) on the least absolute shrinkage operator (Lasso), Fan and Li (2001) on the smoothly clipped absolute deviation (scap), Zou
(2006) on the adaptive Lasso (AdaLasso), and Yuan and Lin (2006) on the group Lasso have led to astonishing amounts of research
developments over the last two decades for estimation and feature selection in various high-dimensional supervised/unsupervised
learning problems; see the two books (Hastie et al., 2019) and Fan et al. (2020) for a comprehensive review of the topic.

Estimation and feature selection become even more complex when the relationship between a response variable and potential
features varies across multiple sub-populations — due to the existence of an unobservable heterogeneity in a population or data
generation process. Mixture-of-experts (MoE) models, originally introduced by Jacobs et al. (1991), are composed of several functions
which are referred to as experts and a gating network which assigns observations to an expert with a certain probability. The moE
models can be viewed as a decision tree with its branches as experts and the decision process governed by the gating network of e.g.
multinomial logit probabilistic models. As a generalization of finite mixture of regression (FmMr) models (McLachlan and Peel, 2000),
Moes provide a rich class of statistical models to deal with unobserved heterogeneity in the data. These models were originally
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proposed in problem decomposition context, where a complex problem is divided into a set of simpler subproblems based on a
divide-and-conquer principle, and then one or more specialized problem-solving experts are assigned to each of the subproblems
(Yuksel et al., 2012). This supervised learning technique have been widely applied in many regression and classification problems
due to its flexibility in capturing complex relationship between variables of interest; see Nguyen and Chamroukhi (2018) and the
references therein. However, despite their popularity in applications, very limited studies are conducted on estimation and feature
selection in high-dimensional moEs. This is the focus of our paper.

To the best of our knowledge, there are currently only a few statistical papers that study estimation and feature selection problems
in rMr models as a special case of moEs. Stadler et al. (2010) elegantly studied feature selection in Gaussian FMr models using Lasso
when the dimension of the parameter space exceeds the number of observations. Guo et al. (2010) introduced a pairwise variable
selection method for high-dimensional Gaussian mixture model, with simplification that the expectations of the mixture components
are not modeled as functions of covariates. Khalili and Lin (2013) proposed a general theory for feature selection in rMr models when
the number of features can grow similar to n% . Khalili and Chen (2007), Khalili (2010), and Chamroukhi and Huynh (2019) studied
feature selection problems in rmr and moEs under the standard setting of fixed-p-large-n. Nguyen et al. (2020) studied statistical error
of the high-dimensional Lasso estimators in MOEs .

In this paper, we study estimation and feature selection in moes with potentially a large number of covariates using a grouped
regularization technique. Motivated by the regularization techniques in regression, we propose a computationally efficient estimation
and feature selection method for a general class of moEs. In an Moe model with more than K = 2 mixture components and when
the number of features is large, the standard regularization of individual regression parameters, such as a penalty on the individual
experts’ parameters, may result in different subsets of selected features for different mixing probabilities in the gating network,
rendering the ending model difficult to interpret. To overcome this issue, we apply a group regularization on the gating network
parameters. As a result, the effects of a feature on different mixing probabilities {g;,.... g}, Zf:l gr = 1, will share the same
sparsity. Thus, the grouping is on all the regression parameters corresponding to each feature in the gating network, which results
in a more interpretable sparse moe model. We study conditions under which the proposed methods are consistent in estimation and
feature selection. We examine the finite-sample performance of the methods via simulations, and demonstrate their applications by
analyzing a data on exploring relationships in body measurements.

The rest of the paper is organized as follows. In Section 2, we introduce Mo models and their sparsity structure. In Section 3,
we outline our new estimation and feature selection method. We study theoretical properties of the proposed methods in Section 4.
Numerical algorithm and implementation details of the methods are given in Sections 5 and 6, respectively. Our simulation study
and a real data example are given in Sections 7 and 8, respectively. Some discussion and closing remarks are given in Section 9.
Regularity conditions, tables, and some figures are given in Appendix. The proofs are given in our Supplementary Material.

2. Mixture-of-experts (MOE) and their sparsity

Let Y € Y C R be a response variable of interest and x = (x;, x5, ... ,xl,)T € X C R? be a p-dimensional vector of features which
may be related to Y. Further, let F = {h(y;1,¢) : n € R, and ¢ € Rt} be a known parametric family of probability (mass) density
functions with respect to a o-finite measure v. In an moe model with K components, the conditional density (mass) function of Y
given x is

K
F33x,0) =Y g (x; @) h(y; n(x), ) m
k=1
with 5, (x) = fo, + /BZx, and By = (By1. Bras - Byy)"» for k =1,2,..., K. Here, h is called expert and the mixing probabilities g, are
referred to as the gating network (Jacobs et al., 1991). The g, is commonly modeled using a conditional multinomial regression
function

x;a

o <L)>=a0k+a2x fork=1,....K—1, @
gx(x;a)

and gg(x;a) = 1 — ,'f:_ll gi(x; @), where & = (ag;, @y, @y, g, ..., g g1, A1), With &, = (@, e, ....a,)". The vector of all

parameters is denoted by
0 = (Bo1» B1: Poz- B - » Pok» Bi» Xo1- &> Qo> @, - g g1 1> P)s

where ¢ = (¢, d,, ..., dg)' is the vector of dispersion parameters. Note that dim(6) = d = (2K — 1)(p+ 1)+ K, and K is fixed. Denote
0 C R? as the parameter space.

One may interpret an Mot model as follows: given the input variable x, with probability g,(x;e), the random variable Y is
generated according to the distribution A(y; n,(x), ;). k=1,.... K.

Identifiability is essential for statistical inference in moe models: if f(y;x,0,) = f(y;x,6,), for all (y,x) € Y x X, then we must
have 6, = 0,, up to a mixture component permutation. The unique representation of an moe depends on the density i(y;7, ¢),
the maximum possible order K, and the design matrix (x, x,, ... ,x,,)T. Jiang and Tanner (1999b) studied the identifiability of moE
models under a random design matrix, where x,, ..., x, are a random sample from a marginal density m(x) that does not depend on
0. The density m(x) must not have all of its mass concentrated in up to K of (p — 1)-dimensional linear subspaces. We restate their
main result as follows.
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Proposition 1 (Jiang and Tanner, 1999b). Assume that {h(y; n,$;):j=1,2,...,2K} are linearly independent functions of y, for any 2K
distinct parameters n; and ¢, referred to as non-degeneracy condition. If for any two parameter vectors 6,,0, € 0, f(y;x,0,) = f(y;x,6,),
for all (y,x) € Y x X, then 6, = 0,, up to permutation of the entries of the two parameter vectors.

The non-degeneracy condition is applicable to mor models based on Gaussian, Poisson, and Binomial with number of trials
m > 2K —1. Hennig (2000) showed that for fixed designs, in addition to the non-degeneracy condition on experts A(y; n, ¢), a sufficient
condition for identifiability is that the design points x; do not fall in the union of any K linear subspaces of (p — 1)-dimension.

Sparse MOE models: In many applications of moEs, there are often a large number of features present in the data. To avoid
over-parameterization when fitting an moe model to such data, it is necessary to assume certain structure for the model. A common
practice is to assume sparsity, under which many of the elements of the vectors @, and g, are zero, resulting in a parsimonious
and more interpretable Mo model. Specifically, let S = {1,2, ..., p} be the index set representing the full feature vector x. For any
index subsets A, A4,,...,Ax C S, with cardinality |4,| for k = 1,2,...,K, denote f,[A;] and x[A;] as subvectors of g, and x,
respectively, such that g, ;#0,Vj € Ay, for k = 1,2,..., K. In regards to the sparsity of the gating network, for each j = 1,2, ..., p,
let @ ; = (&), @, ..., ax_; ;)7, which represents the grouping effect of a feature x; on the whole gating network. For any A* C S,
with cardinality |A*|, denote @[A*] and x[A*] as subvectors of a and x, respectively, such that for any j € A*, we have a.; # 0.
Equivalently, we assume that for any j ¢ A*, we have a; =0, for all k = 1,2, ..., K — 1. This formulation leads to the grouping effect

among the regression coefficients «;; in the gating network g, ..., g;. In Section 4, these subsets are referred to as active sets. For
Ay, Ay, ..., Ag, A* C S, we denote a sparse MOE or submodel as
K
Siayag;an(3: %, 0) = ng(x[A*];tx[A*]) h(y; n(XLALD, @) 3)

k=1

We assume that the true model underlying data is a sparse Mok of the form in (3). The goal is to correctly recover the supports of
the nonzero coefficients in the true model and accurately estimate their values, based on the given data. Note that for a given value
of K and p, the total number of mor submodels of the form (3) is 2I(K+D?] which could be very large even for moderate values of K
and p. Hence, all-subset selection methods such as aic, Bic and their variants (Konishi and Kitagawa, 2008) are clearly not practical
in this scenario. In this paper, we investigate the use of regularization techniques for sparse learning in moEs.

3. Simultaneous estimation and feature selection in sparse MOEs

Let (x;,y;),i = 1,2,...,n, be an observed random sample from a true sparse moE defined in (3). The (conditional) log-likelihood
of the parameter vector 0 based on the full model (1) is given by
n K
RGOEDY 1og{ > gi(xi @) Ay (). ¢k)}. )
i=1 k=1

The maximum likelihood estimator (MLE) of 6, i.e. the maximizer of /,(6), when the dimension of 6 is small relative to the sample
size n, is well-studied in the literature (Jiang and Tanner, 1999a). However, the mie does not have the sparsity property as postulated
by (3) when the dimension of 0 is large. Thus, we focus on a penalized maximum likelihood estimator of 6 as outlined below.

To select features for each expert h(y; n,(x), ¢;), we penalize individual regression coefficients f§,;’s by introducing a Lasso-type
regularization function (to be described below). This allows potentially different subsets of features to be selected in different experts.
For the gating network {g;, g,, ..., gk}, instead, we aim to select the same features across the gating network which also enhances
interpretability of the resulting model. More specifically, for each j = 1,2,...,p, let ac; = (ay;, a5 ..., gy, j)T, which represents the
effect of a feature x; on the whole gating network, we hope that x; is selected when the corresponding «.; # 0. According to the
structural sparsity assumption of the true model defined in (3), we apply group penalization on the entire vector a.; instead of using
coordinate-separable penalization on «;;’s. Denote

K-1 1/2
llall, = <2 a,fj> . j=1,...p.
k=1
We can see that |||, = 0 if and only if a;; =0, for all k = 1,2,..., K — 1, thus can preserve (remove) the same features for (from)
the whole gating network.

We are now ready to tackle the feature selection problem in moes. We estimate 0 by maximizing the penalized log-likelihood
function

L,(0) =1,(0) = R,(0). )
where
L 14 -
R,(0)= Y\ Y\ ru(Bijs H+ Z{rnma.,um*) + 7||o:4,.||§} ®)
k=1 j=1 Jj=1

for some regularization function r, and tuning parameters (4, A*,7*). The first regularization function allows for separate feature
selection for each expert k, while the second penalty enforces groupwise feature selection across the gating network by penalizing
the entire parameter vector a.;. The main purpose of using an additional ridge-type (quadratic) penalty is to improve the estimation
of the model with highly correlated covariates and thus avoiding unstable estimates of the gating network parameters. In addition,
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it helps with numerical stability of the computational algorithm as pointed out by Friedman et al. (2010). Examples of the penalty
r, are the Lasso, AdaLasso, scap, and mcp which are given in Appendix A.
The maximum penalized likelihood estimator (mpLe) of O is then given by

~

6, =arg roneaé( L,(6). 7

By appropriate tuning of the parameters (4, 1*) together with z* in (6), various elements of the vector estimator @n turn into zero.
We achieve the goal of feature selection and estimation simultaneously, which is of a great computational advantage when fitting
an Mok to data. In Sections 4.1 and 4.2, we discuss the selection of appropriate tuning parameters (4, A*, 7*) to ensure that the ridge
penalty does not overshadow the penalty r,, thereby enabling the method to effectively carry out variable selection. Numerical
implementation of (7) is given in Section 5.

4. Large-sample study

We first introduce some notations. For each k, we assume that the parameter vectors in the experts are partitioned as g, =
(By.1» Bio), such that each g, | contains the non-zero coefficients and g, , = 0. Similarly, we assume the partitioning a = (a;,a,)
such that a; contains all the intercepts ap,k = 1,2,..., K — 1 and non-zero vectors «.;, and a, contains all those a.; = 0. Without
loss of generality, we thus rearrange the elements of the master vector 6 and write 6 = (6,,6,) such that 6, contains all the zero
regression coefficients g, ,, for k = 1,2,..., K, and a, = 0. Further, denote 6, = (6,.6,,) as the true parameter-vector of the Mok
model such that 6, = 0. We assume 6, is an interior point of the parameter space @. Also, denote the so-called active sets

A =11<j<pif), #0} , k=12, K ®
corresponding to the true non-zero regression parameters of the experts, and the active set

A;={1Sjspn;a9j¢0} ©
corresponding to the true non-zero grouping parameters af’j of the gating network. Let s;, = |A;,|.k =1,...,K — 1, and s} = |A%]
be the cardinalities of the above active sets. Further, let s, = max{max; < {s,},s;} be the maximum number of the non-zero

regression coefficients in the experts and the gating network.
The following quantities help us to state the regularity conditions on the penalty r,. Denote

an = max max (1r,(8;: Al/ V). a0 = max{ir (I 41/ Vi), (10)
b = max max {1/ Al/n). b = max (I la] I3 41 /), an
a, = max(a,,q,,), b, =max(b,;,b,,), 12)

where r/(:;4,) and r//(:; 4,) are the first and second derivatives of r,(0; 4,) with respect to 6. In what follows, the large-sample
behaviors of 4, and 1} are the same and thus we use 4, to represent both when needed. We consider the following conditions on
r,, and the parameters (4,, A7, 7).

Cy. For all n and 4,, r,(0; 4,) = 0, and r,(0; 4,) is symmetric and non-negative. It is non-decreasing and twice differentiable for all 6
in (0, 00) with at most a few exceptions. In addition, there exists constants C; and C, such that when 6, > C; 4, and 6, > C, 4,,
then 11770, 4,) = /(053 2,)| < 110, = 6,].

E a,/\/n
Ci. Asn— o, 7’; max ;e g+ ||019j||2 =o(l+a,), #\ﬁ;o”z =o(1), and ¢ = o(n). Also,
JEA ™)
. 0 * . 0 _
]rrell‘n llaill2/ 4, = oo, jmin 1B 1/ 2 = 00, k=1,2,....K.

Cy. Asn— o, b, =0(1).

7, . . (0:4,)
C3. For T, ={6;0<0 < - logn}, lim,_,, infger,

A =
N +00.

; SnPn . . (034,)
C;. For Ty = {6;0 < 6 < /=™ logn}, lim,,_,, infper e = oo
Conditions C,-C; guide us on the appropriate choice of r, and the tuning parameters (4,, 4}, 7;) in order to achieve consistency in

both estimation of the non-zero regression coefficients and feature selection. More specifically, C, is a standard smoothness condition
on the penalty r, that facilitates obtaining estimators by differentiating the objective function L,(6) when solving (7) and for studying
the asymptotic properties of the estimators of the true non-zero regression coefficients. Conditions C; and C, are to control the
contribution of r, with respect to the log-likelihood function /,(0) in (5) to guarantee the existence of consistent estimators of 6,,.
The second part of Condition C; is often referred to as a minimum-signal assumption which is necessary to guarantee the selection
consistency; please see the last paragraph in Section 4.2 for more discussion. Under conditions C; and C}, the penalty function r,
grows sufficiently fast in a vanishing neighborhood of 6 = 0 resulting in feature selection consistency (sparsity) property of the mpLE.
The implications of these conditions for the Lasso, AdaLasso, scap, and mcp are explained after each theorem in Sections 4.1 and 4.2.

To focus on the main results, regularity conditions R;-Rs on the family 7 = {h(y;n.¢) : n € R, and ¢ € R*} are given
in Appendix B. Condition R, is on identifiability of the model which makes the estimation problem of interest well-defined;
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see Section 2 for more on identifiability of mor models. Additionally, the common support condition facilitates interchanging
differentiation and integration operations on the density. R, is a smoothness condition on the density required in Taylor’s expansions
for asymptotic analyses while R; guarantees the asymptotic existence of the mpLe of the model parameters. R, posits positive
definiteness and finiteness of the Fisher information while R5 allows interchanging of the expectation and the limits due to the
dominant convergence theorem. The most popular moEs that satisfy the conditions are with experts i belonging to the exponential
family including Gaussian, Poisson, and Binomial with number of trails m > 2K — 1.

In what follows, we study asymptotic properties of the mpLE @n under two scenarios when p, grows slowly as a function of the
sample size n and when p, could be as large as n. The proofs are given in the Supplementary Material.

4.1. Dimension p, grows slowly with n

Theorems 1 and 2 extends the results of Fan and Peng (2004) for (generalized) linear regression models to moes with diverging
number of parameters, where we also perform group variable selection.

Theorem 1. Let (x;,Y;),i =1,2,...,n, be a random sample with the conditional density in (1) and a joint density satisfying the regularity
2

conditions R,-Rs in Appendix B. Assume that the penalty r, and (4,, A%, 7>) satisfy Conditions Cy-C,. If pT" — 0, as n — oo, there exists a
n

local maximizer 5,, of the penalized log-likelihood L, (6) in (5) such that ||§,, = 0yll, = 0, p—ﬂ"(l +a,)}, where a, is in given in (12).

Theorem 1 guaranties the existence of a M-consistent estimator of the parameter-vector 6, of the sparse Mo model, similar
to the ordinary mik, as long as r, and the tuning parameters (4,, 4%, ) are chosen such that @, = O(1). This is also similar to
the result of Huber (1973) for M-estimators in the context of robust regression in which the number of parameters diverges.
For the Lasso, Adalasso, scap, and mcp this translates into the choices of the parameters (4,,4;) and 7} according to Conditions
Cy-C,. More specifically, for the Lasso, one could choose \/Z max{4,, 4y} = O(1), 7, max;¢ Ax ||ag||2 = o(\/;) and 77 = o(n). For
scap and mcp, by the minimum-signal condition in C;, we have a4, = 0 and 7} has to satisfy the same conditions as above. For
Adalasso, basically the weights @ and »* coupled with (4,,4}) are to be chosen so that a, = O(1). This implies that we need
V/n,(max, << g max;e,, @) = 0,(1) and \/;A:(maxjeA: w?) = 0,(1), where w;; and wj are (possibly random) weights in AdaLasso;
more details are provided in the discussion after Theorem 2 below.

Theorem 2 investigates even more interesting properties of the estimator 5,, such as the consistency in feature selection and
also asymptotic normality of the estimator @,, in estimating the true non-zero regression coefficients in both the gating network
and the experts. Recall the partitioning 6, = (6y;.60y,) such that 8y, = 0. Also, consider the partitioning 8, = (9,,.0,,) such that
dim@®,,) = dim(6,,) and dim(®,,) = dim(6y,). Let B, be a constant matrix of dimension / x dim(®,,), I < oo, such that B,,BI - B
and B is a positive definite symmetric matrix. Note that B,6,, has the fixed dimension / x 1. Let R!(6) and R!'(6) be the gradient
and Hessian of R, in (6) with respect to 6.

2.5
Theorem 2. Assume that the conditions of Theorem 1 are fulfilled, and let r, and (4, A%, t*) also satisfy Condition Cj. I B 0, then
n n>“n> n R ﬁ

for any \/n/p,-consistent estimator 6, = (0,,,0,,) of 6,, we have that, as n — o,

(i) Sparsity: P(@,,2 =0)- 1.
(ii) Asymptotic normality:
R;’(Bm)

VB, Inf”zwm{ [Im(om) + @1 — 0o +

RO
—(n ‘”)} % N@.B),

where 1,,(0,) is the Fisher information of the true Mok with 6y, = 0.

The estimator @n with properties in Theorems 1 and 2 is called an oracle estimator as defined in Fan and Peng (2004). The
estimators based on the penalty functions scap and mcp, and AdaLasso have the oracle property but not the one based on the Lasso.
To achieve sparsity for Lasso, scap, and mcp, according to condition C; we require min and \/WAﬁ — o0, as n - oo. For
Adalasso, we require \/n/p,A,(min; < <x minjg, - @;;) and \/Wzlj(minj¢ 4z @7) = 00, as n — oco. For Lasso, the required choices
of (4, 4}) lead to an explosive bias for the non-zero estimators 6, as described in Theorem 2-(ii). More specifically, the bias term
R;, (@p1)/n ~ (A, 47) will go to zero slower than n_% in the Lasso case. On the other hand, for scap and mcp penalties, we have
R!(6y)/n = 0, for any n > 1, and hence the aforementioned choices of (4,, *) guarantees the oracle property of the mpLE, as long
as 4,,A> — 0, as n — co. For AdalLasso, if we choose the weights such that for all k = 1,...,K,j € 4, wy; = 0(1), and a)}f = 0(1),
forall j € A%, and for all k = 1,...,K,j & Ay, wkj/\/p_n — o0, and a)/*./\/p_n — oo, for all j ¢ A7, then 4,47 ~ n~1/2 suffices to
achieve the oracle property. In practice, we may use the weights w;; = (f;;)~' and o) = (@ )71, where (. @) are the miE of the
parameters obtained by maximizing the log-likelihood /,(6) in (4). The weights satisfy the required conditions. Note that the ridge
tuning parameter 7 is chosen according to condition C, as explained after Theorem 1 above.
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4.2. Dimension p, is comparable to the sample size n

In this section, we extend the results of Theorems 1 and 2 to the case where the dimension p, grows much faster than n'/* and
comparable to the sample size n. Consequently, as shown below, the rate of consistency of the mpiE in this case will depend on the
sparsity factor s,. Recall that s, is defined as the maximum number of the true non-zero regression coefficients in the experts and
the gating network of an sparse moe model.

Theorem 3. Assume that the conditions of Theorem 1 hold. If -~ \[ — 0 and s,(p, — s,) = o(n), as n - oo, then there exists a local

maximizer 6, of the penalized log-likelihood L, (6) in (5) such that ||6, — Oll; = 0,{4/ %”(1 + a,)}, where a, is given in (12).

Note that the rate of consistency of the mpLE under the conditions of Theorem 3 is m , as long as a, = O(1), while the dimension
p, grows faster than what is considered in Section 4.1. In Theorem 1, however, the rate of consistency is M It is worth noting
that the growth rate of p,, as a function of the sample size n, in Theorem 1 is similar to that of s, in Theorem 3. For example, in
Theorem 3, we could have p, = o(n"1) and s, = O(n"2), where y; > y, > 0, y, < 1/4 and y; + 7, < 1. The discussion provided after
Theorem 1 on the choices of the tuning parameters (4,, 4}, 7)), and the weights (w, j,col*.), to assure a, = O(1) for the four penalties
still holds here.

Theorem 4 that follows investigates the conditions under which the mpLe has the oracle property. Let D, be a constant matrix
of dimension /* x dim(@nl), I* < oo, such that DnDI — D, and D is a positive definite matrix. Theorem 4 seeks the asymptotic

distribution of the finite linear transformation D,ﬁnl, which has the fixed dimension /* x 1.

Theorem 4. Assume that the conditions of Theorem 3 hold, and let (r,, A,, A}, 7,) satisfy Condition C;. If - — 0, then for any

n’ n
\/n/s,-consistent estimator @,, = (t?),1 1,@,,2) of 6y, as n — oo,
(i) Sparsity: P(0,, =0) — 1.
(ii) Asymptotic normality:

. RO 601
VD, T 1/2(901){ [1,,1(901)+ Tm ®,) - 0o)) + T‘“} 5 N, D),

where 1,,(0,) is the Fisher information of the true sparse Mot with 6, = 0.

Note that Condition C} in Theorem 4 is to ensure sparsity of the mpLe. The discussion provided after Theorem 3 in Section 4.1
regarding the choices of tunlng parameters for the penalties under our consideration applies here except that p, is to be replaced
by s,p,. Hence, theoretically the estimator 6,, based on the Lasso does not have the oracle property while the one based on the
AdalLasso, scap, or mcp does. Nevertheless, the mpLe based on all these penalties preserves the sparsity property which is important
in high dimensions. It is worth noting that, as expected, Condition C; in Theorem 4 compared to Condition C; in Theorem 3 for
sparsity requires (asymptotically) larger choices of (4,, 4%) compared to the low-dimensional case discussed in Section 4.1.

Condition C; is commonly referred to as a minimum-signal condition in the variable selection literature. Basically, it implies
that together with condition C; or Cj, those non-zero regression coefficients that satisfy ﬂk > A, or aoj > A%, where (4,,47) — 0
as n — oo, are detectable by the proposed regularization method and will be estimated non-zero, i.e. variable selectlon consistency
property. On the other hand, those coefficients that are below the thresholds, the weak signals, will most likely be estimated as zero
by the regularization method. Without this condition, it may be possible to establish certain estimation error bounds but not really
selection consistency as those weak-signal regression parameters most likely will be estimated as zero; see also Roy et al. (2023)
for a recent work on weak signal recovery in high-dimensional regression. Fang et al. (2021) proposed a two-step procedure based
on both variable selection and ridge regression estimators in linear regression models that were shown to be capable of detecting
weak signals and providing an estimation of both strong and weak signal. This is a future research direction worthy of investigation
in the context of moE models.

According to Theorems 1 and 4, for large n, the approximate distribution of linear transformations of the sub-vector 5,,1, which
estimates linear transformations of 6, (the true non-zero regression coefficients), is normal. For penalties such as scap and mcp,
the terms R/ (6;)/n and R!/(6,,)/n can be ignored. Therefore, by estimating the information matrix 7,,(6,,)-typically done in moE
models using the empirical information matrix derived from the complete log-likelihood function in (14) (McLachlan and Peel,
2000)-one may attempt to perform further statistical inference, such as hypothesis testing and constructing confidence intervals
for the regression coefficients of the selected model. However, such inference referred to as naive inference is reserved as the true
sparse structure (oracle’s perspective) of the model is not known in advance and it is estimated by the penalization method. Hence, in
practice due to the variable selection stage the dimension of the sub-vector @nl is random and may not be equal to the dimension of
the sub-vector 6, and hence asymptotically normal distribution may be distorted. The extra variability due to the variable selection
needs to be taken into account for a further inference and is referred to as post-selection inference (PoSI, Berk et al. (2013)). There
has been a surge of research on PoSI in recent years for (generalized) linear regression models (Zhang et al., 2022). The topic of
PoSI in mixture of regression models, considered as a special case of moe with the gating network g,(x;a) = g, assumed to be
independent of features x, was studied by Khalili and Vidyashankar (2018); PoSI in general MoEs requires a careful study and is a
topic of future research.
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5. Numerical algorithm

To solve the optimization problem presented in (7), we develop a modified em algorithm (Dempster et al., 1977) that features
a coordinate descent type M-step adapted to our penalized likelihood. The previous studies have shown successful application of
coordinate descent methods combined with the em algorithm in FMr models. For example, Stidler et al. (2010) used the coordinate
descent together with the em algorithm in high-dimensional Gaussian rMr models with the Lasso penalty. Friedman et al. (2010)
developed algorithms that make use of the coordinate descent along a regularization path for variable selection problems in
generalized linear models with convex penalties. These methods are especially efficient for solving high-dimensional models. In
addition, due to the complexity of moes, the adjusted version of the em algorithm applies the proximal gradient descent algorithm
in each coordinate descent circle of the M-step to obtain an approximation to the optimization problem. We proceed as follows.

The complete log-likelihood function (McLachlan and Peel, 2000) of an moE model is given by

n K
1,(0) = Z Z Zik{l()g 8k (x5 @) +log Ay, mic(x;), ) }
i=1 k=1

where z;, is an unobservable indicator variable showing that, given x;, the observation y; is generated from the kth expert density

h(y;; ni(x;), ¢, ). The complete penalized log-likelihood is given by
LE(6) = I5(6) — R,,(6). 13)

For fixed K and the tuning parameters (4, A*,7*), the em algorithm maximizes (13) iteratively in two steps as follows.
Data-adaptive selections of K and the tuning parameters are discussed in Section 6.

E-step: At the (m + 1)th iteration, given the data and current estimate 6, we compute the conditional expectation of L¢(6) with
respect to the unobservable random variables Z;;,’s. Thus,

E { L;(O)Idata, om } =0(0; 9(m))

K

=3y T;,;">{1og h(y;; me(x;), ) + log g (x5 a)} - R,(6)

i=1 k=1
= 0,(6;0"™) + Qy(a; 6™) — R, (6), a4

Bl

where

- - s @™y (), 87"

T _E(Z,-k|9 ’xia.Vi>— K (m) (m)s s
Yt & @™y (x), ")

The leading functions in (14) are
K n K
01(0:0™) =3 Y (z" log h(y;: m(x,). )} = Y. 01(6;:6™)
k=1i=1 k=1
with 6, = (. ¢,), and Q,,(6;;6™) are the inner sums ¥"_ {-}. Also, using (2), we have

K
Oy(a; 0™) = 3
1

k
K-1

n

T/’(IT) log g, (x;; &)
1
n

n K
Z ffg’)ifak - Z 10g<1 + Z exp(i;rak)>,
i=1

1
-1
k=1 i=1 k=1

where X; = (1,x])T and &, = (ag., «])". In summary, the E-step boils down to the computation of the weights in (15).

M-step: In this step, we maximize the function Q(0;0") in (14) with respect to 6. The maximization can be done using either the
proximal gradient or Newton-Raphson-type algorithms in which the leading terms Q; and Q, in (14) are locally approximated by
quadratic functions of 6 (Nesterov, 2004). To handle the folded concave penalties such as scap and mcp, we develop a proximal
gradient method combined with the local linear approximation (LLA), inspired by Zou and Li (2008). This algorithm can avoid
computation of the Hessian matrix as required in the local quadratic approximation method (LQA) (Fan and Li, 2001), which is
particularly slow for large dimensional vectors (a, B;),k = 1, ..., K. On the other hand, for AdaLasso, we use the regular gradient
descent method. In what follows, we only focus on the regression parameters, as the updates for the dispersion parameters ¢, can
also be obtained by maximizing Q,,(8,; 6"™) with respect to ¢, at each iteration of the EM.

Thus, in the M-step by using the LLA to r, when necessary, the updates of 8, are obtained separately for each k =1, ..., K, by
minimizing the following function with respect to g,

p
.o (m)
L1 (B 0™) + Z}wk"; 1B - (16)
e
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with £,,(B4; 0™) = =0, (By; ™) /n. Also, the updates of a are obtained by minimizing

p
Lo(a; 0™) + Z{ el + ||a ,||§} 17)
j=1
with £,(a; 6") = —Q,(a; 6"™)/n. The minimization is done as follows.

Given p, > 0, we locally majorize the function in (16) by the regularized quadratic function

[ lk(ﬂ(”’) o)

G (Br.py) = L1 (B0 + ] B ="

||ﬁk B3+ Z w“"’mk, (18)

Minimizing function G](ﬁk, p1) with respect to g, results in the closed-form updates

ﬂ(m-H) S(z(m), - (m)) 19

1
for all k =1,..., K, where

(m). g(m)
o _ o _ 1 OBy 0™)
. =B - EYA

and S(z;w) = [S(z;;w)), ... ,S(zl,;wp)]T with S(z;w) = (1 — %)Jrz as the soft-thresholding operator (Breheny and Huang, 2015;
Donoho and Johnstone, 1994). The weights in (16) are for scap, mcp, the weights are wg;.') =/ (ﬂ,(:j'.'>;/1)/n, where 7/ is the first
derivative of r, with respect to f};;. For the Lasso and AdaLasso, we do not need to use the LLA procedure. Hence, we fix the weight

a)(':') = A for the lasso. For AdaLasso, the weights are chosen as 4 multiplied by the reciprocal of the absolute value of the MLE of

Bx;’s, as suggested by Zou (2006). When the dimension of x is large and the MLE is not feasible, one may use ridge-type estimates
of f};;’s to construct the weights.

A similar method is used to obtain updates of a in the M-step. Given p, > 0, we locally majorize the function in (17) by the
regularized quadratic function (up to some constants)

L AL, (a; 01T
Gyla.;,py) = Ly(@™;0™)+ Y { [2— (a.,, —aﬁ’?)

j=1 da'-/

P
p
+72||a.,,~—afj;?)||§}+z{ Sl + e, ||2} (20)

Minimizing this function with respect to . ; results in the closed form updates

@D = 8@ oy + 7 0™, j =1, 21)

. AL (ar; 6
" = (py+ 7" m)! [Pzai’;’) - < 200: ; )

)

where

and S(z;w*) = (1— H ”
for group Lasso. Note that the weights w;
is replaced by A*.

) .2 is the multivariate soft-thresholding operator (Breheny and Huang, 2015; Donoho and Johnstone, 1994)

*™ in (20) are chosen in a similar fashion to the weights wkj as described above where A

Line-search In each iteration of the EM, the two parameters p, and p, in the M-step are chosen using a backtracking line search
(Boyd and Vandenberghe, 2004) such that the functions in (16) and (17), when evaluated at the updating values using the chosen
stepsizes, are less than or equal to, respectively, their majorizing functions in (18) and (20).

Specifically, to determine step size p; in (18), we first initialize p, with some >0 and repeatedly shrink p; with p; < e~lp,
for some pre-chosen 0 < ¢ < 1 until the following condition holds

G(B p) <GB p)). (22)

where G, is defined in (18) and ﬁi"’ﬂ) is given in (19). For determining step size p, in (20), we initialize p, with some p;“z”‘ > 0 and

repeatedly shrink p, with p, < e !p, for some pre-chosen 0 < ¢ < 1 until the following condition holds

Gy(@™V, py) < Gy(a™, py), (23)

where G, is defined in (20) and a+D is given in (21). We summarize our algorithm in Algorithm 1.
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Algorithm 1: Modified EM Algorithm.

1 Initialization: Choose initial values 6 = (8©, a©, ¢©); Set tuning parameters (4, A*, 7*); Set m = 0 and convergence

criterion (8, max.iter);

2 while |pl,(6"*D) — pl,(6")| > 6 and m < max.iter do
3 E-step: Compute weights r’.(;”) in (15), for all i, k;
4 M-step:
5
6

for k=1,2,...K and j=1,2,...p do
B <SG oy ).
ai <SGy 47w )

G < argmax 0,0 B, @),
k

7 end
8 Update the iteration counter m =m+ 1;
9 end

6. Implementation details

Initialization In our study, we adopt the following procedure for initialization: Firstly, we perform univariate clustering on the
response variable to partition the data into K groups, corresponding to the number of components of the mixture model. For
initialization of the regression coefficient vectors (8, B;. ..., Bok- Bx), We fit separate (generalized) linear regression models to each
cluster using the data points assigned to that cluster. This ensures that the initial means are informed by the actual distribution of the
data. Regarding the initialization of the coefficient vectors (ay;, @y, ..., x_, @) for the mixing probabilities, we use the cluster
memberships of all the data points as a categorical response variable and fit a multinomial logistic regression model to the data.
This provides a starting point for the EM algorithm by reflecting the preliminary groupings of the data. To initialize the variance
parameters (¢, ¢, ..., px), we employ the estimated variances of the response variable within each cluster.

Convergence of the M-step using the LLA procedure During the M-step of the EM algorithm, the iterative procedure using the LLA
provides convergence guarantees. Within the M-step, we encounter two convex optimization sub-problems: the minimization of
(16) and (17) with respect to f,,...,Bx and a, respectively. Both are convex problems. We perform this by first majorizing the
aforementioned two objective functions by the two convex functions (18) and (20), respectively. This majorization process involves
applying quadratic majorization to the leading (likelihood) terms and employing LLA majorization for the penalty function. This
approach is an instance of the majorization-minimization (MM) algorithm, the convergence of which has been extensively studied
in the literature, as demonstrated by Heiser (1995) and Lange et al. (2000).

Selection of tuning parameters As discussed in Section 3, the main purpose of the ridge penalty on « is to help improving stability of
the numerical algorithm. For the ridge tuning parameter, we use * = C log n, for some constant C > 0 which was taken C = 0.01 in
our simulations. This value satisfies the conditions required in our theory and it further works in our simulations. We next discuss
data-driven selection of (4, A*) and the mixture order K.

For a fixed mixture order K, we use a Bic-type criterion (Wang et al., 2007) to choose (4, 4*) from a two-dimensional grid
expanded over [0, 4;,,¢]* for some pre-specified value A,,,. More specifically, let aj,...,a; be a grid of the interval [0, Ay,
For each pair (a;,ap),l,I’ = 1,..., L, corresponding to (4, 4*), let @,,/ be the mpik in (7). Due to the group selection of the gating
parameters, we calculate the total number of estimated non-zero regression parameters in (3,,/ as or(l,!") = Z,’f:l ;’= ) l{ﬂAk N ") #
0} + Zf;l P_, 1@, 1") # 0). We compute the sic value

Bic, (I, 1) = =21,(0,) + (log n) pE(l, I') (24)

where [, is the log-likelihood in (4). We choose a pair (a,,a;) over the two-dimensional discrete grid as the optimal value of (4, A*)
tllaﬁ minimizes the ic, that is, (1, 1*) = argmin {apapy:Lir=1....L) BC1 (0, I). Let 6(K) be the final parameter estimate corresponding to
(4, 4%), for any given mixture order K.

We estimate the mixture order as follows. The above process is repeated for each K = 1, ..., K, for some pre-specified upper
bound K. We then compute the total number of non-zero elements of 5(1() as pr(K) = Zf=l f=1 1{//2\,(]- #0}+ Z,’;—ll le 1{akj #0}.
We compute the Bic value

BIC, (K) = —21,(0(K)) + (log n)(oE(K)+3K —-1) , K=1,...,K, (25)

where 3K — 1 is the total number of estimated intercepts and dispersion parameters (2. fo;, ;). The estimated order is K =
argmin; gy BICy(K). Its performance is studied in the next section.
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7. Simulation study

We carry out a simulation study to examine the finite-sample performance of the proposed methods. Each feature vector x is
generated from a p-variate Gaussian distribution with mean zero and a covariance matrix with (i, j)-th element being .5/"~/|. The
corresponding design matrix will remain fixed throughout the data generation process. Given x, the response y is generated from
the moE

3
fix,0) =) g (x;@) Ny u(x). 07),
k=1
where N'(-; u,0?) is the density function of Gaussian distribution with mean u and variance ¢?. Here, we have p,(x) = f + ,BZx,
for k = 1,2,3, and the gating network

<gk(x;a)
oo XX

3
-
=ay +a,x, k=12, and g.(x;a)=1.
gs(x;a)) Ok Tk 28

k=1

We have considered the following parameter settings with dimensions p, = n’ for y = .5,.6,.7, and the sample sizes n =
200, 300, 400. In all the cases, we set az =1fork=1,273.
Setting (I): n = 200, p, = {15, 24,42}

&, = (ap;,@; )" =(=1,0,0,-1.5,0,0,-1.9,...,0)7

@, = (app, @, )" =(-1.5,0,0,1.8,0,0,1.2,...,0)"
B, =(25,0,0,2.4,0,0,...,00T , B, =(=2,1.9,0,0,1.5,0,...,0)7,
B3 =(0,0,-2.0,1.8,0,0,...,0)".

Setting (II): n = 300, p, = {17, 30,60}
@, = (ap;,@; )" =(=1,0,0,-1.5,0,0,—1.9,...,0)7
@, = (app, @ )" =(-1.5,0,0,1.8,0,0,1.2,...,0)"
B, =(25,0,0,24,0,-1.5,...,00T , B, =(=2,19,0,0,1.5,0,2.0,...,0)7,
B =(0,0,-2.0,1.8,0,0,-1.9,...,0)T.

Setting (II1) : n = 400, p, = {20,36,70}
&, = (o a; ) =(=1,0,0,-1.5,0,0,-1.9,0,1.0,...,0)7
@, = (g, @y ') =(~1.5,0,0,1.8,0,0,1.2,0,-1.0,...,0)"
By =(25,0,0,2.4,0,—-1.5,0,1.5,...,00" , B, =(=2,1.9,0,0,1.5,0,2.0,-1.8,...,0)7
B =(0,0,-2.0,1.8,0,0,-1.9,1.8,...,0)T.

The total number of true non-zero regression coefficients in the above three settings are respectively 11,14 and 19. The dimension
of the parameter vector 0 is d,, = (2K — 1)(p, + 1) + K, see Section 2. The values of d, corresponding to each of the settings are given
in Tables 1 and 2 in the Appendix.

In the discussion below, let CIZ = # Correctly Identified Zero, CIN = # Correctly Identified Nonzero, IIZ = # Incorrectly Identified
Zero and IIN = # Incorrectly Identified Nonzero regression coefficients. The specificity (SP) and sensitivity (SE) are respectively
defined as SP = CIZ/(CIZ+IIN) and SE = CIN/(CIN+IIZ). We also report the empirical mean squared error (msg) for each estimated
regression parameter vector. Our results are based on R = 200 simulated samples from each of the above models, and are summarized
in Tables 1 and 2 in the Appendix. We report the results based on the Lasso, AdaLasso, and scap; the mcp results were similar to scap
and thus not reported here.

From Table 1, we can see that for each sample size and setting, as the dimension d, as a function of p, = n" with y = .5,.6,.7,
increases, the mst also increases which is expected. The wmsk, corresponding to the same dimension d, when fixing y at each value
.5,.6,.7 and increasing n, decreases. Estimation of the gating parameters a,’s is more difficult than that of the experts parameters
Bi’s, which is mainly due to the multinomial nature of the gating network. Overall, the method based on the scap performs better
than the Lasso and AdaLasso in terms of the wmsE.

From Table 2, we can see that the method based on all the three penalties performs well in terms of both specificity (SP) and
sensitivity (SE). For the largest dimension considered, corresponding to p, = n”, the Lasso outperforms the other two penalties
in terms of both (SP, SE) corresponding to the experts parameters. For the smaller dimensions corresponding to p, = n> ° ©, the
three penalties perform more or less similarly. When the SE values are low, the corresponding mst tends to be higher which is
also expected. In summary, the performance of the proposed method shows that it provides a reliable new estimation and feature
selection method for moes when the number p of features is comparable to the sample size.

Finally, we assess the performance of the Bic in (25) for estimation of the mixture order K. For each simulated sample from
the above model with correct order K = 3, we fit Mot models with K = 1,...,5, and estimate the order using the Bic. Our results

10
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are averaged over R = 200 simulated samples and are reported in Table 3. For the sample size n = 200, we can see that the Bic
based on scap outperforms the other two penalties by detecting the correct K = 3 about 76% of times for all the three dimensions
d, = 83,128,218. As the sample size increases to n = 300,400, the Bic based on the three penalties performs well corresponding
to dimensions d, = 93,108, by detecting the correct mixture order about 86% to 98%. For d, = 158, 188, the Lasso and AdaLasso
outperform scap, and as dimension increases to d, = 308,358 the Bic based on Lasso is the winner but clearly the order estimation
becomes much harder for higher dimensions unless the sample size n increases.

8. Real data analysis

In this section we demonstrate the proposed methodology by analyzing a dataset available at http://jse.amstat.org/jse_data_
archive.htm. The data contains trunk and limb body girth measurements at 12 well-defined sites, skeletal diameter measurements
at nine well-defined body sites, as well as age, weight, height, and sex for 507 individuals; see Fig. 1, and the list of variables are
given in Table 4. Heinz et al. (2003) used linear regression models to analyze relationship between weight (the response variable)
and the aforementioned covariates. We re-analyze the data using sparse moEs, as a generalization of linear models, allowing for
potential heterogeneity of the effects of the covariates (p = 24) on the response variable weight. To avoid numerical issues, we
standardize all the covariates to mean zero and variance one. We fit the sparse Gaussian moes with K = 1,2,3,4 components and
compare the fitted models using the Bic. Note that K = 1 corresponds to a linear model as fitted in Heinz et al. (2003) with more
covariates. The Bic values for models with K = 3,4 are larger than the ones corresponding to the models with K = 1,2 components.
On the other hand, the former models are not very different and thus we report the selected sparse moe with K = 3. The selected
model is based on the scap penalty which results in a more interpretable and spare model compared to the other penalties. The
fitted Gaussian moE model is

3
F:x,0) =Y g(x:@) N i (x), 6,

k=1
where 6| = 1.68,5, = 1.25,65 = 1.23, and
() = 68.3+5.12x ), +2.43x,5 + 2.81x,; + 1.57x,0 + 3.18xy; (26)
fi(x) = 68.3 +3.35x,0 +2.37x,, + 1.70x,, + 3.57x 4 + 2.87x g + 2.96x3
fi3(x) = 68.3 = 2.77x, +2.05x5 + 5.47x,o + 4.68x,, + 4.07x,5 — 3.98x

+3.86x,; +3.87xy;

and the gating network

1og<M> = 170 = .632x; = 970x,, >
g3 (x; @)

< 8(x; @) )
log| ————
g3(x; @)

We also compute the so-called posterior probabilities (15) of each observation belonging to any of the three groups (experts)
indicated by the fitted model. Based on these probabilities, approximately, 66.4% of individuals were classified to group 1, 22.2%
to group 2, and 11.4% to group 3. Fig. 2 shows the scatter plots of the probabilities versus the weight (response), and Fig. 3 shows
the boxplots of the weights of individuals classified to any of the three groups according to the posterior probabilities. The average
weights in the three groups are: 64.59,81.46, and 90.57 kg, respectively, which shows significant differences between the three
groups in terms of weights. Also, the percentages of female and male in the three groups are: (62%,38%), (22%, 78%), and (15%, 85%),
respectively. It thus makes sense why the average weight in group 1 is smaller than the other two groups as the majority in this
group are female, whereas in the other two groups male are the majority. Since one of the selected covariates affecting the mean
weight of the three groups is height (x,3), the average height of the three groups are respectively: 168.8,179.2, and 177.6 cm. We
may conclude that, with respect to the weight and height, the individuals in group 1 which are the majority in this data are living
a healthy life, whereas those in group 2 may be considered as slightly overweight, and those in group 3 as obese.

We may interpret the selected covariates as follows. From (26), we can see that most of the selected covariates have positive
estimated effects on the mean response variable weight, and they are mostly girth measurements. The covariates Waist girth (x,,)
and Height (x,3) with positive estimated effects are selected in all the three mixture components. The two covariates x; and x4
are selected with negative effects in the third component which could be due to an artefact of their high correlation with the other
selected covariates in the model. From (27), the only two covariates selected in the gating network {g,, g,, g3} are Biiliac diameter or
pelvic breadth (x,) and Chest girth (x;;). We can see that the larger the values of either (x,, x;,), the less likely that the corresponding
individual belongs to group 1, which is referred to as the group with a healthy life style. More specifically, individuals with larger
values of x, are more likely in group 2, and those with larger values of x|, are more likely in group 3 (obese) which makes sense
as x;; shows the chest size.

401 + 302x, — 302,
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Fig. 1. Biacromial, Biiliac, and Bitrochanteric diameters (Heinz et al., 2003).

9. Discussion

We have introduced a penalized likelihood method for parameter estimation and feature selection in moe models together with a
grouped regularization technique for the gating network parameters. The proposed method is particularly useful when the number
of features is large. The grouping technique has provided a new perspective on how to obtain a sparse moe model, along with its
improved interpretability. We have established consistency of the methods in both estimation and feature selection. Numerically,
we have employed a modified em algorithm combined with the proximal gradient method and LLA (Nesterov, 2004), which results
in a convenient closed-form parameter update in the M-step of the algorithm.

As much as development has been made in this paper, there remains more work to be done in the study of sparse moes. Our
current theory studies conditions under which the proposed estimators are statistically optimal, i.e. consistency in both estimation
and feature selection. On the other hand, theoretical guarantees for converges of the EM algorithm is also an important research
question. Several seminal works have provided theoretical insights into the convergence of the EM algorithm. For example Xu and
Jordan (1996) studies convergence of the EM for Gaussian mixture models. Yi and Caramanis (2015) analyze the convergence and
consistency properties of a regularized EM algorithm toward understanding regularization techniques. Balakrishnan et al. (2017)
develops a theoretical framework for quantifying when and how fast EM-type iterates converge within a small neighborhood of a
global optimum of the population likelihood. Zhao et al. (2020) studies the convergence behavior of the EM algorithm in Gaussian
mixture models with an arbitrary number of mixture components and mixing weights. In our simulation study, we did not encounter
convergence issues of the proposed EM algorithm, and the results show reasonable performance of the algorithm. Nevertheless,
theoretical guarantees for converges of the proposed EM algorithm requires new theoretical tools beyond the scope of the current
work and is a topic of future research.

Extension of our theoretical results to high-dimensional settings when both p, and s, grow to infinity faster than the rates
s‘; = o(n) and s,,p,, = o(n) considered in Theorems 1-4, and growing values of the regression parameters (§, ..., B, @), as n grows, are
subjects of future research. It is also valuable to investigate non-asymptotic error bounds (Stéddler et al., 2010) as well as minimax
rate of convergence of the proposed estimators. In addition, it is interesting to investigate estimation of the number of experts
K simultaneously with feature selection. Information criterion such as the Bic is commonly used for estimation of K. Its finite
sample performance in our simulation study (Section 7) is satisfactory. Although this method theoretically does not underestimate
K (Leroux, 1992), its consistency in estimating K is yet to be studied. Other potential future directions are statistical inference such
as hypothesis testing and confidence intervals for post-selection targets in sparse moes which is a topic of post-selection inference
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(PoSI, Berk et al., 2013; Javanmard and Montanari, 2014; Zhang et al., 2022). These developments will contribute to the study of
mokes and their applications in real data analysis in various fields.
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Appendix A. Examples of the penalty function r,

Common choices of r,(-) includes the Lasso, AdaLasso, scap, and mcp:
Lasso : r,(0; 4) = ni|0|
AdalLasso : r,(6; 4) = niw|6|

nilo| el <2
SCAD : r,(0; A) =3 —n(0? — 2aA|0| + A%)/[2(a—1)] ,A<|0] < ak
ni2a+1)/2 ,16| > al
_lop
wep © ry(0: )= 4 MU0 =5 10l <ra
ni%y /2 101 > 74

for some constants a > 2, y > 0, and 4 > 0 is a tuning parameter that controls how light or heavy the penalty is on 6. Fan and Li
(2001) suggested that the value a = 3.7 as a good choice in scap. The parameter y in mcp controls the concavity of the penalty, such
that when y — oo the penalty becomes Lasso, and if y — 0% then it becomes the L, penalty. In AdaLasso, w is some pre-specified
(possibly random) weights.

Appendix B. Regularity conditions

Let f(v;6) be the joint density of V = (x,Y), with the parameter space 6 € ©. Note that the conditional density function of
Y given x follows the moe model (1). In the regularity conditions that follow we write 6 = (yy,y5, ..., ¥, ), where d, is the total
number of parameters in the model. The expected value E, is with respect to the true distribution of V with the corresponding
parameter of interest 6.

R, : The density f(v;0) has common support in v for all 6 € @, and f(v;0) is identifiable with respect to 6.

R, : There exists an open subset @* C O containing the true parameter 6, such that for almost all v, f(v;0) admits third partial
derivatives with respect to 6 € O*.

Ry : Forall j,I=1,2,...,d,, the first and second derivatives of f(v;6) satisfy:

Bl Ltogrwio)| =0
oy 6=0,

) ) 9%
E,{ —1 ;0)— 1 ;0 = FE,{ ———— 1 ;0 .
0{ sy o8 S0 50 0w 1 )‘HO} 0{ oy, 8T )'Ho}

R, : The Fisher information matrix is finite and positive definite at 6 = 6,

0 P) T
1,00) = Eo{ (E log / (v 9)) <@ log /(v e)> }

and it has finite eigenvalues 0 < m < p,,; {L,(0)} < p,. {1,(0)} < M < oo, for some finite constant m and M. Furthermore,
for j,I=1,2,...,d,, and for all 8 € @* in a neighborhood of 6,),

2 2
a1 .0) a1 .0
logf(v;@)} <M2,E0{ 08 f(:6) dlog /W )} <M,
oy; oy,

2
&f
oy ; 0y,
for some finite constants M, and M;.

Rs : There exists integrable functions 3 (), B (v) and B;,,(v) (possibly depending on 6,)), such that ff; Bjim()f(;0p)dv < oo,

jlm
and for all & € @ in a neighborhood of 6,,, we have
ACH)) ‘ P f(@;6) 9 log f(v:6)
— | < B, |5——|<B;®), | 7—————|<Bj®.
o / R R

Appendix C. Tables and figures
See Tables 1-4 and Figs. 2 and 3.
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Table 1
Average empirical mean squared errors.
d, Method @, @, B, B B
Lasso 241 2.16 .090 477 .514
n =200 83 AdaLasso 1.54 1.37 117 .563 .817
SCAD 497 466 .036 .099 .194
Lasso 2.45 2.19 .108 .547 .666
Setting (I) 128 AdaLasso 2.19 1.78 .635 1.68 2.29
SCAD .690 791 .038 129 .664
Lasso 2.51 2.25 .160 .753 1.02
218 AdaLasso 2.20 2.41 .394 2.49 5.30
SCAD 1.39 1.70 .040 .183 1.99
Lasso 2.14 1.54 .156 178 313
n =300 93 AdaLasso 1.05 .704 .061 .165 476
SCAD .218 .187 .034 .068 .065
Lasso 2.15 1.53 223 .185 .351
Setting (II) 158 AdaLasso 1.30 918 .165 .646 1.83
SCAD .382 .262 .058 .070 .545
Lasso 2.38 1.57 .890 .220 .523
308 AdaLasso 2.48 2.48 1.62 2.26 2.43
SCAD 2.13 1.70 .387 409 1.05
Lasso 3.04 2.46 .149 .246 .324
n =400 108 AdaLasso 1.78 1.37 .063 .250 .259
SCAD .315 275 .036 .071 .056
Lasso 3.06 2.46 .216 .270 .351
Setting (III) 188 AdaLasso 1.81 1.41 228 .524 1.28
SCAD 471 424 .036 .071 .106
Lasso 3.17 2.48 .597 .331 448
358 AdaLasso 2.55 2.73 .544 4.75 3.28
scaD 2.49 2.36 .080 798 4.70
Table 2
Average specificity and sensitivity.
d, Method a=@,a) B, B B,
sp SE sp SE sp SE 3 SE
Lasso .990 1.00 978 1.00 912 1.00 .947 .985
n =200 83 AdaLasso .986 .988 .952 .998 .896 .985 919 .948
SCAD .985 973 1.00 1.00 .998 1.00 993 .988
Lasso .993 1.00 .984 1.00 926 .998 949 .975
Setting (I) 128 AdaLasso .981 .970 .938 .988 .900 947 .929 .815
SCAD .985 .935 1.00 1.00 997 997 .987 .930
Lasso .995 .993 .987 .998 .932 .997 .953 .960
218 AdaLasso .986 935 914 .994 922 912 .950 .571
SCAD .990 .788 1.00 1.00 .996 995 .980 .763
Lasso .999 1.00 .999 1.00 977 1.00 .985 1.00
n =300 93 AdaLasso .999 1.00 .986 1.00 .955 .998 .938 .995
SCAD .999 1.00 1.00 1.00 1.00 1.00 999 1.00
Lasso .999 1.00 .998 1.00 .985 1.00 .985 1.00
Setting (II) 158 AdaLasso .999 1.00 957 .998 .924 .988 .932 .920
SCAD .999 .980 .999 997 1.00 1.00 .995 962
Lasso .999 1.00 .999 967 .985 1.00 .979 997
308 AdaLasso .997 922 .899 942 .932 .844 953 .370
SCAD .903 .997 .998 977 .993 .984 969 .585
Lasso .999 1962 997 1.00 .988 1.00 .994 1.00
n =400 108 AdaLasso 1.00 .980 .994 1.00 973 997 .966 1.00
SCAD .999 .982 1.00 1.00 1.00 1.00 1.00 1.00
Lasso 1.00 .963 .998 1.00 992 1.00 995 1.00
Setting (III) 188 AdaLasso 1.00 .987 .980 1.00 942 997 .960 .986
SCAD 1.00 942 1.00 1.00 1.00 1.00 1.00 .998
Lasso 1.00 .943 1.00 .990 .992 1.00 .993 .998
358 AdaLasso .999 .908 .952 .994 929 911 .968 497
SCAD 962 977 1.00 .999 .998 972 .980 .699
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Table 3
Order selection based on BIC: K =3 is the correct mixture order.
d, Method K
1 2 3 4 5
Lasso .000 .445 .515 .035 .005
n =200 83 AdaLasso .005 .120 .675 .155 .045
SCAD .000 115 .755 .120 .010
Lasso .000 435 .520 .035 .010
Setting (I) 128 AdaLasso .010 .020 .695 .200 .075
SCAD .005 115 .750 .130 .000
Lasso .005 .270 .600 125 .000
218 AdaLasso 115 .095 .560 .170 .060
SCAD .040 .055 .765 .140 .000
Lasso .000 .000 .950 .040 .010
n =300 93 AdaLasso .000 .010 .855 110 .025
SCAD .000 .000 .940 .040 .020
Lasso .000 .035 710 .100 .155
Setting (II) 158 AdaLasso .000 .055 .700 .100 .145
SCAD .005 .165 .480 .195 155
Lasso .000 .050 .720 .185 .045
308 AdaLasso .090 .260 .200 .225 .225
SCAD .060 475 .245 .190 .030
Lasso .000 .020 .960 .015 .005
n =400 108 AdaLasso .000 .005 .900 .085 .010
SCAD .000 .000 975 .010 .015
Lasso .000 .150 .780 .025 .045
Setting (IIT) 188 AdaLasso .000 .100 .650 .180 .070
SCAD .000 .075 .660 .180 .085
Lasso .000 .220 455 .285 .040
358 AdaLasso .015 .070 .330 .325 .260
SCAD .005 .145 .300 .390 .160
Table 4

List of the variables in the real data example (Heinz et al., 2003).

Covariates Description

Skeletal measurements:

X Biacromial diameter (see Fig. 1)

X, Biiliac diameter, or “pelvic breadth” (see Fig. 1)

X3 Bitrochanteric diameter (see Fig. 1)

X4 Chest depth between spine and sternum at nipple level, mid-expiration
Xs Chest diameter at nipple level, mid-expiration

Xg Elbow diameter, sum of two elbows

X4 Wrist diameter, sum of two wrists

Xg Knee diameter, sum of two knees

Xg Ankle diameter, sum of two ankles

Girth measurements:

X10 Shoulder girth over deltoid muscles
X1 Chest girth, nipple line in males and just above breast tissue in females, mid-expiration
Xin Waist girth, narrowest part of torso below the rib cage, average of contracted and relaxed position
X13 Navel (or “Abdominal”) girth at umbilicus and iliac crest, iliac crest as a landmark
X1 Hip girth at level of bitrochanteric diameter
X5 Thigh girth below gluteal fold, average of right and left girths
X6 Bicep girth, flexed, average of right and left girths
X1 Forearm girth, extended, palm up, average of right and left girths
X3 Knee girth over patella, slightly flexed position, average of right and left girths
X9 Calf maximum girth, average of right and left girths
X0 Ankle minimum girth, average of right and left girths
Xa; Wrist minimum girth, average of right and left girths
Other measurements:
X Age (years)
X3 Height (cm)
Xo4 Sex (male = 1, female = 0)
y Weight (kg)
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Fig. 2. (a) Histogram of the weight; (b)-(d) Posterior probabilities of observations belonging to each of the three groups represented by the fitted mor model.
The blue vertical line indicates the average weight within each group. The red line shows probability value 0.5. (For interpretation of the references to color
in this figure legend, the reader is referred to the web version of this article.)
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Fig. 3. Boxplots of the weights of the three identified groups.

Appendix D. Supplementary data
Supplementary material related to this article can be found online at https://doi.org/10.1016/j.jspi.2024.106250.
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1 Regularity Conditions

Let f(v;8) be the joint density function of V' = (x,Y), with the parameter space 8 € @. Note that
the conditional density function of Y given @ follows the MOE model (1). In the regularity conditions
that follow we write @ = (¢1,%2,- -+ ,1q4, ), where d,, is the total number of parameters in the model.
The expected value Ej is with respect to the true distribution of V' with the corresponding parameter

of interest 6.

Ry : The density f(v;0) has common support in v for all 8 € ©, and f(v; ) is identifiable with

respect to 6.

Rs : There exists an open subset ®* C © containing the true parameter 6y such that for almost all

v, f(v;0) admits third partial derivatives with respect to 8 € @*.

Rs: For all j,l=1,2,---,d,, the first and second derivatives of f(v;@) satisfy:
Eo{a log f(v; )

oY; 0=6, }
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0
{8% log f(v; O)awl log f(v;8)

0=0, }

”_, 0
I S

R, : The Fisher information matrix is finite and positive definite at 8 = 6:

1,0 = 5 (D 1on 10:0)) (o s0:0)) )

and it has finite eigenvalues 0 < m < pmin{Zn(0)} < Pmaz{Zn(0)} < M < oo, for some finite
constant m and M. Furthermore, for j,l =1,2,--- ,d,, and for all & € ®* in a neighborhood
of 90,

92 2 dlog f(v:0) dlog f(v;0) >
E{a%awlogf(vﬂ)} <M2,E0{ a0, 90, }<M3

for some finite constants My and Ms3.

Rs : There exists integrable functions B;(v), Bj(v) and Bj;,(v) (possibly depending on 6g), such
that ffooo Bjim(v) f(v;0p)dv < oo, and for all @ € ® in a neighborhood of 6y, we have

9’ f(v;0)
00y

23 log f(v;0)

of(v;0
o =B 500000

o; ‘SBj(v)’ ‘

‘ < lem(v)'

These are standard conditions that one adopts when studying the asymptotic properties of
the general M-estimators. R; is an identifiability condition on the true model which makes the
estimation problem of interest well-defined. Additionally, the common support condition facilitates
interchanging differentiation and integration operations on the density. Rs is a smoothness condition
on the density required for asymptotic analyses while R3 guarantees the asymptotic existence of the
MPLESs of the model parameters. R4 posits the finiteness of the Fisher information while R5 allows

interchanging of the expectation and the limits due to the dominant convergence theorem.

2 Proofs

Proof of Theorem 1. Let 6, = /2*(1 + a,). It suffices to show that for any € > 0, there exists a

large constant C, such that

lim P{ sup L,(0¢+ d,u) < L,(0p)}>1—c¢.

OO lull2=C.



This implies that for large n, with probability at least 1 — ¢, there is a local maximizer in {00 +
onpu; |ulle < Ce}, say 6., that satisfies ||§n — 0oll2 = Op(9,,). We proceed as follows.

Using the penalized log-likelihood in (3) of the main manuscript, denote the difference,

Dy(u) = Lyp(6g+ 6pu)— Ly(60)

= [ln(eo + (5nu) — ln(e())] - [Rn(eo + (5nu) — Rn<90)] (Al)
By the definition of the penalty R,(0) in (5) of the main manuscript, and Condition Cy that
7nn(o; )\n) = Tn(o; )‘:L) =0

K spk

RufO0 ) ~ Ra(00) 2 33 (a6 + i)~ v o) |

k=1j=1

sk K—1 1/2 K-1 1/2
3 L el o] o - Xa] o)
j=1 k=1
K—-1 s}, 7*
+zz{ (ol + 0,015 = ]| = Danl) + Dian(u) + D).
=17

where uy; and v; are all the elements of the vector w which is partitioned according to the K

experts and the K — 1 gating networks. Thus, by (A.1),

Dn( ) [l (90 + 5nu _l ZDln Dln ZDln (A2)

Next, we assess the limiting behaviour of the differences Dy, (u),l =1,2,3,4, as n — co. By Taylor’s

expansion,

2 3 ' *
Din(u) = 8,[1,(00)]) Tu + % [uT1(B0)u] + %2 [uT Xalbnly)y

= dy 1n(w) + di2n(uw) + di 30 (u), (A.3)

where 6}, lies between 6y and 0 + J,u.

By the regularity conditions Ri-Rs, I],(60) = Op(\/npn). Thus,

|d1,1n (w)] < Op(v/pn)dnlullz = Op(ndy) |ul2. (A.4)



For d; 2,(u) we have that, by the regularity conditions R3 and R4, Eo(l),(60))/n = —Z,,(6p). On
the other hand, since p2/y/n — 0, by applying the Cauchy-Schwartz inequality we have that

117.(60) /n — E(1(60)) /nll2 = 0p(1/pn). Thus,

dyon(u) = "2 uT{;weo) LR (6y)) - znwo)}u

= — "0 [T T, (B0)ul(1 + 0p(1)). (A.5)

Regarding dj 3, by condition R5, and applying the Cauchy-Schwartz inequality, we have

53 Bl ( 33 log f(vn; 6%)
dy 3n(uw)| = —” w| = 2 ) g
s Z awjawkaw o %2 000
n n 1/2
Z{Z 2 } Jull = Oylo?6) 5 ul}
7.k,
On the other hand, piﬂén = %(l—l—an) Thus, since p2 //n — 0, and by condition Cs, a,, = o(p_l/g),
we have
d1,3n(w) = 0p(nd;)|[ulf3. (A.6)

In summary, by the order assessments in (A.17)-(A.6), and since by Condition Ry the information

matrix Z,(6y) is positive definite, for large n, from (A.16) we have that

n 2
Dip(u) = —% [ Z,(80)u](1 4 0y(1)). (A7)

Using the second-order Taylor’s expansion, for Da,(u) and Dy, (u), we also have

K snk
Do (u zz{ AT 5 W SR I 17 B\ >}
k=1 j=1
K—-1 sj,
Din(u) = 3 Z{T uams + 2Tnagyk]}
k=1 j=1

By Condition Cq, we have b, = o(1). Thus,

K
[Don(w)] < Kndy[ulls + 5 nénbnluls = Kndyuls + o(ndy) ul3 (A.8)



By Condition Cq,
| Dan ()] < o(nd})[[ull2 + o(ndy) || ul/3. (A.9)

To assess the order of D3, (u), which involves the grouping penalty, in what follows we also use

the second-order Taylor’s expansion.

K—-1 5; 5n 2
Dap(u) =" la? Hj r((lell2; A7) v
k=1 j=1
K-1 s, 2 20
n 52 Onags
+ { Hao B H;O ﬁg} 7";1(”0‘0]H2>)\2) Vl%j
k=1 j=1 j 12
K—1 sj, 52 zo K—1 s} 5200 ko‘l
n n
+ o UHJQ nlleSllz ) v = >3 HaJH Lo (ledllas A%) vagmy
=1 j=1 1%jlI2 k£l j=1 2
K-1 sp 520 2 ?
n
+ H OJHQJ Tn(HaOJH%A:L) VkjiVij
k#l j=1
= d31n(u) + dson(w) + d3 30 (w) + d3 an(u) + ds 50 (u).
We now assess the order the terms d3 jn(u),j = 1,---,5. By the Cauchy-Schwarz inequality,
sn ,K-1 1/2
(0] < b lls| 3 (%)
J=1 k=1

< Vi 2 an|ulla < néllulla.

By Conditions C; and Cs,

K-1 s;,

(5
k=1 j=1
n5Z 2 2 2
< — x —|lul|5 = o(ndz)||u
mlﬂjeA; H(X%HQ \/ﬁ” ||2 ( n)” ||2
|33 (w)| < nd72 X by X [lull5 = o(ndy)||ull3
n(52
dsan(u)| < u nd2)||ul?
daan(w)] < Lo x il = o) ul

|ds,5n (w)] < 03 % by % |[ul|3 = o(ndy)||ul3.



The above order assessments imply that
| Dy ()| < ndy||ull2 + o(ndy)||ul3. (A.10)

Thus, by the order assessments in (A.7)-(A.10), and since by the regularity condition R4, the matrix

Z,(09) is positive definite, we have that
Lo T
—inénu Z,(60)u

as a negative quantity, is the sole leading term on the right hand side of the inequality in (A.2).

Thus, for large n, D,(u) < 0, in probability, as n — oo, and this completes the proof. #

The result of Lemma 1 below is used to prove Part (i) of Theorem 2.

Lemma 1. Consider the partitioning @ = (01, 02), where Oy corresponds to all the zero regression
coefficients. Under the conditions of Theorem 2, for any Oy in the neighbourhood ||@ — Oqll2 =

Op(\/pn/n), with probability tending to one, as n — oo, we have
L,((01,02)) < L,((61,0)). (A.11)

Proof of Lemma 1. By the definition of the penalized likelihood in (3) of the main manuscript,

we have that

Ln((61,02)) = Ln((61,0)) = [In((61,62)) — 1n((61,0))] — [Rn((61,02)) — Rn((61,0))].  (A.12)

By the mean value theorem,

(01, 02)) — 1,((0,,0)) = [al"“"’l’ ”} 0,

00
K Pn K—-1 pn
017 aln((alag))
ZZ Doy Y Slntl
k=1 j>s k=1 j>s%, ki
& o1,,((6
. .. . . 17
(For simplicity in notation) Z )

81,!)]



where £ is between 0 and 62, [|€]2 < [|82]l2 = O(\/pn/n), and dim(02) = dp = S0 (P — sn1) +
K l(pn — s¥.), i.e., the total number of potential zero regression coefficients in the model. Note
that in the above notation, ¥; could be any of the regression parameters fj; or oy;.

An order assessment of the partial derivatives appeared in the above expression is required. By

the triangle inequality, for each j,

(A.13)

9ln(61,8) aln(o?,o)‘ - ‘8ln(01,§) B azn(ol,o)‘ ‘azn(ol,o) _ 01u(6Y,0)
O oy | T oYy N, N, o |

By a second-order Taylor’s expansion, for any j =1,2,--- ,d,,

d
9,(61,0)  9l,,(601,0) n(001,0) 0
2%; 59; Z awlaw] x W= vi)

40 d
& Pl 0 0 }
Zl hz 8wh8¢l8¢ (wl ¢l )(¢h wh)

= (4)+(B)

where £* is between 67 and 6¢;, and d{ = dim(0p1). Each of the terms (A) and (B) are studied

below. For (A) we have,

&0 0
Zn 0%1,(61,0) E[Wln(é’?,o)}} 0L\ E{a%n(o?,O)] 0
A) = o\VHL YY)  p| Y\ ) . 0°1,(61,0) B
W 1:1{ Y DP9y W le_; 00 (W =41)

= (A)1+ (A)2

By the definition of the information matrix Z,(6p) in Ry,

&
9%1,,(0Y, )}
z; [ 010 ~ 1) _nz 31(80) (w1 = 1)



where 1;(89) is jl-th element of the matrix 7, (o). By the Cauchy-Schwarz inequality,

dO
" (921,,(6°,0 921,(6°,0)1\ 2 /2
= {8 (i T 1) | 10t

=1
1/2
|<n<§j leo) 161 — 69

By the regularity condition R4 on the information matrix,

[(A)1] < Op(v/npn) x O(Vpn/n) = (A)1 = Op(v/npn)
[(A)2] <nx O1) x O(Vpn/n) = (A)2 = O(\/npy)-

On the other hand, by the condition Rj, and the Cauchy-Schwarz inequality
‘(B)| < Op(npn) X O(pn/n) = Op(pgz) = (B) = Op(\/ npn)-

Thus, by putting together the order assessments of (A) and (B), we have

— = O,(/npn).
0, 0, p(v/7Pn)
By a similar argument, we also have
ol (01, 0l, (01,0
(61,) (6,,0) = Op(/pn)-

O
Also, by the regularity conditions Ry-Rs, 01,(89,0)/0v; = O,(,/npy). Therefore, by (A.13),

aln(el)é) _
87% = Op(\/1py).

Using this fact, the difference in the log-likelihood can then be written as,

12((61,82)) — 1,((61,0) Z Z Op(v/1Pn |ﬁkg|+2 Z O (/)i

k=1 j=spr+1 k=1 j=s:+1



On the other hand,

K Pn Pn
R, ((61,62) — Ro((01,0) =Y > rn(Brji M) + Y mnlllergillas An)
k=1j>snk j>sh
* K—-1 pn
+ ?n Z ‘Oékj’2.
k=1 j=si+1

Thus, by using the above two differences, we arrive at

K Pn
La((61,02) — L((61,0) =3 3 {opW n>mkj\—rn</3kj;An>}

k=1 j=spr+1
K—-1 pn D

+ 3 % {outvamlas - 52 o]
k=1 j=si+1
Pn

=3 (el L),
j>s¥

By the regularity condition C; on the ridge parameter 7,7, we have that %’t, / %" = o(y/npy). Hence,

L, ((61,62)) — Ln((61,0) Z Z { VDR | Bj| — (ﬁkj;An)}

k=1 j=sn+1
K-1
s { Vi) S las] — ra(fleuglla; A >}.
Jj=st+1 k=1

By the Cauchy-Schwarz inequality, ZkK:_ll lag;| = |||l £ VK =1 x |Jaj]|2. Also, by condition Cs,

for ay; and Bi; in the shrinkage neighbourhood of zero,

* Ui
(ki ) = 1< B s alleegllos M) = < leeglle > 2 s

such that limy,—e0 75/ \/NPn = 00, which implies that the two double sums in the above are negative.
Thus, with probability tending to one, L, ((61,02)) — L,((61,0)) < 0, as n — oo, as required in
(A.11). This completes the proof. &

Proof of Theorem 2.

Part (i). (Sparsity). It suffices to show that for any 8 = (61,02) in the neighbourhood



16 — 00||2 = O(y/pn/n), with probability tending to one,
Ly ((61,62)) < Ly(611,0),
where 6, is the maximizer of L,((61,0)). To show this, we have that
Ly((61,02)) = Ln(61,0) = [Ln((61,02)) = Ln(61,0)] = [Ln((61,0)) = Ly (81, 0)].

By Lemma 1 the first difference is negative, and by the definition of /e\m the second difference is also
negative, for large n. This completes the proof.

Part (ii). (Asymptotic normality). Given the result in Part (i), here we work with the penalized
log-likelihood function L, ((€1,0)) which is considered as a function of 6, only. Thus, for simplicity
in notation we write L,(601). By Theorem 2, there exists a \/W—consistent local maximizer of
L,(04), say @Ll, such that

L (Br1) =11, (6m1) — R, (B1) =0,

where L'(+),1!(-) and R,,(-) are the partial derivatives of the L, (61),1,(601) and R, (01) with respect
to 61. By a first-order Taylor’s expansion,

[1,(69) — R, (69)] + [1;/(67) — Ry, (67)](B1 — 69) = 0,

where 07 is between 89 and 6,,;. The above expression can be re-written as

I (6
+ Dy (601,0%) = — n( 01), (A.14)

n

Tll{E{lZ(em)} - RZ(901)}(5TL1 —0p1) — R/H;OM)

where

Dy, (601,07) = ;L{UZ(WI) — E{l;(001)}] — [R,(07) — RZ(BOl)]}(ﬁm — 6o1).

10



In what follows we first show that D,,(8¢1,07) = 0,(n~1/2). Note that

D000 = {L1(6D) ~ 1(0)] + 12(00n) ~ EC(600)) ~ LIRL(6D) ~ RL(O0) |
% (8,1 — 601)

= (Bi+ Ey— E3) (0,1 — 601),

where E1, s and E3 represent the three differences inside the bracket in the above expression. We
have that

1By + B — B33 < 2| Exll3 + 2| Bl + 2|1 5|3

By the Condition Cy on the penalty,

1E3]|3 < All6] — o113 = Op(pn/n).

By the regularity condition R4, and the Chebyshev’s inequality,
PAIEN >y = P Liiow) - Lewenn | = £
2|l = o n(Oo1) = = LBty (Oor = o
2

= (P ) = o).

pn
E
en?

en?

IN

In(601) — E{l;(69)}

Thus || Es|| = op(z%n).
Also,

ZELZJ’

where Fy ;; are the elements of the matrix F. By using the mean value theorem on each F1 ;;, and

1
1118 = | 21200 - 60

the regularity Condition Rj on the third derivatives of the log-likelihood function, it can be seen

that E%w = O,(pn/n), and since p} /n — 0,

I3 = 3 B2 = 0,(5/) = on (= )

I

Therefore,

D2 < [|E1 + B> — Esl2 x |81 — 801l2 = 0p(1/pn) X Op(v/Pu /1),

11



which implies that D,,(8o1,07) = 0,(n~/2). Therefore, since Z,,(801) = —E{l"(69)}, from (A.14)

we have that

vn By 151/2(901){ [Zn(em) + p%(:m)} (01 — 001) + p%(:‘”)}

[7,(601)
NG

= By, T, "*(601) x +op(1) = Z Whi + 0p(1),
i=1

where W,; = n~V2B,, T, L 2(001)[810g f(v456001)/001] are independent and identically distributed
random vectors. The Lindeberg-Feller central limit theorem will be used to find the asymptotic

distribution of >"7" | Wy;. For any € > 0,

D E{IWail PI(Waill > )} = nE{[War |PI([Wasll > €)}
=1

IN

n{E([Wr |*)P(|Waall > €)}2.

By the Chebyshev’s inequality, Conditions R3-Ry, and that B, B, — B, for a positive definite
matrix B, using a similar argument as in Fan and Peng (2004), we have

1
n

Pl >0 <0(1) . Bl <o)

Thus,

> B(wilen(wil > 0y = o(%) o 1) }1/2 = o(1).

i=1
Also,
Z Cov(W;) =n Cov(Wy) = B,B,) — B as n — oco.
=1

By the Lindeberg-Feller central limit theorem the result in Part (ii) follows. &

Proof of Theorem 3. The logic of the proof of this theorem is similar to the one of Theorem
1. It, however, requires a detailed order assessment of all the terms in Taylor’s expansion which
makes the proof much more complex. To simplify the already lengthy proof of this theorem, we
assume that the dispersion parameters are known and we write h(y; ni(x), o) = h(y; ni(x)), where

nk(x) = Box + :I:T,Bk. Thus, the unknown parameters of the model are the regression parameters

12



By, for k=1,2,--- | K, and ay, for k =1,2,--- , K — 1, including intercepts. Otherwise, the order
assessments of the first, second, and third partial derivatives of the log-likelihood with respect to ¢
follow the same order assessment with respect to other parameters given below.

Let 6 = \/% (1 + ay). It suffices to show that for any € > 0, there exists a large constant C.
such that

lim P{ sup L,(0¢+du)<L,(0p)}>1—¢ (A.15)

OO ull2=Ce
This implies that for large n, with probability at least 1 — €, there is a local maximizer in {90 +
57u; |[ully < C.}, say 6, that satisfies [|6,, — g2 = O,(67).

We proceed as follows. Consider

Dp(u) = Ln(8o + 0,u) — Ln(60)
= [In(80 + 55u) — 1,(00)] — [Rn(B0 + 6;u) — R (60)]

= Diy(u) — Dy, (u), (A.16)

where Dj,(u) and Dj, (u) are the differences in the log-likelihood and the penalty functions,
respectively.

Our claim is that the difference D} (u) in (A.16) is negative, in probability, as n — oco. This
then verifies the probability statement of interest in (A.15), and that concludes the proof. The claim
is investigated by an order assessment of the two differences D7, (u) and D3, (u), in probability, as
n — oQ.

We first focus on the difference D7, (u). By the third-order Taylor’s expansion,

0’ 53 ol (6,
Di,(u) = 531 (00)] Tu+ 2 [uTlZ(Go)u] + [UTMU} u

where 0, lies between 6y and 6y + 6 u.

Each of the terms dj ;,(u),j = 1,2,3, in (A.17) are studied below. First, we focus on dj ;,,(u).

13



The elements of the gradient vector I],(0), for k=1,2,--- | K or K — 1 are,

Ol (6) _ Zn:gk(mi;a)h (yi3 e (1)) sz W (yss e (@:))

816k i=1 f(yuwl? ylank’( ))
Nn(0) < .
Tak = ;{wzk(a) gk(wzaa)}wu
where
W (yisne(:)) = Oh(ys mi(x:))/ Ok
wir(0) = gr(xi a)h(yime(x:)/ f(yi;2:,0) , k=1,--- | K.
Thus,
" g (x5 o)W (yi; i (x4)) T
Lan(®) =0, ZZ Fyi; xi, 00) Ti
k=1 1=1
K—-1 n
05 ) 0 [wik(B0) — gr(i; o))z v,
k=1 =1

where ui’s and vp’s are the subvector partitions of the master vector u. Now, for each k, consider

T T T T T T
T; W = Ty (UL T + Ty [1WkIT 5 Ty Vi =X, (Vk 1+ Xy 11V I (A.18)

such that: ||@; . 1]lo = Snk || iu,11]l0 = Pn — Snks [|Tip1rllo = skp, |Tiv1rllo = P — Sy, where || - o

represents the Lg-norm or equivalently the dimension of a subvector. Then,

K n
*n(u) = 8 ZZ ar( wz,ao "(yis e (4)) « (@], juss + @ srunr)
=1i=1 Fyis i, 60) 7 ’
K-1 n
+ 5:; Z{Wzk(ao) - gk}(wla ao)} X (mIV’IVkJ + m;ry’]]l/k-ylj)
k=1 i=1

=dj 11 () + df 1, 0(0) +di 1, 5(u) +d7 4, 4(0).

It is worth noting that the mixing probabilities g (x;; ) depend only on x; and the weights w;;(60o)
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depend on both (x;,y;). By using the double conditional expectation technique, it can be seen that

gk (i; o) ' (yi; me () _ , . AR
Eo{ K f(z(ji;wi,é’o) X mz} =0, EO([Wzk(OO) — gr(xi; )] ¥ %‘z) =0,

where Ej is the expectation with respect to the true joint density function of (x,Y). Since

$p = max{maxi<i<K Snk, Sy, }, we have that

|} 1,1 ()] < 6, ZO V1S |[uk 1|2 < 0,0p(y/nsy)

* * i *2 = Op(l)
|5 1n (W) < 83 Y Op(Vn) upralls = ndy?y N
k=1 k=1 "
K
*2 *
= nd, Zd1 1n,2,6 (Wk, 17)
k=1
K—1 K-1
|41 1n,3(w)] <07 ), Op(y/nsyy)l < 8,0p(vnsn) Y |
k=1 k=1
K-1 0,(1)
@ 1na()] €55 Y Op(VA)wisilh =:n622253‘:§§:fukazul
k=1 k=1 "
K
=n02 > di 1 a kW),
k=1
where || - ||; and || - |2 are the L;- and Lo-norms of a subvector, respectively.

Regarding dj ,,,(u) in (A.17), we have that

C o 08 N 1 [10%( 1 91 (60)
1an(w) = = {Zu [naﬁka@k} w2 u [n aﬁkaﬁl]u

k=1 k<l

=

-1 K-1
1.9%1,,( 1 021, (09)
+2
v [n 80%80%] Z [n daday ] Y

+[182%1,(60) 1 9%1,,(60)
Yk [n agkaak]”’“ +2) uf [n 98, 0cy ]"l}

k<l

_l’_

=

_l’_

-0 I

or

5*2

() = {Qﬂ)+Qﬂw+Qﬂw+de+de+de}

where Qj(u)’s represent the quadratic terms in the above expression. We now perform an order
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assessment of Q;(u),j=1,---,

1 0? In(
n aﬂka/@k

1 0?2 In(
n 8ﬁkaﬁl

182 n( 0) o

n Gakaak

19%1,(60)

n day 0oy

182171(90)
n 8Bk6ak

1 0?1, (
n 8Bl8ak

6. Note that,

I e e
- Lpecente ey e
% zn;{wz‘k(@o)(l — wik(00)) — gr(@i; ao)(1 — gr(i; ao))} z;x;
_% i}{“ik(eo)wil(%) — gk(@i; 00) gu (@33 ao))} zix] | k#I
= iiwik(é’o)(l - Wik(ao))m wiw]
S aentos ) )

We first focus on the first two terms. Note that

Q1(u

Q1(

On the other hand, using the inequality 2" y

u) + Q2(u

2 Z{i Z gr(xi; ) g (5 o)

k<l

ge(mi; )" (yi; me(i)) , 1 19
Z{ ZZ yz,ZL'Z,G) (ug i)
2 K
| B O

Thus, we have that

-3

[E;?i uy) E,S;(uk)]
k=1
. { ng i; o) gi(3; ) " (yi;m}g](c;)--)g(yg)m(wi)) (a:iTuzg)(miTUz)}
k<l i T,
3 gr(@s; ) (yi; g (4)) 2
— ZEkQ,i uk - Z{Z i y“w:o) i (U;ﬂfl)} .

s
Il

1

aia; <mY ", a2, for any a; € R,

W (yis ()W (yis mi(20)) 1 .
f2(yi; x4, 00) (uy @) (x; Ul)} <

2 K
] (ugmi)Q} =K B2 (u).
k=1

i=1

g (s o)W (yi; me ()
K Z{ Z[ F(yis %, 60)

=1
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This implies that

Z{ng @i o)l (i me(@i)) o _)}2 (140, ZE
80) U T; k.2 (ug).

yua:za

Hence,

Q ( +Q2 ZE]?i uk ZEkQ uk +OP(1)>'

For each k =1,2,--- | K, and using the partitioning (A.18) for ; and wy,

gk Ty 7a0 y s N\
EQl Z : s ;0) (@) (W i, + W Ti11)”
(3] 19

72916 m’uao ylank(:cl))

2 2
x; 0 U [Tiu,1)” + (W Liu,IT
yz, i 0) {( kI nu ) ( kII%iu )+

T T
Q(Uk,lmi,u,l)(uk,Hmi,U,H)} Ek i I(Uk) + E]gi[[(uk) + E/?iu[(uk)-

By the regularity conditions,

1B ()] < Op(n™2s,0) [ tll3 < Op(n™2s3) [l s 3
B 11 (w)| < Op(n™2) [lug 1|}

B2 ()| < Op(V/sui/m) luerlla X il < Op(v/sn/n) llwill2 llw, il

Also, for each k =1,2,--- , K, and using the partitioning (A.18) for x; and uy,

n e / .. €T; 2
E3w) = 1 3 | SR WO g

— f(yi; i, 0p)
2
T M (25
Z[gk 5 00 ) g 1))] {(u;ﬂfi,u,l)Q+2(’“;1%@,1)(ugnﬂ%,u,n)}
ylamlaeo) ’ ’ ’

= El?é](uk) + E}?%II(uk)
By the regularity conditions and s2 /y/n — 0, there exists a constant C' > 0 such that

B 1(ur) > C{1+ 0p(1)} x [y s13

B2 1 (ur) < Op(v/sar) % g gll2lur, il < Op(v5m) % [l rll2 e, rrlr-

17



For Q3(u), we have that

K-1 n
Qs(u) = {; 3 [wmwo)(l ~ wik(80)) — g (e o) (1 — gl ao>>} <uzmi>2}
k=1 =1
K-1 n n
= Y {030 fein(60) — i) | (ol = S [w(60) ~ st a0)| (o]0
k=1 =1 =1
el o T 2% . . P T2
= - > lwik(80) — gr(@s; o)l vy, ) - > gr(@i; @) wir(80) — gr(@s; o)) (v =)
k=1 =1 =1
1< 2
L5 |wi(00) - gulwis a0 | ()2
n;[ k(0o 9k 0] k }
K-1
= Y { B2 - B0 - 8000}
k=1

Also,

Qutw) = -2 {13 walOu)en(Bn) — gn(ois an)n(as ao)| (i) o 1) |

=1

23 [on@is ) wuB0) ~ i 00)| 0w @ v |

=1

g1 (@ o) (win (o) —gk<mi;ao>>] wlw) (@] Vl)}

(wis(80) — gi(as; o) (wu(60) — (s ao>>] (] )] w)}

- Z{—E,gil(uk, v) — B2y (v, v) — B2t (v, ul)}.

It is seen that

Qs(u) + Qu(w) = Y [EZ (vi) — BZ(wi)] = D _[EZ (Ve vi) + Bty (e, 1))

k=1 k<l
1 n K-1 2

- Z { [wik(00) — gr(@i; aO)](a:iTVk)} :
" =1 k=1

We also have that
K-1 1 n K-1
> Eliawiv) <K — 2 _lwin(8o) ge(xis )2z vi)? = K> EZ (),

sy

k<l k=1 k=1

~

18



which implies that

1 n K-1 2 K-1
nZ{ Z[wzk(eo) —gk(azi;ao)](a:iTl/k)} 1+O ZE 3
i=1 ~ k=1 k=1
Hence,
K—-1
Qs(w) + Qu(u — B wi)] = Y _[BZ wrvi) + Bt (vi, 1)
k::1 k<l
K—-1
1+0,(1) ) E
k=1

For each k =1,2,--- | K — 1, and using the partitioning (A.18) for x; and vy,

1 n
EZi(vy) = - > [wik(eo — gi(®i; oo } Vi1 Tial V@i 1)
n
= lz wlk(eo gk mlua() Vk ]:BZVI + (V]III{BZ'V[[)Q—F
mn i—1 9 "
T T
2Wp 1w, 1) Vg, wafl)} E 1r(ve) + Ek 111(Vk) "’Elgiln(’/k)'

Similarly, for E,?g(l/k),

1 n
B2 we) = =3 aulas o) i (00) — gu(zi )| (oL + v riar?
1
= > gk(@i; a) [wik(oo) — gr(@s; ao)] {(vl;wi,u,z)z + (Vi i)+
i=1

T T
Q(Vk,ff’?i,u,l)(Vk,nmi,v,ll)} Ek 5 r(Vk) + Ei?,g,n(’/k) + Elgg,ln(’/k’)

By the regularity conditions, we have the bounds

B2 i)l < Op(n™2s1p) vnall3 < Op(n™2s0) (w3

B2 1 (wi)] < Op(n™ ) [lvirl}

|E1?,;,[11(Vk)| < Op(\/ S/ M)

for j =1,2.

< Op(V/sn/n)

19



On the other hand, for each k =1,2,--- | K — 1,

n

1 2
Ei?,:?%(”k) = > [Wik(eo) — gr(@; ao)} (v xi)?

=1

1o 2
= IS en00) - gutaizan)| e

n = {[ k\Bo) — Gk 0 ] k

+ T 1 ¢ T N\2
~ B |(wix(60) ~ (@i 00 wf @] |+ 53 |Var, (n(60)] (oL
=1

= EE?,J(W) + Eﬁ%,u(vk),

where Ej,, and Varg,, are the conditional mean and variance, respectively, under the true

conditional MOE density function f(y;;x;, 6o).

By using the partitioning in (A.18) we have that

n

EZ (vy) = 711; { [wik(G’o) — g3 ao)] 2 — Eoja, [wik(eo) — gr(T3; ao)] 2}

X {(V;sz',u,l)Q + Wi i)’ + 2(1/;,1%141)(V;I,umi,u,n)}

= Eigg,m(’/k) + Eg,gy[,g(”k) + Eigg,l,za(’/k)

such that by the regularity conditions we have:

2
2

B )] < Op(n™Psi) vrall3 < Op(ns0) vis

B 5w < 0p(n™Y?) i}

B2 15wl < Op(y/ st /n) wnillz X vl < Op(vsu/n) [vpille  lvgrs.

On the other hand,

n

SEES

B2 (v) = [Varom <wik<eo>>] WL i@int + VL1 Tinir)?

i=1

vV
S|

[Varom <wik<eo>>] {(uz,fwi,y,zﬁ T 2<u2,1wi,u,z><v£,sz-,V,n>}

=1

= Eins%,II,l (Vi) + Eigg,n,z(”k)

)
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By the regularity conditions and s2/y/n — 0, there exists a constant C' > 0 such that

E,?,;H,l(uk) > C(1+ 0p(1))

|E1?,§,n,2('/k)| < Op(V/s31) < Op(V/3n) x I sll2 Wk, 11l1-

Also, by using the partitioning (A.18) for x;, vy and v;, we have
2 n
B8 ) = 2 3 s 0o) nl0n) — (e )
i=1
X (VkT,IfBi,VJ + VkT,H‘Bi,V,II)(VZ]ﬂ%,u,I + V;:[]mi,y,ll)

= B2 wknvnn) + B Wk vinn) + B Wk v

+ El?,?,l,[v(’/k,lh Vl,[)-

A similar expansion holds for EE?2(V]€, v;). By the regularity conditions, for j = 1,2, we have the

bounds

B2 ks vin)] < Op(n 257 < 0,(n"Y2s,) |wrrlla % lvisl

E& 1 wiarve)| < 0p(n ™) Jvirlh < vl
|E1§z4,j,111(’/k,17’/l,11)| < Op(\/s5i/ 1) Wk tll2 X (vl < Op(\/3n/0) |Wrrll2 % |virlh
B v e i) < Op(/st/n) wkarllz  [viill < Op(Vsn/n) vk illz % vl

Now we study the fifth and sixth quantities.

By the Cauchy-Schwartz inequality, and the fact that 0 < w;(6¢) < 1, we have

o (R O

i=1 i=1

R e R LR R

k<l =1 =1
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Thus,

n 1/2
@stw)] < 3 2w L Y-l e?)
’ 1Z:1n 1/2
st <23 B {1 Y e
k<l i=1

By the boundedness assumption of the design matrix, the above inequalities imply that

ZEkguk 5 ZEkQ uk

The order assessment of the third term in (A.17) is given below. We have that

§ né3 (1 ol T
d1,3n(u) = 6 [n Ta(a)u} u
5*3 Pn

Z Z Q]lm Li, Yis n) [(xijuj)(wilul)(mimum)]y
7.0, m i=1
where Q jim (x4, yi; én) are the third derivatives of the log-likelihood function with respect to the
elements of all the parameters (3, a)’s.
By partitioning the covariates corresponding to the non-zero and zero effects in both the experts

and gating parameters, and also by the regularity conditions and the boundedness of the covariates
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we have that,

Mx

0 g ()] < {ca)n6:37ﬁf sl + 0, Om&6>uuk11n1}

+
N?r

*3/2 *
{ca) (na:3s"/ HukJH§+—c%xn6;%ukazu%}

k‘

=1
K

K
ﬂZ%fwwwﬁ+Z%mwwm

k=1 k=1

K-1 K-1
£ 3 O NeAle:

k=1 k=1

| /\

The other term to be assessed in (A.16) is the difference D3, (u) which is based on the penalty

function 7,(+). By using the fact that r,(-) is non-negative and also r,,(0; A\px) = 7 (0; A%) = 0, we

have that

D3, (u) = Rn (00 + 0,u) — R (6o)

K snk K Pn

> Z Z{rn(ﬁ]g] + 5;;Ul~cj; )\nk’) - Tn(ﬁl?j? )\nk)} + Z Z rn(d*
k=1j=1 k=1 j=spp+1
st K—-1 1/2 K-1 1/2

F X[ Tl +5?] - T et] o)
j=1 k=1 k=1

Pn o K—1 s,
£ 30 mlsle ) + 5 X Y-l + dmg? - o]
Jj=st+1 k=1 j=1
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Since §; — 0, by the regularity condition Cs on the penalty function r,(-), we have that

Tn((s;:ukja)\nk‘):nnXé:z‘ukj’ ; j:Snk+1, yPn 5 k:1,27 aK

* * * * ||VH1 . *
B0 A0) = o % Bl = x AL = s L
such that by Cs, limy, o0 7, /y/7Prn = 00. Therefore,
ndr? Nnllwr, 111 nér? &
D3y 0(u Zﬂn5 1l = 5 Tra Z N 1+ Z 2m,2,c (Wk,1T)
n an
Dn 2 K-—1 « K-1
« vl nd nllVk, 11l no
Dia(u) > > gl =y = = — N Dy k().
j=s5+1 K—-1 l+an =1 V'on 1+ an k=1

Also, by the second-order Taylor’s expansion, and Condition Cs,

K K
D1 () < 2 Z{ el + o(l)Huk,IH%} — g2 Z{D;n,l,lmk,f) ; Dzn,1,2<uk,z>}

k=1 k=1
K—1 K—1
D3, 5(w) <0 S { [virll2 + o(1)] 2} =no;2 Y {Dén,3,1<vk,f> + Dsn,3,2<vk,f>}
k=1 k=1
K-1 K-1
D3, 5(w) <né2 > {ou)nuk,fnz + o<1>|mu%} =52y {Dén,5,1<vk,f> - D;W@M)}.
k=1 k=1

At this point, we have the order assessment of all the terms involved in the difference D} (u) in
(A.16). The last step in our proof, that follows, is to identify the leading (or dominant) terms in
(A.16).

It can be seen that {Eg% (ug), E;?,i,u,l('/k)}v which are both positive quantities, dominate all

the quantities
(B0 ER 00 23, 0. B 1, ) B2 s )

EkQ,?,Q,I(Vk’J’ VD)5 A1 30 (Wk D)5 A1 30 3(Vi D)5 D1 2(Wk 1),

Dgn,&z('/k,l)» Dsn,m(’/k,l) }

On the other hand, the {Déna,k(ukﬂ)’ D;nA,k(Vk,II)} which are both positive quantities, domi-
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nate all the quantities A7 102k (wp,11), dT,ln,ﬁl,k(Vk,If)’
dT,:’,n,Q(Uk,H)a df,sn,4(Vk,II)a Egi,n(uk,fl)’ Egi,m(uk,n), Egé,n(uk)v Ei?,in(’/k)?

E;?,S,U(Vk% E;?,im('/k)a E;g%,m('/k), El?,;,[,Z(Vk)? E/gg,f,?,('/k)v El?,g,ng(”k)?

E,gilﬂ(l/k,fz, V1), E,gizn(vk,n, Vi), E;;Qf’lynj(’/k,[a Vi), E,gigﬂ[(l/k,[, viI1),

EkQ,?,l,IV(Vk:U? Vi), Eg?,g,fv(l/k,na Vi)

The remaining terms to be assessed are

{ ’;,m,l<u>,di,1n,3<u>,D;n,l,auk,z),D;n,g,m,n,Dzn,5,l<uk,z>}.

These terms are dominated by the positive quantities

{ B0, B8 10000}

or

{D;n,z,k(uk,H)v D;n747k(yk‘,11)}

depending on the sizes of the subvectors (wy r,vy ) and (wgrr,verr). If [Jug i < Ce/2 and

HVkJ]H1 < 06/2 then ”ukJH2 > 05/2 and HV}CJHQ > 05/2 which implies that {Egél( ) El?,g,ll,l(yk)}

are the dominant terms. If ||uy r7|[1 > Cc/2 and ||V 11][1 > Cc/2 then {D;R,Q,k(uk’ll)’ Dgn,4,k(’/k711)}
are the dominant terms.

In summary, in (A.16), the negative quantities —{Egé (ug), El?g I 1(Vk)} and _{Dgn,Z,k(ukJI)?

D3, 4k (Vi 1)} are the dominant terms, which implies that D} (u) < 0, in probability, as n — oc.
This completes the proof. &

The result of Lemma 2 below is used to prove Part(i) of Theorem 4. The Lemma shows that
for any 6 = (61, 602) in a ,/22-shrinkage neighbourhood of the truth 6y = (601, 0), the maximum of

the penalized log-likelihood L, (+) is achieved at the sparse point (61, 0).

Lemma 2. Consider the partitioning @ = (61, 63), where O3 is corresponding to all the zero regression

coefficients. Under the conditions of Theorem 4, for any @ in the neighbourhood ||@ — Oyl =
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Op(\/sn/n), with probability tending to one, as n — oo, we have

Ln((61,62)) < Ln((61,0)). (A.19)

Proof of Lemma 2. The general idea of the proof is similar to the one of Lemma 1. The order
assessments are, however, different. Thus we summarize our proof as follows. By the definition of

the penalized likelihood function in (6), we have that

Ln((01,02)) — Ln((61,0)) = [In((61,62)) — 1,((61,0))] — [Rn((61,62)) — R,((61,0))].  (A.20)

By the mean value theorem,

zn((91,02))—zn((01,0))=[al”(gg;;} Z Z [ 915))]%

k=1j=spr+1 6
K-1 Pn
n((61,€))
+ Z Z [((%ék A
k=1 j=s}, +1
(for simplicity in notation) Z [ 5)6; £ ))] s,
J=1 J

where £* is between 0 and 85, [|€*[|2 < [|82]2 = O(v/sn/n), and dim(02) = dp = S0 (pn — Sni) +
K 1
An order assessment of the partial derivatives appeared in the above expression is required. By

the triangle inequality, for each j,

Ow] 6% - a% 81% 81% 81@ ' '
Using a similar argument as in Lemma 1, we have
0l,(01,0)  91,(69,0)
— = O,(/NSnpn
o gy, Orlmenn)
0l,(01,€") 01,(01,0)
— = Op(v/n3nDn),
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and since 91,,(0%,0)/0v; = Op(\/n5,pn), thus

aln(ela 5)

b0 = On(VTsip). (A.22)

On the other hand,

K pn
Rn((01a02)) 017 Z Z Bk]a nk + Z Tn HagJHQa )

k=1j>sp J>s5

K— Pn
?nz Z |ak’]

k=1 j=sx+1

*

Thus, by using the above two differences, we arrive at

K

Ln((ah 02)) - Ln((elv 0)) = Z {Op(\/ nsnpn)’ﬁkj‘ - Tn(ﬁkﬁ Ank’)}
k=

+ Z {OP(\/nsnpn”akj‘ - 3 j; ‘ k]|}

= Y rlllegllzi A7),

j=shtl

By the regularity condition C; on the ridge parameter 7, we have = 2/ = o(\/ns,prn). Hence,

Ln((61,62)) — Ly ((61,0) Z Z{ V5nDn) | Brj| — (ﬂkj;xnw}

k=1 j=spr+1

+ 3 {ommmn X lawl - ez |
k=1

j=sit1

By the Cauchy-Schwarz inequality, S ' lagj| = [lajli £ VK —1x||ol2. Also, by condition

C3, for ay; and B; in the shrinkage neighbourhood of zero,

Tin

Tn(Brjs Ank) = 1n X [Brs| 5 ralllesllos Apg) = mn X [lajll2 = X el

such that limy,_co N /+/MSnpyn, = 00, which implies that the two double sums in the above are

negative. This completes the proof. &
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Proof of Theorem 4. We omit the proof since it is similar to the proof of Theorem 3 except
that we work with the M—consistent estimator ém. Note that here we work with the penalized
log-likelihood function L, (61) which is constructed based on the reduced model with the covariate
vectors of maximum dimension s,. The implication is that in the proof of Theorem 3 we replace p,

with s,, and then the results follow. &

28



	Estimation and group-feature selection in sparse mixture-of-experts with diverging number of parameters
	Introduction
	Mixture-of-experts (MOE) and their sparsity
	Simultaneous estimation and feature selection in sparse MOEs
	Large-sample study
	Dimension pn grows slowly with n
	Dimension pn is comparable to the sample size n

	Numerical algorithm
	Implementation details
	Simulation study
	Real data analysis
	Discussion
	Acknowledgments
	Examples of the penalty function rn
	Appendix A. Examples of the penalty function rn
	Regularity Conditions
	Appendix B. Regularity Conditions
	Tables and Figures
	Appendix C. Tables and Figures
	Supplementary data
	Appendix D. Supplementary data
	Supplementary data
	Appendix D. Supplementary data
	References


