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1 Exercise 4.1

Write the following problems (a) in terms of a probability distribution and (b) in terms of a graphical
model by drawing a (small) example of the corresponding factor graph.

(1) p-spin model

One model that is commonly studied in physics is the so-called Ising 3-spin model. The Hamil-
tonian of this model is written as

N
HU{SHL) == D JyrSiSiSk— > hiSi (1.1)
(ijk)eE i=1

where E is a given set of (unordered) triplets ¢ # j # k, J;;i is the interaction strength for the
triplet (ijk) € E, and h; is a magnetic field on spin 7. The spins are Ising, which in physics
means S; € {+1,—1}.

Solution:  Since the Hamiltonian is given, in this case the probability distribution is simply
given by the Boltzmann distribution:

N
P3(S =s) = ie_m{(s) = Heﬂhi&i H P Tiaksisisk (1.2)
= i=1 (ijk)eE

Note we have two flavours of factor nodes in this model: first, a local interaction term for each
spin variable s;, i € {1,---,N}; second, a three-body interaction term which couple triplets
(ijk) € E of spins. In the notation of the lectures:

gi(si) = eﬂhi5i7 f(ijk)(si7 5j,5k) = eBJiiksisisk (1.3)

Now let’s explicitly draw an example of factor graph. Consider for instance N = 6 spins and
the triplet set E = {(126), (234), (345), (456)}. Its factor graph is given by:




(2) Independent set problem

Independent set is a problem defined and studied in combinatorics and graph theory. Given a
(unweighted, undirected) graph G(V, E), an independent set S C V is defined as a subset of
nodes such that if ¢ € S then for all j € 9i we have j ¢ S. In other words in for all (ij) € E
only 7 or j can belong to the independent set.

(a) Write a probability distribution that is uniform over all independent sets on a given graph.

Solution: Let N = |V| denote the number of nodes in G. One way of parametrising a subset

of nodes S C V is to assign to every node i = 1,--- , N a binary variable:
1 ifieS
oS = s (1.4)
0 otherwise

which indicates whether node i belongs to S. Similarly, to every edge (ij) € E, define a function:

f(ij)(af,af) =1 ((UZS,UJS) # (1, 1)) . (1.5)

Or in words: f(;;) is one if at most one of the nodes i, j connected by the edge (ij) belong to S.
With these two definitions, we can characterise an independent subset S C V as:

S is independent & for all distinct i,75 € S, fup(oiso5) =1 (1.6)

Or in words: an independent set is such that none of the nodes belonging to it are connected
by an edge of the graph. For a given set of nodes o € {0,1}*" the uniform probability measure
over independent sets is given by:

Po) = 5 ] 1) # 1L 1) (17)
(ij)eE
where:

Zq = Z H I((o4,05) # (1,1)) = number of independent sets in G (1.8)
oc{0,1}N (ij)eE

As an example, consider the following graph G:

The factor graph associated with the independent set measure is given by:




(b) Write a probability distribution that gives a larger weight to larger independent sets, where
the size of an independent set is simply |S|.

Solution:  Note that the size of a set |S| can be expressed in terms of the variables of as:

N
S|=2 o} (1.9)
i=1

To assign a larger weight to independent sets which are larger, we just need to multiply our
density by any positive increasing function g(|S]):

1 N
59 (Z m-) [T T((sap) # (1) (1.10)

=1/ (ij)eE

P(o) =

For example, we can choose g(z) = e for h > 0 to get:

N
P(o) = = [[ " [] 1((s0y) # (1,1)) (1.11)
26 ;= (ij)€E

Note that this would introduce a local factor node to variable node in the factor graph.

Matching problem

Matching is another classical problem of graph theory. It is related to a dimer problem in
statistical physics. Given a (unweighted, undirected) graph G(V, E) a matching M C E is
defined as a subset of edges such that if (ij) € M then no other edge that contains node 7 or j
can be in M. In other words a matching is a subset of edges such that no two edges of the set
share a node.

(a) Write a probability distribution that is uniform over all matchings on a given graph.

Solution:  The construction of the factor graph for matching is very similar to the one for the
independent set, with the crucial difference that the variable nodes are the edges of G, instead of
the nodes. As before, we start by assigning a binary variable to each edge of G which identifies
whether it belongs or not to M:

1 if(ij)eM
S(ii) = 1.12
(i) { 0  otherwise ( )
Let N = |V|. As before, for every node i = 1,--- , N we assign a function which is zero if the
node is attached to two edges belonging to M:
fi ({saptico) =T D sap <1 (1.13)

j€di

Note that with this definition we allow for nodes to be unpaired. If we would like only perfect
matchings (i.e. when all eges are paired), we would impose equality. The uniform measure over
all matchings in G can therefore be written as:

N
1
P(s) = ?GHH > sup <1 (1.14)
i=1

j€di



where the partition function Z counts the total number of matching sets M in G. Note that
different from (2), s € RIZl. Note that the uniform measure assigns the same weight to large
matchings (i.e. when as many edges as possible are matched) and smaller matchings (e.g. when
only half of the edges are matched) . To illustrate the factor graph of the matching problem,
consider the same graph as in problem (2). The associated factor graph is given by:

(b) Write a probability distribution that that gives a larger weight to larger matchings, where

Solution:  As before, we can write the size of a matching set as a function of s:

M=) su (1.15)

(ij)eFR

Therefore, to assign a bigger weight to larger matchings, we just need to multiply the measure
by any positive increasing function g(|M|):

P(S)ZZLG > sap) H]I D sup <1 (1.16)

(ij)eE JjeOi

This is the softer way to encourage a perfect matching than to impose equality at the factor
function f;.

2 Exercise 4.2:

Show that the BP equations we derived in the lecture

X = ZHagf ) I ve (2.1)
bedj\a
a—1 1 o
rl’z)"ii> = Za*)i Z fa {S }jed(l H )(J‘> (22)
{g. }_]Ea(l\L ]6()(1\7

are stationarity conditions of the Bethe free entropy (f) under the constraint that both ) PIi =1

and Y. x4 =1 for all (ia) € E.



Recall that the Bethe free entropy is given by:

N M
log Z = ZlogZi + ZlogZ“ — ZlogZi“
i=1 a=1 (ia)

Solution:

N(I)Bethe =

=>aits) [ vt

a€di

‘= Z fa {51}168(1 HXHG

{siticoa i€da

Zm _ Z Xz~>a a—1

To show that the BP equations can be obtained as a stationary condition from the Bethe free entropy,

(2.3)

we need to show that the conditions:
0P
Bethe L 0 (2'4)

8(I)Bethe ! L0,
8 ]ﬁa - awa—m -

lead to the BP equations. First, note that since the messages are independent, we have
awa—}]
= 6ab5ija awbgn

(2.5)

= 6ab5ij

axg —a 8Xj —a
= O’
awbﬁz aXé?b

for any variable ¢, 5 € V and factor a,b € F nodes. Therefore, the derivative of the partition functions

with respect to the messages are given by:

YA 4
- :0, :519(5) H @ZJC_U
j—a CL‘U RN
6 Sj 811) ceaj\a
YA i a oz
m = dap Z fa ({sk}keaa\] H Xs; L awb—m =
X j {Sk}kESa\j zeaa\]
oz ' o0z

B S B = dabdij X5, °

a,

Therefore, taking the derivative of the Bethe free entropy with respect to X] =

aq)Bethe ((l) 1 1 Za _ 6 1 log Zja

= - Og
8Xj JCoxd” i
1
=24 > fasiheeony) T x5 - Zjai/)aﬂ (2.6)
{sk}reaa\j i€da\j

where in (a) we used the fact that only the ¢ and (ia) factors of the sum contribute. Setting this to
zero using the normalisation condition to show that Z77¢ = Z'*/Z® give us the update equation for

¢a—>j:

(2.7)

a 1 7 a
¢ = = Za—j Z Ja ({Sk}keaa\j H Xs; L
{sk}reoa\j i€da\j



Similarly, the derivative of the Bethe free entropy with respect to @Z)sja_ﬁ reads:

N a(I)Bethe (a) 1

J_ Jja
6¢a—>] awa—m IOgZ 8¢§Lj_>j IOgZ
1
Z] —9(s5) T v = ad (2.8)
cedj\a
j—a a,

Setting this to zero and using the normalisation condition for s, leads to the BP equation for XJ A

= St IT v 29
cE@j\a
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