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reconstructed mean and covariance. Finally, the parameters in the reconstructed results
are updated by an iterative estimation procedure. Results from numerical experiments
have demonstrated applicability and efficiency of the proposed method and presented
superiority over other reconstruction methods.
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1. Introduction

Complex networked systems widely exist in various fields of science and engineering [1-3] such as gene regulatory
networks [4], epidemic spreading networks [5], social interaction networks [6], transportation networks [7] and etc. An
accepted idea shared among different scientific communities is that to provide a comprehensive understanding of the
complex networked system, it is imperative to explore it as a whole rather than separate it into components [2,8]. Besides,
gaining full knowledge of underlying structures can provide valuable guidance to predict and control the behaviors of
networked systems [9]. However, a big challenge is that for various reasons, the physical link connections or patterns
of node-to-node interactions within networks such as neural network and protein network, are totally unknown or
unobservable often, but only limited time series data are available in practice [6,10], bringing obstacles for overall analysis
and exploration in a wide variety of fields. Thus, it is of both theoretical significance and practical value to uncover the
underlying structures of complex networked systems [9].
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As one of the central issues and fundamental inverse problem in complex networked system, data-based network
structure reconstruction plays an utmost significant role in interdisciplinary fields and attracts continuous interest, whose
goal is to uncover the underlying topological structure of networks based on measurement data [11-14]. In fact, network
structure reconstruction with very few available data is an important and challenging task, especially in the rigorous
environment of data measuring and sampling. Not only that, the strong coherence of sampling data and the influence of
strong noise mixed in practical systems are grave threats, leading to deterioration in network structure reconstruction
inevitably. So the reconstructed structure is of large deviation and lacks enough credibility, which makes it a knotty
problem in practice. Recent years have witnessed dramatic advances in the field of network structure reconstruction,
among of which are the famous compressed sensing-methods. For example, Shen et al. [5] developed a general theoretical
framework of reconstructing the complex propagation networks and identifying hidden sources via compressed sensing
theory. Wang et al. [6] proposed a compressed sensing-based framework for uncovering network topology network based
on evolutionary-game data. Li et al. [9] proposed a new method to recover topological structure of complex networks
by combining different orders of Taylor expansion and compressed sensing for a more common situation where the
basis functions of network node dynamics are unknown. Huang et al. [15] introduced a novel improvement technique
for network structure reconstruction in the framework of compressed sensing. Su et al. [16] presented a compressed
sensing-based approach to infer the existence and locations of hidden nodes in complex networks.

Although current research on compressed sensing-based network structure reconstruction has received considerable
attention, some neglected disadvantages still exist, which inevitably drag down the performance to some extent. Specif-
ically, in most compressed sensing-based reconstruction process, high measurement correlation exists in the solution
matrix in most kinds of dynamics and the reconstruction behaviors depend heavily on the model-based constraints,
e.g. restricted isometry property (RIP) [17] and the mutual coherence [18], leading to non-optimal local solutions in the
reconstruction process and undoubtedly weakening the reconstruction performance. In addition, due to the existence of
noise in the sampling measurement data or other unexpected factors, such as stochastic forces on physical systems and
noisy environments, pure point estimate of the reconstruction result is inevitably short of credibility, causing deviation
and less confidence of real results.

Sparse Bayesian learning, as one important family of Bayesian algorithms, was first proposed by Tipping [19] in the
context of relevance vector machine (RVM), which has received increasing attention in recent years due to its great
performance in many applications [20-23]. Recently, there has emerged a boom of research in the field of sparse Bayesian
learning. For example, Wipf and Rao [24] introduced sparse Bayesian learning to the signal processing problem for finding
sparse representations of signals from overcomplete dictionaries. Zhang et al. [25] proposed a block sparse Bayesian
learning framework to address the sparse signal recovery problem where temporal correlation exists in the solution matrix
and achieved superior signal recovery performance. Fang et al. [26] developed a sparse Bayesian learning method in the
scene of recovering block-sparse signals with unknown cluster patterns. To the best of our knowledge, few works have
studied the scenario of network structure reconstruction from the perspective of Bayesian and statistics. In the scene of
the inverse problem, a statistical model which takes the sparse signal, as well as the effect of noise into account at the
same time can make the best of the noise statistics model as prior information to deal with the strong coherence and high
noise level of the solution matrix. Besides, as this model does not require to solve the problem of obtaining a singular value
or eigenvalue [27], what we need to solve is a root-finding problem, which can get free from the model-based constraints
in the reconstruction behaviors and avoids deterioration in high noise level [28]. Therefore, the reconstruction results are
more applicable and general.

In this paper, we develop a new framework of sparse Bayesian learning for network structure reconstruction based
on evolutionary game data. More specifically, we first formulate the compressed sensing problem with sampling data
generated in networked prisoner’s dilemma. Then, with the assumption of Gaussian distribution for sampling noise,
the compressed sensing problem of inverting for the underlying topological structure of network is transformed into a
Bayesian linear-regression analysis with the constraint of natural sparsity of network. After that, a hierarchical prior model
is invoked for conjugated Bayesian inference. Finally, an iterative estimation procedure will be implemented for updating
unknown parameters, yielding reconstructed mean and covariance from the posterior distribution, wherein the mean
represents the point estimate of the reconstructed underlying topological structure and the covariance reflects the cred-
ibility of estimation. Numerical Results in the experiments demonstrate the applicability and efficiency of the proposed
method from aspects of data requirement, performance under different network scales and robustness against strong
noise. Furthermore, comparisons with some state-of-the-art network structure reconstruction algorithms, e.g., Lasso [7],
Basic Pursuit(BP) [29], Orthogonal Matching Pursuit(OMP) [30], Iterative Shrinkage-Thresholding Algorithm(ISTA) [31],
highlight the advantages of the proposed method and present superiority over other network structure reconstruction
methods with better reconstruction performance. The contributions of this paper includes: (a) Formulate the problem of
network topology reconstruction based on evolutionary game data as a Bayesian compressed sensing problem in the
framework of sparse Bayesian learning from the perspective of Bayesian and statistics; (b) Consider a more realistic
scenario of network structure reconstruction, where not only the point estimate of reconstruction result is provided,
but also the covariance is given as the inferring confidence.

The remainder of this paper is structured as follows. Section 2 introduces the mathematical model, including the
knowledge of networked prisoner’s dilemma, compressed sensing basis, and sparse Bayesian learning-based network
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structure reconstruction. Section 3 presents the numerical results and discussions. Finally, the conclusions and future
work are given in Section 4.

Notation

Throughout this paper, denote by AT the transpose of matrix A where T represents the symbol of transposition, and
by vec(-) : RM*N — RMN the function that vectorizes a matrix column-by-column. The diagonal entries of the diagonal
matrix A is denoted by diag(A). The function | x ||1, as referred to as the £; norm, returns the sum of the absolute value of
each element in vector x. Denote by v; the ith column of matrix V while v; the ith entry of v;. Besides, we use subscript
i=1,...,N to denote the ith entry of a vector with dimension of RV.

2. Mathematical model
2.1. Networked prisoner’s dilemma

The emergence of cooperation is a ubiquitous phenomenon in the real world, ranging from biological systems to
social systems [32,33]. Additionally, cooperation has played a key role in supporting the evolution of biological systems
at all levels of organizations, fascinating researchers from kinds of disciplines [34]. So far, as a well-known powerful
mathematical tool, evolutionary game theory has presented a competent framework for studying the evolution of
cooperation in communities of self-regarding agents and it has been extended to many related practical applications
[35-38]. Moreover, it has proved that cooperation can be conveniently formalized in the framework of evolutionary game
theory [39-42], wherein a lot of games have been developed as metaphors, such as the prisoner’s dilemma in particular.
Therefore, due to its wide applicability in describing various systems, evolutionary game dynamics is the best choice of
dynamics model in our problem, which will be used to generate time series for the following analysis.

As one of the most commonly employed games for investigating the widespread cooperative behaviors among
unrelated individuals, the prisoner’s dilemma has received considerable attention and motivated a flurry of researches
[34,43,44]. Generally, in a networked prisoner’s dilemma, both of two equivalent players in a mutual interaction have two
pure strategies (S) to adopt, called cooperation (C) or defection (D). For convenience, the strategy to cooperate or to defect
are denoted by S(C) = (1, 0)' and S(D) = (0, 1)T mathematically, where T represents the symbol of transposition. Each
player will interact with its opponents and then gain payoff from the interaction, which is determined by the strategies
of them and the payoff matrix, expressed by the following 2 x 2 matrix in agreement with four possibilities

Ppp = <¥ f;) (1

where the reward R represents the case of mutual cooperation whereas the punishment P for mutual defection. Rest of
the two possibilities occur if players follow different strategies, where the cooperator gets the “sucker’s” payoff S while
the defector receives the payoff T characterizing the temptation to defect, wherein the ranking of T > R > P > S and
2R > T+ S holdsand 1 < T < 2 keeps the essentials of the prisoner’s dilemma [45]. Without loss of generality, the
parameters of the payoff matrix are set toR = 1, T = 1.2, S = —0.15 and P = 0.04. It is worth noting that under
the constraints of game parameters, choosing a set of game parameters which contains both positive and negative value
can make time series data generated in the dynamics process more comprehensive and close to the practical data in real
systems. In addition, the game parameter setting in the payoff matrix will only affect the time series data generated,
but the conclusions can still be consistent with those in this paper as long as the constraints of game parameters are
guaranteed.

In networked prisoner’s dilemma, all nodes occupied by players will play games with their direct neighbors and gain
payoffs at each round. Summing over contributions from neighboring nodes leads to the total payoffs of the focal node.
Specifically, at round t, the total payoff of node i from the networked prisoner’s dilemma can be expressed as

Ui(t) = ) _ S/ (t) - Pep - Si(t) (2)
Jj€di
where §; represents the set of node i's neighbors meanwhile S;(t) and S;(t) denote the strategies of node i and j at round
t respectively. Afterwards, aiming to maximize the payoffs at the next round, all of self-centered players will consider
updating their strategies by referring to the payoffs of their own and their neighbors’ in the previous round according
to the strategy updating mechanism, such as the best-take-over rule, random-selection rule, Fermi rule, etc. Here, we
choose the most frequently used Fermi rule in this paper. To be concrete, player i will follow one of its neighbor’s strategy
randomly, denoted by S;(t) without loss of generality, with probability depending on the payoff difference U;(t) — Uj(t) at
the current round as
1

T 1+ exp [(UKD) — Ui(0))/xc]

where « characterizes the measure of stochastic uncertainties permitting irrational choices occasionally. Extreme case is
that the strategy of those who possess higher payoff is absolutely dominant in the strategy updating episode when x = 0.
However, if k=00, there leads to a completely random decision-making process regardless of the payoff difference. Similar
to the parameter settings in literature [11,46], « is set to 0.1 in the following research for simplicity.

(3)

Wsite+1)<sj0)
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2.2. Compressed sensing basis

Over the past few years, a new framework called compressed sensing (CS) in the signal processing community has
emerged for simultaneous sampling and compression. It is built upon the pioneering work by Candes et al. [47] and
Donoho [48] and has attracted considerable research interests in the field of science and engineering [49]. The main
principle of CS lies on the fact that for the reasonably sparse or approximately sparse signal which is considered having
sparse property in an appropriate basis, that is, only a few large coefficients containing the salient information exist
in the signal while the other coefficients are equal or close to zero, can be captured by a small amount of linear
projections [50]. Therefore, it is possible to reconstruct the raw signal of interest with high quality from fewer observations
than traditionally assumed, avoiding redundant power consumption and computation complexity [49].

The conventional CS theory demonstrates that suppose a compressible original signal x € RY with sparsity property,
one can only acquire M linear measurements rather than all of N entries (M <« N) in x under suitable conditions by using
a M x N matrix, which can be expressed by a matrix-vector multiplication form

y=2Xx (4)

where y € RM represents the sampled vector and ® € RM*N is the so-called measurement matrix. In other words, in
case the original signal is sparse or can be made sparse with transformation (i.e. compressibility), and the measurement
matrix satisfies conditions such as restricted isometry property (RIP) [51], it can be precisely recovered with overwhelming
probability by using an ideal recovery procedure called ¢; optimization [47].
arg min [|x|4
xeRN (5)
s.t.y = ®x
where || - ||; denotes the sum of the absolute value of each element in X. In practice, inspired by the natural sparsity of
most network topology structure, some related works have been devoted to explore the effectiveness of CS in network
structure reconstruction problems and achieved quite outstanding results [6,15].
More generally, a robust mathematical model which takes noise into account [52] is considered quite often for the
sake of accuracy in a specific acquisition system, which can be expressed in the form as

y=®x+V (6)

where v stands for an unknown noise vector in agreement with the dimension of sampling vector. Hence, a modified
convex optimization called Lasso can be implemented to address this problem [7,15] with detailed form as

arg min [y + Ally — ®x|13 7
xeRN

where A represents a regularization parameter to avoid large deviation from the optimal solution [53]. In particular, the
sparsity of the solution is ensured by the former item ||X||; meanwhile the latter item |y — tI>x||§ makes the solution more
robust against noise originating from time series or missing data of partial nodes [7,48].

The key to network structure reconstruction problem is to establish an adjacency matrix A called “golden stan-
dard” [15], which contains details of link connections between nodes where a; = 1 if node i and j are connected and
a; = 0 otherwise. Eq. (2) shows the payoff of node i is determined by the payoff matrix and strategies of i and its
neighbors’. Considering the condition of link connections among all nodes, the payoff representation of node i can be
rewrite specifically as

Ui(t) = > xj - S](£) - Pop - Si(8) 8)
jeg

where 5 denotes the set of nodes in the network and x; denotes the link connection between node i and j. Thus, the

reconstruction formula for node i with M accessible time instances, i.e., ti, ..., ty, can be expressed by a similar form of
Vi = ®iX;
Ui(ty) diatr)  @iatr) - Gin(t1)\ [Xin
Ui(t2) | _ | dialt2)  @ia(t)  --- din(t2) | [ Xi2 9)
Ui(tm) Gialtm)  @ialtm) - inltm)) \xin
where the sampling payoff vector
vi=(Ult) Ulk) - Utw)' (10)
the sampling strategy matrix
Gia(t1)  @iaty) - din(tr)
o = | Pt dia(t) o din(ta) (11)

di1(tm)  @ia(tm) -+ Gin(tm)
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Fig. 1. Illustration of reconstructing the local topology of a focal node. (a) Example of an artificial game network with 8 nodes. (b) Relationship
between the payoff vector and strategy matrix of node #3 (red) with y3 = @3 - x3 from time series. Vector x; reflects the connection relationship
between node #3 (red) and the other nodes in the network. Node #2, #4 and #5 (green) are direct neighbors. Accurate reconstruction result can be
obtained when the second, fourth and fifth elements in vector x3 which corresponds to interactions with #2, #4 and #5 are nonzero (black) while
others are zero (white).

and the neighboring vector

Xi= (X1 X2 - Xi,N)T (12)

Therefore, with the collected y; and ®; from time series data, the goal of reconstructing the underlying topological
network structure can be decomposed into several components, and solving each component can be translated as
recovering a sparse signal, where the CS reconstruction framework discussed above can come in handy. In a similar
fashion, the neighboring vectors for all nodes can be obtained separately, yielding a combined matrix as

A= (X] Xy .- XN) (]3)
where A is the so-called adjacency matrix. Thus the complete underlying topological network structure has been
reconstructed successfully. An intuitive illustration of topology reconstruction process is shown in Fig. 1.

2.3. Sparse Bayesian learning-based network structure reconstruction

Based on above discussions, consider a general model [54] where the multiple observations are assumed to be
contaminated with additive noise in the sampling process, which can be expressed based on the CS framework inspired
by Ref. [15] as

Y=®&x+¢ (14)
where Y = (y1, ..., yn)" represents the sampling payoff vector. The strategy measurement matrix ® can be denoted by
& O --- O
|0 ™ 0 (15)
O (0] . Dy
X = vec(A) = (X1, ..., Xy)" represents the vectorization of network adjacency matrix to be estimated, where vectors X; is

the ith column of adjacency matrix A according to Eq. (13). ¢ represents an additive noise perturbation to Y. Specifically,
each element of ¢ is independent in the sampling process and is conventionally assumed to be a zero-mean Gaussian
noise with unknown variance o2, namely &; ~ A(&;|0, 02). Hence, we can obtain the associated Gaussian likelihood over
Y as

p(YIX, 0%) = N(Y|®X, o°I)

_ 1 (16)
= (2mo?)™MN/2 exp {—202 Ny — <1>x||§}

So far, the CS problem of inverting for X has been transformed into a Bayesian linear-regression analysis with a
constraint of sparsity on X and the goal is to estimate X and the noise variance o based on the measurement Y [23].
Many related works have confirmed that, in a Bayesian formulation, the sparisity of variables is formalized by a sparseness-
promoting prior [23,55-57] wherein the most widely used one is the Laplace prior [56]. However, since the Laplace prior
is not conjugated to the Gaussian likelihood, it is difficult to carry the Bayesian analysis in closed form to accomplish an
estimate of the full posterior on unknowns by using this prior directly [58,59]. Therefore, a framework of sparse Bayesian
learning derived by the relevance vector machine (RVM) [19] has been employed in this scene, where a hierarchical prior
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(o2
c d
Fig. 2. Graphical structure of the hierarchical prior model. The payoff entries yy, k=1,..., MN of sampling payoff vector Y are observed variables
and elements x;, i = 1,..., N? are unknown variables to be estimated. Besides, «;, i = 1,...,N? and o2 are hyperparameters and a, b, c, d are

hyper-hyperparameters.

has been invoked on X for a convenient conjugated-analysis [19,23]. To be concrete, continued from the preceding, we
firstly assign a Gaussian prior with zero-mean on each element of X as

p(X|or) = H/\/ X0, o (17)

where «; represents the inverse-variance associated with each variable x; independently. Further, in the second stage of
the hierarchical model, a Gamma prior is considered over « as
N2
= l_[Gamma(a,-|a, b) = l_[ I(a) 'paf e (18)
i=1
and likewise over the noise variance o? as
p(B) = Gamma(B|c, d) = I'(c)"'d°B e~ (19)

where 8 = —2 and the Gamma function is I'(a) = f0°° t%le~tdt. The graphical structure of the hierarchical prior model
is reflected in Fig. 2.
With the prior defined in Eq. (17) and Gaussian likelihood in Eq. (16), the posterior distribution over X multiplied by
two Gaussian can be obtained according to the probability theory
Y|X, 02)p(X
p(Xlar 02, ¥) = PO PO) (20)
p(Yler, 02)
where the mean and covariance of the multivariate Gaussian posterior distribution M(X|u, =) in Eq. (20) are expressed
by Eqgs. (21) and (22) respectively

w=p=ae’y (21)

= =(88"®+A)"" (22)
with

A = diag(e),i=1,...,N? (23)

Therefore, thanks to the hierarchical prior model constructed above, the problem of inferring posterior of target
variables X has be formulated with unknown hyperparameters and multiple sampling data in closed form analytically.
The question of interest raised here is that how to infer the unknown hyperparameters to achieve the posterior of X. Here,
a type-II maximum likelihood procedure in the context of relevance vector machine (RVM) [19] is employed to estimate
the unknown parameters based on the above analysis. To be concrete, implement a marginalization procedure on the
marginal likelihood over X for « and B8, where the logarithm form can be expressed by

o, p) = logp(Yl, B)
~tog [ p(¥Ix. plpixia)ix ”

1
= —E[K log 2+ log |C| + YT C7'Y]
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with
C=g""1+aAr'®" (25)

where I is the identity matrix. Take the partial derivative of Eq. (24) over @ and § respectively, equate to zero and then
arrange the equation, obtaining the point estimates for each entry of « and g [23]. The iterative formulation can be
obtained by Egs. (26) and (27), respectively

a;’lew — LIZ (26)
Hi
N=Y .y
grew _ N= 2 d (27)
Y — ®x||5
with
vi=1—o%; (28)

where p; represents the ith posterior mean in Eq. (21) and Xj represents the ith diagonal element of the posterior
covariance in Eq. (22).

It should be pointed out that a mutual functional relationship between «, 8 in Egs. (26) and (27) and u, X in Egs. (21)
and (22) has emerged obviously, which implies an iterative estimation procedure can proceed until convergence criterions
have been satisfied [19,23]. Hence the mean /i of the output result is regarded as the point estimate and covariance
as the inferring credibility of the reconstructed result. Thus, profiting from the hierarchical prior model which promotes
the sparseness of X and the iterative estimation procedure in the parameter calculation process, the framework of sparse
Bayesian learning has been implemented in the reconstruction process smoothly. The critical steps of sparse Bayesian
learning-based network topology reconstruction algorithm are summarized in Algorithm 1.

Algorithm 1 Sparse Bayesian Learning-based Network Topology Reconstruction Algorithm

Require:
payoff sampling vector: Y
strategy measurement matrix ®
maximum number of iterations Spqy

Ensure:
B=o0"?
vi=1-—o%

1: Initialize: o, 02, u, =, A, iter.

2: while if not converged and iter < S;,4, do
3:  calculate: u < @'Y

4 calculate: 3 < (8®T® + A)7!, A « diag(e). (i =1, ..., N?)
5: fori=1— N?do
6

calculate: o « X
1
7: calculate: grev « N-Xivi
IY—@xI2
8: end for
9: iter < iter + 1
10: Check for convergence and iter

11: end while
12: return reconstructed mean /i, covariance 3

3. Numerical results

In this section, numerical experiments are conducted to illustrate the performance of the proposed algorithm, also
referred to as SBL. To be concrete, according to the principle of Monte Carlo simulation, we will run the evolutionary
networked prisoner’s dilemma game repeatedly based on an original network and then record the time series, including
payoffs and strategies, during the evolution toward steady-state. After that, we will implement the proposed method
based on the generated data to reconstruct the underlying topological network structure with the standard of adjacency
matrix. The specific experiment processes are structured as follows. We first analyze the effectiveness of the proposed
method with an intuitive visual example. Afterwards, we set different experimental conditions to verify the reconstruction
performance from various aspects. Finally, we highlight the advantage and superiority of the proposed method compared
with other reconstruction algorithms. We used MATLAB 2018a to run the simulations on a PC with an Intel Core i7-7700
3.60 GHz CPU and 8.0 GB RAM.
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Fig. 3. Network structure reconstruction illustration. (a) The original visual structure scheme and (b) the corresponding heat map of adjacency
matrix of the original network model. (c) The reconstructed visual structure scheme and (d) the corresponding heat map of adjacency matrix of
the reconstructed network. Node #23 is the so-called hub node in the network. (e) Comparison of the reconstructed value and original value of
link connections between node #23 and its neighboring nodes. The network model size is set to 50 and the average degree is (k) = 4. It can be
preliminarily seen that the proposed method performs well in network structure reconstruction.

A. Ability to reconstruct the underlying topological network structure

First, without loss of generality, we work with the Watts-Strogatz (WS) small-world network [60] in the first part
of the experiment. Fig. 3(a) shows the visual structure scheme of the original network, and the heat map of adjacency
matrix is presented in Fig. 3(b). Here, node #23 is the so-called hub node whose links are denser than those of other nodes,
which is the most important supporting node in the network. Intuitively, nodes of #9, #10, #12, #25, #27, #37, #46 are
included in the neighbor set of node #23, which is denoted by I's3. Afterwards, Monte Carlo simulations are performed
on the network and networked evolutionary game data of each round, including payoffs and strategies, are recorded for
reconstructing network structure via the proposed algorithm. The reconstructed network structure and the heat map of
the corresponding adjacency matrix are shown in Fig. 3(c) and Fig. 3(d). Comparison of structure schemes and adjacency
matrices between the original network and reconstructed network have demonstrated the effectiveness of the proposed
method due to the fact that most of the link connections have been recovered perfectly for relatively accurate values and
positions. Fig. 3(e) is a comparison of the reconstructed value and original value of link connections between node #23 and
its neighboring nodes. The original value represents the value of link connections between node #23 and its neighboring
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Table 1
Confusion matrix of the two-class classification problem.
Actual label
Target class Negative class
. Target class TP FP
Predicted label Negative class FN N
1.0 T T T T
0.9 0.7 A (>__(>__(>—(>—(>—(>—(>—(>—(>——d>
0.6 A—A—A 09b
0.8 A
0.5 A { os
Q0.7 1 / by
<N & 0.4 A 1g07}f
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o 0.6 1=03 iN {806}
< <
0.5 02k J 0.5
04 0.1 0.4
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Measurement Numbers Measurement Numbers Measurement Numbers

Fig. 4. AUROC, AUPR and Accuracy of the inferring network versus measurement numbers. The magnitudes Gaussian noise is 9% and the network
size is N = 50. Each point is an average over 50 independent realizations. High indexes indicate a strong capability of the proposed method in
reconstructing the underlying structure of network.

nodes in the original network, where the value is equal to 1 if there is a link between them, otherwise, the value is equal
to 0. Meanwhile, the reconstructed value represents the value of link connections between node #23 and its neighboring
nodes in the reconstructed network, wherein the point estimate is reflected by the mean of the reconstructed result
and the inferring credibility by the covariance. Within the reasonable range of covariance fluctuation, we have strong
confidence to believe that the reconstructed results are reliable near the mean value. Therefore, for the most important
focal node #23 in the network, it is of great confidence that the neighboring nodes in I's;3; have been found precisely. So
far, it can be preliminarily seen that the proposed method performs well in the scene of reconstructing the underlying
structure of network. For further verification of the proposed method, more investigations and explorations are needed,
which will be presented in the following subsections.
B. Analysis of reconstruction performance for different data volumes

To systematically quantify the effectiveness of the proposed method in uncovering the underlying topological structure,
we introduce the Accuracy, a global reconstruction index which measures the success rates in identifying both existent
links and nonexistent links, to evaluate the reconstruction performance. Links are deemed to exist if the corresponding
element in the reconstructed adjacency matrix is close to 1. In similar fashion, the element close to 0 means there exists
no link. Note that without loss of generality, a threshold of 0.1 is assigned in the assessment process. A confusion matrix
illustrated in Table 1 is used to classify the possible links into existent or nonexistent. Therefore, the index of Accuracy
in network structure reconstruction can be defined as

TP + TN
Accuracy = (29)
TP 4+ FP 4+ FN + TN
where TP represents true positive, TN represents true negative, FP represents false positive and FN represents false
negative. In addition, another two standard measures: AUROC, Area under the Receiver Operating Characteristic (ROC)
curve [61], and AUPR, Area under the Precision-Recall (PR) curve [62] are employed as reconstruction performance indexes
in the experiments as well.

The length of time series required in the process of network structure reconstruction is an important factor reflecting
the effectiveness of the algorithm. Fig. 4 shows indexes of AUROC, AUPR and Accuracy as functions of measurement
numbers based on the mentioned network model. As observed from Fig. 4, values of AUROC and AUPR will get higher
as the amount of measurement number increases, and so is the Accuracy. It is worth mentioning that a perfect network
structure reconstruction performance has been achieved with extremely few measurement numbers. For instance, with
measurement numbers of 20, AUROC has reached 0.817 meanwhile AUPR has reached 0.519. What is more, the Accuracy
of network structure reconstruction has been as high as 96.2%. The results shown in Fig. 4 has confirmed the effectiveness
of the proposed method and demonstrated that although the available information is limited, a satisfactory reconstruction
performance can also be obtained by the proposed algorithm. It is of great significance to achieve such a result because
the requirement of an exceptionally small amount of data is particularly important for the situation where only rare
information is available [6], which shows a strong capability of the proposed method in the scenario of network structure
reconstruction.
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Fig. 5. AUROC, AUPR and Accuracy of three inferring networks with different network sizes versus the data ratio. N denotes the size of network
which is set to 30, 40 and 50 for comparison. The magnitudes of Gaussian noise is 9% and the average degree is (k) = 4. Each point is an average
over 50 independent realizations. High indexes on larger networks indicate advantages of the proposed method in reconstructing the underlying
structure of a large-scale network.
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Fig. 6. AUROC, AUPR and Accuracy of the inferring network with different noisy magnitudes versus the data ratio. The noise magnitude is defined
by the ratio of Gaussian noise amplitude oy to the payoff data and is set to 9%, 16%, 25% and 36% for comparison. The network size is N = 30 and
the average degree is (k) = 4. Each point is an average over 50 independent realizations. High indexes of network structure reconstruction against
strong noise perturbations indicate the robustness of the proposed method.

C. Analysis of reconstruction performance for different network sizes

To further explore the effectiveness of the proposed method, different network sizes will be set up in this part. Fig. 5
depicts AUROC, AUPR and Accuracy of three inferring networks with different network sizes versus the data ratio, which is
defined by M /N, where M denotes the number of accessible time instances in the time series and N denotes the network
size. The size of network is set to 30, 40 and 50 for comparison. It can be confirmed that as the network size N increases,
the reconstruction performance has been improved because all indicators increased with steady steps accordingly. In
particular, the Accuracy, which represents a comprehensive index of the performance of network structure reconstruction,
has been significantly improved in a larger network. Specifically, the Accuracy for a smaller network with size of N = 30
reaches 95% in case the data ratio is 0.9, whereas for a larger network with size of N = 50, only data ratio of 0.1 is
needed to achieve the same Accuracy of 95%, which implies most of links have been uncovered successfully but with
a quite smaller amount of information. Better performance on larger networks indicates that the proposed method has
obvious advantages in solving reconstruction task of large-scale networks.
D. Analysis of robustness against Gaussian noise

In practice, noise is very common in various complex, networked, natural and social systems due to many uncertain-
ties [63]. Besides, robustness is the basic requirement which allows complex networked system to maintain its functions
despite internal and external perturbations in the field of science and engineering. Thus, exploring noise tolerance of
the reconstruction process is an important aspect to evaluate the effectiveness of our algorithm. In this subsection,
reconstruction of unknown networks with noise of different magnitudes on measurement data will be probed into based
on the proposed algorithm. To be concrete, an additive Gaussian noise denoted by [0, oy] is incorporated into the payoff
data used for reconstruction realizations. Fig. 6 shows AUROC, AUPR and Accuracy of the inferring network versus the data
ratio with different noise magnitudes. Note that the noise magnitude is defined by the ratio of Gaussian noise amplitude
oy to the payoff data and is set to 9%, 16%, 25% and 36% for comparison. It can be observed that the performance of
network structure reconstruction is less affected by strong Gaussian noise perturbations. Particularly, even when the
noise magnitude is as high as 36%, which is a strong level of noise, AUROC still reaches 0.726, AUPR still reaches 0.367
and Accuracy still reaches 91.3% in case the data ratio is 0.5. Better reconstruction results can still be achieved from
relatively small amount of time series against strong noise perturbations, providing strong evidence for the robustness
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Fig. 7. PR graph and ROC graph for different network structure reconstruction methods on (a) scale-free network, (b) WS small-world network and
(c) ER random graph. The magnitude of Gaussian noise is 9%, the network size is N = 50, the average degree is (k) = 4 and the data ratio is 0.5.
Each point is an average over 50 independent realizations. Higher indexes highlight the advantage and superiority of the proposed method.

of the proposed method. The immunity to Gaussian noise in our method has stressed the advantages in more practical
scenarios.
E. Comparison of algorithms

To highlight the advantage and superiority of the proposed method, some other existing network structure recon-
struction methods are employed for comparison by means of two standard measures, PR graph defined by true positive
rate (TPR) versus false positive rate (FPR), and ROC graph defined by Precision versus Recall [61,62]. Fig. 7 presents the
PR graph and ROC graph on scale-free network, small-world network and ER random graph for different reconstruction
methods. It can be seen from the plots that the proposed method have presented the best reconstruction performance
and outperformed the other algorithms. Furthermore, based on the PR graph and ROC graph in Fig. 7, the corresponding
AUPR and AUROC of all reconstruction methods are summarized in Table 2, where the larger values of AUPR and AUROC of
the proposed method have demonstrated better performance in network structure reconstruction. These results reassert
the effectiveness of our method in solving network structure reconstruction tasks and can be attributed to the fact
that compared to other reconstruction algorithms, the proposed method get free from the measurement correlation and
model-based constraints, making reconstruction results more applicable and general.
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Table 2
AUPR and AUROC measuring the performance of different methods for network structure reconstruction
in small-world network, scale-free network and ER random graph.

Small-world network Scale-free network ER random graph

AUPR AUROC AUPR AUROC AUPR AUROC
Lasso 0.5121 0.7557 0.3475 0.6506 0.4574 0.6204
BP 0.5186 0.7692 0.3705 0.6961 0.4607 0.6308
OMP 0.1641 0.6242 0.1681 0.5837 0.2334 0.5350
ISTA 0.5067 0.7604 0.3745 0.6397 0.4774 0.6406
SBL 0.5653 0.8309 0.4621 0.8255 0.5174 0.7451

4. Conclusion and discussion

In conclusion, we proposed a new framework of sparse Bayesian learning for network structure reconstruction based
on evolutionary game data in this paper. As one of the central issues and fundamental inverse problem in complex
networked system, data-based network structure reconstruction plays an utmost significant role in interdisciplinary fields
and attracts continuous interest. In the meanwhile, recent years have witnessed dramatic advances of network structure
reconstruction in the framework of compressed sensing. However, some neglected disadvantages still exist and inevitably
drag down the reconstruction performance somehow. Then, we developed a new framework of sparse Bayesian learning
for network structure reconstruction, which is originated from relevance vector machine (RVM) in the machine learning
literature. Specifically, we formulate the problem of reconstructing the underlying topological structure of network as a
Bayesian compressed sensing problem. Later, a hierarchical prior model is invoked for conjugated Bayesian inference to
obtain the posterior distribution of the reconstructed results, including the reconstructed mean and covariance. Finally,
the unknown parameters are updated by an iterative estimation procedure.

It is a novel work to learn the underlying topological structure from limited measurement data. Results from numerical
experiments have demonstrated applicability and efficiency of the proposed method from aspects of data requirement,
performance under different network scales and robustness against strong noise. Furthermore, compared with some
state-of-the-art network structure reconstruction algorithms, we highlight the advantage and present superiority of
the proposed method with better reconstruction performance. Potential applications to be extended in the network
engineering include: (a) firstly, we can make the best of less measurement data to reconstruct the underlying topological
structure in the network engineering, especially in the research of protein networks, neural networks and other rigorous
data measurement environments. (b) Secondly, we transform it into a root-finding problem, which can get free from
the model-based constraints in the reconstruction behaviors and avoids deterioration in high noise level, obtaining more
applicable and general reconstruction results. (c) Thirdly, in the framework of sparse Bayesian learning, the existence of
credibility provided in each reconstruction process can take one-shot action as far as possible, eliminating the requirement
of multiple measurements and computational costs. Our main work provides evidence for the research of Bayesian and
statistical algorithms in solving the problem of practical topology reconstruction. Further design of hierarchical prior
for specific network structure may supply strong support for effectively improving the accuracy of network structure
reconstruction in the future. In a nutshell, this paper opens a new road to solve the important yet challenging problem
of network structure reconstruction from the perspective of Bayesian and statistics.
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