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Illustrated example: microarray data
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Heterogeneous data: leukemia cancer
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Separate estimation

Relative small sample size in each category.

This may result in completely different network structure that do not
share any common common links and hence resulting in making
interpretation difficult.
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Composite graphical model — Joint estimtion

Idea

Jointly learns K individual graphical models while encouraging
individual links to be removed. Specifically, we treat ω(1)

j ,j ′ , . . . ,ω
(K )
j ,j ′ as

a group and encourage them to be removed simultaneously.
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Jointly estimated composite graph
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Composite graphical model

Thank you all very much!
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