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1 Proof of Theorem/I]

Theorem 1. Assume an exponential-family distribution p,(x|n) = h(x)g(n) exp{nTu(x)}, where
the vector u(z) = (uy(x),uz(x), ..., up (x))T (M is the number of natural parameters). If activa-
tion function v(x) = r — qexp(—7u;(x)) is used, the first two moments of v(z), [ po(x|n)v(z)dx
and [ po(x|n)v(x)?dz, can be expressed in closed form. Here i € {1,2,..., M} andr, q, and T are
constants.

Proof. We first let n = (m1,7m2,...,0m)s 1 = (M,M2y--osMi — Tyooynnr), and B =
(m,m2,--.,m — 27, ...,nar). The first moment of v(z) is

B(u(x)) = / po(am)(r — qexp(—Tui(x)))dz
—r g / h(z)g(n) exp{nTu(z) — Tui(x)}da

=0 [ W A8 o) exp it

g(n)
=r— M 2)q(1) exp{m’ u(x) dx
—r—% 2 / h(2)g () exp (i u()}d
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Figure 1: Activation functions for the gamma distribution (left), the beta distribution (middle), and
the Rayleigh distribution (right).

Similarly the second moment
E(u(z)?) = / polaln)(r — qexp(—rui()))’de

- / Pol2lm) (% + ¢ exp(—2rus(z)) — 2rq exp(—Tui (x)))da

rQ/po(a?In)der qz/h(aﬁ)g(n)exp{nTu(w) — 27u;(z)}da
~2rg / h(x)g(n) exp{nTu(z) — Tui(x) da
. / h(z)g(m) exp{A”u(x)}dz — 2rg / h(x)g(m) exp{ii u(z)}da

= [ 1) S g exp 7wl b — 2 [ 1) S o) exo ")

9(n) 9(n)
=r? QM 2)g(A) exp{n’ u(z)}dx — rg(n) 2)g(7) exp{n’ u(z)}dx
=+ 28 [ )o@ exoli u(w)hds — 2005 [ @)@ exp (@ u(w)}a
:7"2—|-q2M —2r M

o@ 9@y

2 Exponential-Family Distributions and Activation Functions

In this section we provide a list of exponential-family distributions with corresponding activation
functions that could lead to close-form expressions of the first two moments of v(x), namely
E(v(z)) and E(v(x)?). With Theorem we only need to find the constants (r, ¢, and 7) that make
v(x) = r — gexp(—7u;(z)) monotonically increasing and bounded.

As mentioned in the paper, we use the activation function v(z) = r(1 — exp(—7x)) for the gamma
NPN and the Poisson NPN. Figure [[{left) plots this function with different 7 when r = 1. As we
can see, this function has a similar shape with the positive half of v(x) = tanh(z) (the negative
part is irrelevant because both the gamma distribution and the Poisson distribution have support over
positive values only). Note that the activation function v(z) = 1 — exp(—1.5x) is very similar to
v(z) = tanh(x).

For beta distributions, since the support set is (0, 1) the domain of the activation function is also
(0,1). In this case v(z) = ¢x7 is a reasonable activation function when 7 € (0,1) and ¢ = 1.
Figure [[{middle) shows this function with differnt 7 when ¢ = 1. Since we expect the nonlinearly
transformed distribution to be another beta distribution, the domain of the function should be (0, 1)
and the field should be [0, 1]. With these criteria, v(z) = 1.3 tanh(z) might be a better activation
function than v(z) = tanh(z). As shown in the figure, different 7 leads to different shapes of the
function.

For Rayleigh distributions with support over positive reals, v(z) = r — qe‘”“2 is a proper activation

function with the domain = € R™. Figure right) plots this function with different 7 whenr = ¢ = 1.
We can see that this function also has a similar shape with the positive half of v(z) = tanh(x).



2.1 Gamma Distributions

For gamma distributions with (v(x) = r(1 — exp(—7x)), as mentioned in the paper,
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Similarly we have
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0 (o)

=r’(1- QF(E?)C) oT(0c) 0 (0g +7)7 + FO((d)c) oT(o.) o (04 +27)7°) — a2,
2 Od o Oq o 2

=r2(1 -2 . ¢) —
r( (OdJrT) +(0d+27) ) —ag,

_ .2 Oy o: __ Og 20,

_T((Od+27’) (0d+7) )-

Equivalently we can obtain the same a,,, and a, by following Theorem|[I} For the gamma distribution

c

p(zxle,d) = A exp{(c — 1)logz + (—b)z}.

I'(c)
Thus we have n = (¢ — 1,—d)7, u(z) = (logz,x)T, and g(n) = %. Using v(z) = r(1 —
exp(—7x)) implies g(77) = (d;?z))c and g(n) = (d;“(%f))c. Hence we have
9(n) %4 o
A, T—7T — — c ,
o) (=7

and the variance

a, =12 +7"29(11) _ 92 (71) 21— 9("1))2
9(n) 9(n) 9(n)

_ .2 Oy oc __ Oqg 20,
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2.2 Poisson Distributions
For Poisson distributions with v(z) = r(1 — exp(—7x)), using the Taylor expansion of
exp(exp(—7)A) with respect to \,
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we have
+oo

o? exp(—o)
a,, = rz —— (1 — exp(—72))
x=0
_ "N ofexp(—0.) <X o exp(—o.)
= () 2 OIT0) N O OB ()
x=0 x=0
= oF exp(—7x)
=r(1— exp(—oc) Z T)
x=0 .

=r(1 — exp(—o.) exp(exp(—7)0o,))
=r(1 —exp((exp(—7) — 1)o,)).
Similarly, we have

2 = o? exp(—oc) 2 2
as=r ZCT(I—eXp(—Tx)) —a;,
=0

too g
O, eXp(—O¢
ey #< ~ 2exp(—ra) + exp(~2r)) — 2,

+00 +oo
oF ex of ex o® exp(—o.
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=0 =0 ’

= r2(exp((exp(—27) — 1)06) — exp(2(exp(—7) — 1)o,).
Equivalently we can follow Theorem E]to obtain a,,, and a,. For the Poisson distribution

plale) =  exp(—c) explloge)
Thus we have n = log ¢, u(z) = z, and g(n) = exp(—c). Using v(z) = r(1 — exp(—7x)) implies
g(1) = exp(—exp(—7)c) and g(n) = exp(— exp(—27)c). Hence we have
9(n)
9(n)
= r(1 —exp((exp(—7) — 1)o.)),
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= r?(exp((exp(—27) — 1)oc) — exp(2(exp(~7) — 1)oc)).

ay, =7r—7r

and the variance

2.3 Gaussian Distributions

In this subsection, we provide detailed derivation of (a,,, as) for Gaussian distributions.

2.3.1 Sigmoid Activation

We start by proving the following theorem:
Theorem 2. Consider a univariate Gaussian distribution N (x|, 0%) and the probit function ®(x) =
f N(0)0,1)db. If ¢? = ‘or any constants a and b, the following equation holds:

/@(Ca(:c + DN (x|, 0?)dr = &( Ca(p +b)

— ). 1
(1+¢2a%02)3 M

Proof. Making the change of variable z = i1 4 0z, we have
7= /@((a(x + )N (2|, 0?)dx

1 1,
= /(I)((a(,u—s—az—i-b))(?l exp{—iz todz.
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Taking the derivative with respect to (,
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Taking derivative of the right-hand side of Equation (T]) also gives

1 Ca 1 (u+0b)?
(2m)2 (14 (2a202)2 P 1+C2G202 }

which means the derivatives of the left and right hand sides of Equation (I)) with respect to  are
equal. When p approaches negative infinity, the derivatives go to zero, which implies that the constant
of the integration is zero. Hence Equation (T)) holds. O

As mentioned in the paper (with a slight abuse of notation on o), if the sigmoid activation v(z) =
— 1 : d
o(x) = Troxp(—) 18 used,

) 1
ay, = //\/(oloc,dwg(o(i)) ° T+ oxp(—0) °
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Following Theorem 2] with @ = 1 and b = 0, we have
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For the variance,
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Equation holds due to Theoremwith a=a=4—2v2andb = B8 =— log(\/§ +1).



2.3.2 Hyperbolic Tangent Activation

If the tanh activation v(z) = tanh(z) is used, since tanh(z) = 20(2z) — 1, we have
a, = /./\/(o|oc, diag(oq)) o (20(20) — 1)do
= 2/./\/'(0|0C7 diag(og)) o o(20)do — 1

R~ 2/./\f(0|0C7 diag(og)) o ®(2¢0)do — 1
20,
(11 o)t
Soe(— %y
(0.25 + CQOd)§

where Equation (@) is due to Theorem 2] with @ = 2 and b = 0. For the variance of a:

— 23( ) -1 @)

a, — /J\/'(0|oc, diag(0q)) o (20(20) — 1)%do — a2,
_ / N (oo, diag(0g)) o (40(20)2 — 4(20) + 1)do — a2,

~ / N (ofo., diag(04)) o (48(Calo + 8)) — 40(20) + 1)do — 22,

O‘(Oc + ﬁ) _a2 _
(1+ C2a2o0y)? m

where Equation follows from Theoremwith a=a=8—4y2andb = B8 =-0.5 log(\@ +1).

— 4o 28, — 1, 5)

2.3.3 ReLU Activation

If the ReLU activation v(z) = max(0, x) is used, we can use the techniques in [3] to obtain the first
two moments of z = max(21, z2) where z; ~ N (u1,0%) and 23 ~ N (2, 03). Specifically,

E(z) = m1®(y) + p2®(—v) + voé(v)
E(2%) = (13 + 01)®(7) + (15 + 03) (=) + (11 + p2)vo(v),

where ®(z) = [* N(6]0,1)df, ¢(z) = N(2[0,1), v = \/0? +03, and y = L=b2 If

N(p1,02) = N(e,d) and N (pg, 03) = N(0,0), we recover the probabilistic version of ReLU. In
this case,

c c?
E(z) = @(ﬁ)c—i- \/Zexp{—;d

Vd 1c?
D(2) = B(z%) — E(2)? = ®(—=)( + d) + = exp{—= =} — ¢
() = (%) = B = ()@ +d) + T expl—5 5
Hence we have the following equations as in the main text:
_1 /oo 2
all) = ®(on 00l ) 00, + V2L o exp(~57)
) W~z on © /o, my
=o m - - - .
a (0 0 O Yo (om” +0s) + Tox o exp( %0, ) 2

3 Mapping Function for Poisson Distributions

Since the mapping function involves Gaussian approximation to a Poisson distribution, we start with
proving the connection between Gaussian distributions and Poisson distributions.



Lemma 1. Assume Y is a Poisson random variable with mean c and variance c. If X1, Xa, ..., X.
are independent Poisson random variables with mean 1, we have:

Y = i:Xi
i=1

Proof. We can use the concept of moment generating functions (i.e., two distributions are identical if
they have exactly the same moment generating function), which is defined as M (t) = FE(exp(tZ))
for a random variable Z, to prove the lemma. The moment generating function for a Poisson random
variable with mean c and variance c is:

M (t) = exp(c(exp(t) — 1)).

C
On the other hand, the moment generating function for »_ X is:
i=1

My(t) = E(exp(t Y _ X;))
=1

= E(H exp(tX;))

= H E(exp(tX;)) (6)
= [J explexp(t) - 1) (7)
— explelexp(t) — 1)

= M (t),

where Equation (6) is due to the fact that X1, X5, ..., X, are independent. Equation (7)) is the result
C
of using the moment generating functions of Poisson distributions. Since ) X; has exactly the same
i=1
moment generating function as a Poisson random variable with mean ¢ and variance c, by definition
of Y, we have:

Y = ZX
=1
m

Theorem 3. A Poisson distribution with mean c and variance c can be approximated by a Gaussian
distribution N (c, c) if ¢ is sufficiently large.

Proof. We first use Y to denote the random variable corresponding to the Poisson distribution with
C

mean c¢ and variance c¢. According to Lemma|l} we have Y = > X; where X1, Xo,..., X, are
i=1
independent Poisson random variables with mean 1. Hence,

Y —¢ i;Xi—C
Ve \@
ﬁ(ézxi—lx

(&
where % >~ X; is the sample mean. By the central limit theorem, we know that if ¢ is sufficiently
i=1

large, \/c(X 3 X; — 1) can be approximated by the Gaussian distribution A/(0, 1). Thus Y can be
i=1

approximatediby the Gaussian distribution A/ (c, c). O



Note that although c is a nonnegative integer above, the proof can be easily generalized to the case in
which c is a nonnegative real value.

During the feedforward computation of the Poisson NPN, after obtaining the mean og,l,,) and variance

ogl) of the linearly transformed distribution over oY), we map them back to the proxy natural

parameters ogl). Unfortunately the mean and variance of a Poisson are the same, which is obviously

not the case for oS,? and ogl). Here we propose to find og) by minimizing the KL divergence of the

factorized Poisson distribution p(o(*) |o£l)) and the Gaussian distribution N (ost)7 diag(ogl)))ﬂ

Since the direct KL divergence involves the computation of an infinite series in the entropy term
of the Poisson distribution, closed-form solutions are not available. To address the problem, we
use a Gaussian distribution N (ogl)7 diagﬁg))) as a proxy of the Poisson distribution with the

mean og) (which is justified by Theorem ) Specifically, we aim to find a Gaussian distribution

N (ogl) , diag(og))) to best approximate A (oSfQ ,diag (ogl) )) and directly use o in the new Gaussian

as the result of mapping.

For simplicity, we consider the univariate case where we aim to find a Gaussian distribution A (c, ¢)
to approximate N (m, s). The KL divergence between N (c, c) and N (m, s)

1 _ 2

Lo ©ComP 4 ogs—loge),

2's s

which is convex with respect to ¢ > 0. We set the gradient of D g r,(N(c, ¢)|| NV (m, s)) with respect
to c as 0 and solve for ¢, giving
2m —1+4/(2m —1)2 4+ 8s
c= .
4
Since in Poisson distributions, c is always positive, there is only one solution for c:

Dgr(N(c,o)||N(m,s)) =

2m — 14 /(2m —1)2 4+ 8s
c= .

Thus the mapping is

o) = 3(2052 —1+ \/(20%? —1)2 +80).

4 AUC for Link Prediction and Different Data Splitting

In this section, we show the AUC for different models on the link prediction task. As we can see in
Table[T|above, the result in AUC is consistent with that in link rank (as shown in Table 3 of the paper).
NPN is able to achieve much higher AUC than SAE, SDAE, and VAE. Among different variants of
NPN, the Gaussian NPN seems to perform better in datasets with fewer words like Citeulike-t (18.8
words per document). The Poisson NPN, as a more natural choice to model text, achieves the best
performance in datasets with more words (Citeulike-a with 66.6 words per document and arXiv with
88.8 words per document).

For the link prediction task, we also try to split the data in a different way and compare the performance
of different models. Specifically, we randomly select 80% of the observed links (rather than nodes) as
the training set and use the others as the test set. The results are consistent with those for the original
data-splitting method.

5 Hyperparameters and Preprocessing

In this section we provide details on the hyperparameters and preprocessing of the experiments as
mentioned in the paper.

!The relationships between Poisson distributions and Gaussian distributions are described in Theorem The
theorem, however, cannot be directly used here since oﬁ,? and ogl) are not identical. This is why we have to
resort to the KL divergence.

Note that for Theoremto be valid, c has to be sufficiently large, which is why we do not normalize the

word counts as preprocessing and why we use a large r for the activation v(z) = (1 — exp(—7zx)).



Table 1: AUC on Three Datasets

Method SAE SDAE VAE | gamma NPN Gaussian NPN  Poisson NPN
Citeulike-a | 0915 0917  0.929 0.938 0.951 0.956
Citeulike-t | 0.891  0.920 0.922 0.936 0.940 0.934
arXiv 0.811 0.840 0.834 0.861 0.878 0.879

5.1 Toy Regression Task

For the toy 1d regression task, we use networks with one hidden layer containing 100 neurons and
ReLU activation, as in [[1,4]. For the Gaussian NPN, we use the KL divergence loss and isotropic
Gaussian priors with precision 10~ for the weights (and biases). The same priors are used in other
experiments.

5.2 MNIST Classification

For preprocessing, following [2} [1]], pixel values are normalized to the range [0, 1]. For the NPN
variants, we use these hyperparameters: minibatch size 128, number of epochs 2000 (the same as
BDK). For the learning rate, AdaDelta is used. Note that since NPN is dropout-compatible, we can
use dropout (with nearly no additional cost) for effective regularization. The training and testing of
dropout NPN are similar to those of the vanilla dropout NN.

5.3 Second-Order Representation Learning

For all models, we preprocess the BOW vectors by normalizing them into the range [0, 1]. Although
theoretically Poisson NPN does not need any preprocessing since Poisson distributions naturally
model word counts, in practice, we find normalizing the BOW vectors will increase both stability
during training and the predictive performance. For simplicity, in the Poisson NPN, r is set to 1 and
7 = 0.1 (these two hyperparameters can be tuned to further improve performance). For the Gaussian
NPN, sigmoid activation is used. The other hyperparameters of NPN are the same as in the MNIST
experiments.

Algorithm 1 Deep Nonlinear NPN

1: Input: The data {(x;,y;)}} ,, number of iterations 7', learning rate p;, number of layers L.
2: fort=1:Tdo

3: forl=1:Ldo
o O

4: Compute (0, , 05’ ) from (an;”,agl*”). (oﬁ”,og)) = f—l(o%),oi”).

5: Compute (a5,?, agl)) from (ogl), og)).

6: end for

7.  Compute the error F.

8 fori=1:1 %?3 OE _ _OE OF OF OE _ _OE OF
9: Compute WD’ oW’ op0° and pTROR Compute WD’ WD’ 9bl” and pROR
10:  end for

11:  Update Wy), Wg), bg), and bg) in all layers.

12: end for

6 Details on Variants of NPN

6.1 Gamma NPN

In gamma NPN, parameters ng), W&l), bgl), and bfil) can be learned following Algorithm

Specifically, during the feedforward phase, we will compute the error E' given the input a£3> =x

(ago) = 0) and the parameters (ng), Wg), b,(;l), and b((jl)). With the mean a(l_l) and variance

agl_l) from the previous layer, ofql@) and ogl) can be computed according to equations in Section 2.2

of the paper, where

— —2 — —2
(WO W) = WO oW WOow ™), b2, bY)=dP b’ b ob ). ®)
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After that we can get the proxy natural parameters using (og), 0((11)) = (oﬁ,ll) o ogl) , 05,? o ogl)).

With the proxy natural parameters for the gamma distributions over o(*), the mean a,(ql@) and variance

agl) for the nonlinearly transformed distribution over a(*) would be obtained. As mentioned before,
using traditional activation functions like tanh v(z) = tanh(x) and ReLU v(x) = max(0, z) could
not give us closed-form solutions for the integrals. Following Theorem|[T} closed-form solutions are
possible with v(z) = r(1 — exp(—7z)) (r = g and u;(z) = x) where r and 7 are constants. This
function has a similar shape with the positive half of v(x) = tanh(z) with r as the saturation point

and 7 controlling the slope.

With the computation procedure for the feedforward phase, the gradients of E with respect to

parameters ng), Wy), bg), and bg) can be derived and used for backpropagation. Note that

to ensure positive entries in the parameters we can use the function k(z) = log(1 + exp(z)) or

O]

k(z) = exp(x — h). For example, we can let b = log(1 + exp(bff,))) and treat bgl,) as parameters

to learn instead of bgl).

We can add the KL divergence between the learned distribution and the prior distribution on weights
to the objective function to regularize gamma NPN. If we use an isotropic Gaussian prior A/'(0, A\;
for each entry of the weights, we can compute the KL divergence for each entry (between Gam(c, d

and N'(0, \; 1)) as:
K L(Gam(z|e, d)||N (z]0, \; 1))
:/Gam($|c, d) log Gam(z|c, d)dx—/Gam(az|c, d) log N'(z]0, A5 1)

_ 1 _1 Ly, [ 85 e

= —logT'(c) + (¢ — D¥(c) + logd — c + 5 log(27) 3 log As + 2)\3 / F(c)x exp(—dz)dz
B 1 1 1. T(c+2)

= —logI'(c) + (¢ — 1)¥(c) + logd — c + 3 log(2) 3 log As + 2)\5 (o)

— “logT(c) + (c — 1)v(c) + logd — c + %log(%r) - %log)\s + %ASC(H 1), ©)

where () = -L log I'(w) is the digamma function.

6.2 Gaussian NPN

For details on the Bayesian nonlinear transformation, please refer to Section [2.3]above. For the KL
divergence between the learned distribution and the prior distribution on weights, we can compute it
as:

KL(N(z|c,d)|N(z]0,\;1)) = %(AS + A2 =1 —log A\, — logd), (10)

As we can see, the term f% log d will help to prevent the learned variance d from collapsing to 0 (in

practice we can use %)\d(d — h)?, where A4 and h are hyperparameters, to approximate this term for

better numerical stability) and the term %CQ is equivalent to L2 regularization. Similar to BDK, we

can use a mixture of Gaussians as the prior distribution.

6.3 Poisson NPN

The Poisson distribution, as another member of the exponential family, is often used to model counts
(e.g., number of events happened or number of words in a document). Different from the previous
distributions, it has support over nonnegative integers. The Poisson distribution takes the form
_ c”exp(=c) :
p(z|c) = =5 —= with one single natural parameter log c (we use c as the proxy natural parameter).
It is this single natural parameter that makes the learning of a Poisson NPN trickier. For text modeling,
assuming Poisson distributions for neurons is natural because they can model the counts of words
and topics (even super topics) in documents. Here we assume a factorized Poisson distribution

p(o® |0gl)) =11 p(oy) |o£l;) and do the same for a(?). To ensure having positive natural parameters

we use gamma distributions for the weights. Interestingly, this design of Poisson NPN can be seen as
a neural analogue of some Poisson factor analysis models [5].
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Following Algorithmlﬂ we need to compute F during the feedforward phase given the input a£3 ) =x

go) = 0) and the parameters (W((:l), W((il), bg), and b&l)), the first step being to compute the mean

o£,’2 and variance ogl). Since gamma distributions are assumed for the weights, we can compute the

mean and variance of the weights as follows:
WO W)= WO owWd ' WO ow® ™) b b?) = P ob® " bP obP ). (1)

Having computed the mean 07(72) and variance ogl) of the linearly transformed distribution over o(*),

we map them back to the proxy natural parameters ogl). Unfortunately the mean and variance of a

Poisson are the same, which is obviously not the case for os,ll) and ogl). Hence we propose to find

ol by minimizing the KL divergence of the factorized Poisson distribution p(o") |o£l)) and the

Gaussian distribution N’ (oﬁ,?, diag(ogl))), resulting in the mapping (see Section [3|for proofs and

justifications):

1
ol = 1(20() ~ 1+ \/(209 —1)2 +80). (12)

After finding ot(:l), the next step in Algorithm |l|is to get the mean a£f3 and variance agl) of the
nonlinearly transformed distribution. As is the case for gamma NPN, traditional activation functions
will not give us closed-form solutions. Fortunately, the activation v(z) = r(1 — exp(—7x)) also
works for Poisson NPN. Specifically,

X o? exp(—o,)

a,, = rz 7'(1 —exp(—7z)) = r(1 — exp((exp(—7) — 1)o.)),

= x!

where the superscript (1) is dropped. Similarly, we have

a, = 2 (exp((exp(—27) — 1)o.) — exp(2(exp(—7) — 1)o.)).
Full derivation is provided in Section[2.2]

Once we go through L layers to get the proxy natural parameters OEL) for the distribution over o(%),

the error E can be computed as the negative log-likelihood. Assuming that the target output y has
nonnegative integers as entries,

E=-1"(y ologo®) — oF) —log(y!)).
For y with real-valued entries, the L2 loss could be used as the error E. Note that if we use the

normalized BOW as the target output, the same error E' can be used as the Gaussian NPN. Besides
this loss term, we can add the KL divergence term in Equation (9) to regularize Poisson NPN.

During backpropagation, the gradients are computed to update the parameters ng), W((il), bgl),

and bg). Interestingly, since ogl) is guaranteed to be nonnegative, the model still works even if we

directly use W,(,ll) and ng) as parameters, though the resulting models are not exactly the same.

In the experiments, we use this Poisson NPN for a Bayesian autoencoder and feed the extracted
second-order representations into a Bayesian LR algorithm for link prediction.

7 Derivation of Gradients
In this section we list the gradients used in backpropagation to update the NPN parameters.

7.1 Gamma NPN

In the following we assume an activation function of v(z) = 7(1 — exp(—7z)) and use ¥(x) =
% log T'(z) to denote the digamma function. E is the error we want to minimize.

E — oWD:

OF
oo — vlel) ~logo ~logy
OB o
(’“)ogL) oglL) .
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oF ol 0 ol ol 0 ol
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Oag’ oy’ +27 o, +27 o, +27 o, +21
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9o oall) ‘ odl) +7 (ofil) +7)?2
1
+ 7"2 8E o (O(l) o ( 051) o(cl)_l o 2T
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!
_ 20([) O( Ofi) 20(01)_1 ° T )
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The gradients with respect to the mean-variance pairs:
aowy " 8ol T ol "
3E(l) _ agl—l)T 8](51) + (@D o al-yT 8](51)
OWy 00y 003
OFE  OF
oby) 9ol
oE oE
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The gradients with respect to the proxy natural parameters:

)3, 0B 1 0E 1
= @] o
ow! owl) Wi  owl  w?
OE o8 WU o W

oWl owl wi? Towl ’ wi’
o5 _oF 1 0B 1
obl) bl b  obl) B0’
o 9E bl _9E bl
bl bl 0% bl p07

7.2 Gaussian NPN

In the following we assume the sigmoid activation function and use cross-entropy loss. Other
activation functions and loss could be derived similarly. For the equations below, o = 4 — 22,

B=—log(v2+1),¢% =T, and (z) = (1 + (%) 3.
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E — oW:

E
2B otu(ol?) o off) - ) (o)
Om
0E (L) (L) (L) ™ (L) /q1—3/2
m:(a(/@(os Jool)) —y)ooy, o(—ﬁ(l_pﬂ-os /8) ).
o) — all=1:
E E
a?l—l) - aa 1) 7(rlL)T + (aa ) W(l) ) o 28571;1)
Am Om
—_— = O] (O 0)
b (-1 — (l)WS PSRO) (W,) o W)Y .
as 805 805
a5 o:
oF )
W 9l 0 ° dsigmoid(k (ogl)) o ogb)) o ,.g(ogl))
Om
E i B
+ O‘aa(z) o dsigmoid(( a(o2 2+(§;1/2) o(1+ C2a2ogl)) 1/2
as 1+ (2a?o0s
OF
—2all) o o dsigmoid(k(o) o 01)) o k(o)
" 9all 5 m 5
OFE OF

W: 2al — o dsigmoid(k(o) o 01)) 0 0l) o (— (2(1_|_C2 (1)=3/2)
O3

OE a0 + B)
T gal © dsigmoid(y +(<2azo<z>)1/2) o (a0l + 7)) o (—5¢*a*(1+ ¢t
— 2a§,ll) 6) ) dsigmoid(n(ogl)) ) 052) ) ogfl) ) (f%CZ(l + Czogl))73/2),

where dsigmoid(x) is the gradient of o (z).
o 5 WO o0 — pO®;

aaE(l) — ag1>Tﬁ (al-D g =) 02W(D
WC Om Os

LEZ _ ag—nTLE; +(alVo a%—1>)TL15;
ow dol! dol!
OE _ OF
b ool
OE  OE

ab) 90"

Note that we directly use the mean and variance as proxy natural parameters here.

7.3 Poisson NPN

)=

In the following we assume the activation function v(z) = r(1 —exp(7z)) and use Poisson regression

loss E = 17 (y olog olf ) —oll)
entries). Gamma distributions are used on weights.

E — OEL)Z

oF y

B ARy
802” OEL)
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The gradients with respect to the mean-variance pairs:
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The gradients with respect to the proxy natural parameters:
oE oF 1 OF 1
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c m d S Wd
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8 Figures in the Paper

In this section we provide larger versions of figures in the paper for readers’ convenience.
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Figure 2: Predictive distributions for PBP, BDK, dropout NN, and NPN. The shaded regions corre-
spond to £3 standard deviations. The black curve is the data-generating function and blue curves
show the mean of the predictive distributions. Red stars are the training data.
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Figure 3: Classification accuracy for different variance (uncertainty). Note that ‘1’ in the x-axis

means al”)17 € [0,0.04), ‘2’ means al”)17 € [0.04, 0.08), etc.
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Figure 4: Reconstruction error and estimated uncertainty for each data point in Citeulike-a.
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