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Abstract

This document is the supplementary material for T. Osogami and M. Otsuka, “Re-
stricted Boltzmann machines modeling human choice,” appearing in Advances in
Neural Information Processing Systems 27 (NIPS 2014).

A Details about the RBM choice model

A.1 Training algorithms for restricted Boltzmann machines

The parameters, 8 = (T, U, b), of the RBM choice model can be learned by a training algorithm
in such a way that the log-likelihood of given training dataset, D, is maximized. Here, the training
dataset is a collection of observed pairs of a choice set and a selected item, D = {(&X;, 4;)}i.
Existing training algorithms can be classified into discriminative ones, generative ones, or their
hybrid, depending on what log-likelihood is maximized. For the RBM choice model, we find that
the discriminative training algorithm runs faster and tends to learn the parameters more effectively
than generative or hybrid training algorithms.

A discriminative training algorithm [102] updates 6 in the direction of the gradient of the log-
likelihood,
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The gradient (31) can be computed in the time that grows linearly with |X’| and |#|.
A generative training algorithm updates 6 in the direction of the gradient of the log-likelihood,
> Velogy Py((v*,w?),h). (32)
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Exact evaluation of this gradient is often intractable and requires some approximation scheme such
as contrastive divergence [101]. A hybrid training algorithm considers a convex combination of the
gradient in (32) and the gradient in (31). The best training algorithm appears to depend on particular
problems [103].



In our experiments, we train the RBM choice model with the discriminative training algorithm with
stochastic gradient descent using mini-batches. The training dataset, D, is first divided into mini-
batches of a given size. Then the parameters, 6, are updated as

0 <« 0+n Y Vplogp(X|X) (33)
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for each mini-batch, B, where 7 is the learning rate. The training dataset can be used multiple times
until the values of the parameters converge.

A.2 Extensions of the RBM choice model

Our discussion in Section 2 motivates an extension of the RBM choice model. We now consider the
bias, bzld, for a hidden unit, £ € K. Also, for a visible unit, X € Z, in the part representing the
choice set, let bi?t be the bias. For this full RBM choice model, the choice rate of A from X is

N(A|X) = exp(ba) exp (b5") J] (1 + exp((T5 + US + b)), (34)
ke
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where we define b%' = )y b

The factor of exp(b%") in (34) is canceled out when the choice rate is used in the choice probability
(1). This factor can, however, become relevant when we want to model the choice rate itself for
example to study the volume of sales per unit time. Namely, the choice rate can be used as a
parameter of a stochastic process, such as a Poisson process, that generates a sequence of purchases.
Then the choice rate can be interpreted as the expected volume of sales per unit time.

In (34), b}];id cannot be determined in the RBM choice model of selecting exactly one item. For each
k, let

Uk = Uk+dvacT (35)

We can thus replace the sum, U% + bPid with U}f\ for each A, k, which is equivalent to setting
b}klid = 0,Vk. The bias, b}k‘id, can, however, become relevant when we consider selecting multiple
items. In this case, U% in (34) becomes > , . 4 U for a set of selected items, A, and then b} can
play arole.

B Additional experimental results

B.1 Details of the experimental results of Section 4

Figure 4 shows details of the results from the experiments in Section 4.

B.2 Experimental results with artificial dataset

Consider the probability distribution shown in Figure 5 (a). Here, we have five items: 7 =
{A,B,C,D,S}. The choice probabilities are designed to represent the typical choice phenom-
ena for the representative choice sets shown in Figure 1. The similarity effect can be seen by
comparing the choice probabilities for {4, B} and those for {A, B, S}. Namely, S is similar to
A and steals the market share only from A: p(A|{A4, B}) = 0.6, p(A|{A4, B,S}) = 0.3, and
p(BI{A, B}) = p(B|{A, B,S}) = 0.4. Likewise, the attraction effect can be seen with {A, B}
and {A, B, D}. The compromise effect can be seen with {A,C}, {B,C}, and {A, B, C}.

We generate a dataset based on the probability distribution shown in Figure 5 (a). Specifically, for
each of the six choice set, we generate 10 samples of selected items. Our dataset, D, thus consists
of 60 pairs of the choice set, X', and the selected item, X. To reduce the variance in the results of
experiments, the 10 samples are deterministically generated, so that the fraction of each selected
item equals the corresponding probability in Figure 5 (a). For example, for X = { A, B}, we select
X = Ain six samples and X = B in four samples.

Given D, we train the RBM choice model by the use of discriminative training algorithm with
stochastic gradient descent with a mini-batch of size 1 and learning rate of n = 0.01. Specifically,
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Figure 4: Detailed view of Figure 3 (b). The left figure shows the average KL divergence for the
training dataset, and the right figure shows the average KL divergence for the test dataset, where the
average is over five iterations (with random initialization of parameters) for each test case (choice
set). A red lines show the average KL divergence for the choice set with a car, and a blue line show
that without a car. Although the legend in each figure shows only the ones with red or the ones with
blue for readability, each figure shows the results for both with and without a car.
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Figure 5: The choice probabilities given by the MLM (b) and the RBM-n (d)-(f) that are trained
based on the target distribution (a). Each bar represents the choice probabilities of the items from
the choice set that is indicated below the bar.

the values of the parameters are updated according to (33) for each of the 60 pairs of (X', X) in
D in the uniformly random order. This update with the 60 pairs is repeated 5,000 times to obtain
the quality of the results to be presented. The initial values of the biases are set b = 0. The initial
values of the elements of 7" and U are selected independently from the uniform distribution over
(—0.1,0.1).

il



We vary |K|, the number of hidden units, and examine how well we can recover the target distribu-
tion in Figure 5 (a) by training the parameters of the RBM choice model from the samples generated
from the target distribution. Here, we refer to the RBM choice model with || = n as RBM-n.
When || = 0, the RBM choice model is reduced to the MLM. RBM-0 is thus called MLM.

The MLM is incapable of representing the typical choice phenomena, which can be seen in Fig-
ure 5 (b). For example, the target distribution exhibits the similarity effect (13). Specifically,

we have wf:,ig,)s,x = 2 for X = {A, B}, because p(A|X) = 0.6, p(A|X U {S}) = 0.3, and

p(B|X) = p(B|X U {S}) = 0.4. However, the trained MLM has 1/154‘@};17)57)( =1for X = {A, B},
because
AlX AlxuUd{s
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p(BlX)  p(B|X U{S})
where p(A|X) = 0.65, p(B|X) =~ 0.35, p(A|X U {S}) &~ 0.455, and p(B|X U {S}) ~ 0.455.
Also, we can observe the attraction effect (20) in the target distribution, while the inequality in
(20) is reversed in the trained MLM. Furthermore, (23) holds in the target distribution (i.e., the
compromise effect), while the inequalities in (23) become equalities in the trained MLM.

A hidden unit greatly enhances the capability of the RBM choice model. Figure 5 (c) shows that the
trained RBM-1 represents the typical choice phenomena. In the trained RBM-1, we can observe the
similarity effect (13), the attraction effect (20), and the compromise effect (23). In fact, the trained
RBM-1 quantitatively well approximates the target distribution. Only significant error can be seen
in p(-[{B,C}) and p(-[{4, B,C}).

Taking a closer look, we can observe small error bars in Figure 5 (b)-(f). An error bar shows the
sample standard deviation of the results from 10 runs, where the initial values of the parameters,
T,U, are re-sampled independently in each run. The small error bars suggest the limitation of the
RBM-1 model, rather than the training algorithm, in exactly matching the target distribution.

Figure 5 (d) shows that the trained RBM-2 better approximates the target distribution than the trained
RBM-1. The error is now negligible for any choice set. This means that two hidden units suffice
to represent all of the three typical choice phenomena. Recall that our theorems only suggest that
one hidden unit is sufficient to represent each of the typical choice phenomena. In practice, each
hidden unit contributes to representing multiple typical choice phenomena, and each typical choice
phenomenon is represented by the superposition of the effects from multiple hidden units.

Adding further hidden units does not hurt the quality of the trained RBMs. The running time of
the training algorithm is slightly increased with the additional hidden units. For example, MLM
requires about 90 seconds for training, while RBM-4 requires about 120 seconds.

C Proofs

Proof of Theorem 1. For B # A, we let U]’g — —o0 to obtain

A(BIY) = ABIY) (1+exp (T5 + UR)) (37)
— A(B|Y) (38)
for any ). This establishes the second part of (18).
To prove the first part of (18), let T)’% =0,VX # S. Because S ¢ X, we have

A(AIX U {S)) = MAX U {S}) (1+exp (T4 +U%)) (39)
AAIX) = A(A]X) (1 +exp (Uﬁ)) . (40)
These two expressions give us

AAlxugsy Lo (74 +UF) zaxush )
;\(A|X) 14 exp (Uﬁ) AAlx)
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Because the right-hand side of (41) is monotonically increasing with Té, it can take an arbitrary
large value by letting Tg — 00. Thus, we have

AR U(SY)

! S (42)
Thsoo  A(A]X)
The corresponding lower limit is given by letting Té — —o0:
b MARUGSH 1 MARU(s) )
Ths—oo  A(A]X) 1+ exp(U%) A(A]X)

Because (41) is continuous with Té?, the left-hand side of (41) can take any value between the lower
limit (43) and the upper limit (42). The lower limit (43) can be made arbitrarily close to 0 by letting

Uk — oo. This establishes the first part of (18). O

Proof of Theorem 2. As we have seen in the proof of Theorem 1, we can obtain (38) for any ) by
letting UE — —oo for B # A. This establishes the second part of (22).

To prove the first part of (22), let T)f? = 0,VX # D. Then we have

AAIX) = A(A]X) (1 +exp (Uﬁ)) (44)
A(AJX U{D}) = MAlX U{D}) (1+exp (Th +U%)). (45)
Thus, by (17) and D ¢ X, we obtain
ety _ PAIXYU{D})
de,D,X - ﬁ(A‘X) (46)

MAIX U{DY) (1 +exp (T[g + U]},))
Y iexuipy AIX U{D}) + MA|X U{D}) exp(T} + U%)
— -
AAIX) (1+exp (Uﬁ))
S iex AlEX) + A(A|X) exp(UF)
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+exp (Tg + U;g)
in the limit of U% — —c0,VB # A.

Because 0 < p(A|X U{D}) < 1, the right-hand side of (49) is non-decreasing with Té (this can be
easily verified by taking the derivative with respect to 7'%). The lower limit of 1/31(2%), v 1s given by

Tim o P§ = 2 p(A|X U{D}). (50)
Ths—00 = 1+ exp(U%)
The corresponding upper limit is given by
1 k
1 > (att) _ p(AlX) +exp (UA>
lim 1/)A7D7X = 3 . oy
TE 00 1+exp(U})



Because 0 < p(A|X) < 1, the right-hand sides of (50) and (51) are non-increasing with U f‘. The

lower limit of z@f:tg  1s thus given by

lim  lim L = p(AlxX U{D}). (52)

Uk 00 TE——o0

The corresponding upper limit is given by

lim  lim 0%, = . (53)
Uﬁﬁfoo TZ%*)OO AD.x p(A|X)
These establishes the condition of the first part of (22) and completes the proof. O

Proof of Theorem 3. As we have seen in the proof of Theorem 1, we can obtain (38) for any ) by
letting U% — —o0, VX # C. This establishes the second part of (29).

To prove the first part of (29), let T)f“{ = 0,VvX ¢ {4, B}, T)’;( = 2M for X € {A, B}, and

U (’3 = —3M, where M is a constant that we will vary in the following. With these settings of 7" and
U, we have

A(C|X) = A(C|X) (1 + exp(M)) (54)
ACIX\{XY}) = MO\ {XY) (1 + exp(—M)) (55)
for X = A, B, because A, B,C' € X.

Let é A,B,c,x be defined analogously to ¢ 4,5 ¢, x but with \. Then we have

MC|X)
i Do Xe{A,C) A(X|X)
dA,BCX = — (56)
ACIX\{BY)
Y xeqacy MXIX\{B))
A(CIX) (1 + exp(M))
_ > oxeqa,cy AMX|X) + A(C|X) exp(M) 57)
ACIX N\ {B}) (1 + exp(=M))
S xeiacy NXIX\{B}) + A(CIX\ {B) exp(—M)
1
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1+ exp(—M) M
st Hert)
_0ac(C1X)  exp(M) +aac(CIX \ {B}) )
qac(CIX\{B}) 14 qac(C|X) exp(M)
Taking the derivative with respect to M, we find that
3€£A,B,C,X _ qac(C|X) exp(M) 1 — qac(C|X \ {B}) gac(C|X) (60)
oM 04c(CIX\{B}) (14 qac(C|X) exp(M))’
> 0. (61)
Hence, ¢ A,B,c,x 1s non-decreasing with M. The lower limit of b A,B,C,Xx 1S given by
Am dancx = qac(ClX). (62)
The corresponding upper limit is given by
. 1
li — 63
M OABOX = O (BY) “
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Because ¢4 B,c,x is continuous with M, ¢4 g c,x can take an arbitrary value in

1
(“C(C'X ) eIy {B}>> ‘ (¢4

Exchanging the role of A and B in (59), we can see that
qpc(ClX)  exp(M) 4+ qpc(C|X\ {A})

7 - 65
PEACK T e (CIRVIAY) 1+ aolCl) exp(M) ©
is non-decreasing with M and can take arbitrary value in
1
ClX), — =5+ | - 66
(@) o) 0

Because both of (ﬁ A,B,C,x and (ﬁ B.,A,c,x are non-decreasing with M/, the minimum of these quanti-

ties (i.e., 1& A,B,C,x) 1s also non-decreasing with M and, by (64) and (66), can take an arbitrary value
in (¢, 1/). This establishes the theorem. O
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