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Motivated by the problem of detecting a change in the evolution of a network, we consider the preferential
attachment random graph model with a time-dependent attachment function. Our goal is to detect whether the
attachment mechanism changed over time, based on a single snapshot of the network and without directly observable
information about the dynamics. We cast this question as a hypothesis testing problem, where the null hypothesis
is a preferential attachment model with a constant affine attachment parameter ¢, and the alternative hypothesis
is a preferential attachment model where the affine attachment parameter changes from g to 6| at an unknown
changepoint time 5. For our analysis we focus on the regime where dg and ¢ are fixed, and the changepoint
occurs close to the observation time of the network (i.e., 7, =n — cn” with ¢ > 0 and y € (0, 1)). This corresponds
to a rather relevant scenario where we aim to detect the changepoint shortly after it has happened. We present two
tests based on the number of vertices with minimal degree, and show that these are asymptotically powerful when
% <y < 1. We conjecture that any test based on the final network snapshot will be powerless when y < % The
first test we propose requires knowledge of 5¢. The second test is significantly more involved, and does not require
the knowledge of §y while still achieving the same asymptotic performance guarantees. Furthermore, we prove
that the test statistics for both tests are asymptotically normal, allowing for accurate calibration of the tests. This is
demonstrated by numerical experiments, that also illustrate the finite sample test properties.

Keywords: Changepoint detection; preferential attachment model

1. Introduction

One of the most celebrated successes of complex network theory has been the recognition that simple
dynamical random graph models with local connection rules are able to successfully explain impor-
tant macroscopic features observed in real-world networks. The preferential attachment model and its
generalizations are perhaps the most successful of such models. Barabasi and Albert [5] proposed this
model to explain the occurrence of power-law degree sequences, which are often observed in real-world
networks such as the world wide web [1,12] or internet [22], biological networks [23,26,29], collab-
oration networks of movie actors [2,24], and citation networks [6,30,33,38]. Furthermore, the typical
distance between vertices in the preferential attachment model is small [19] (see also [36, Chapter 8]
and references therein). This is called the small-world phenomenon [40,41].

The preferential attachment model considers the entire evolution of a network by adding vertices
one by one using a simple preferential attachment rule. Informally, as new vertices are added to
the graph, they are more likely to attach to vertices that already have a large degree, hence further
increasing the degree of these vertices. This formalism essentially creates a paradigm where “the rich
get richer”, which is often invoked to explain the wide-spread inequality in socio-economic contexts
[32]. Accordingly, the degree of the oldest vertices grows as new vertices attach to the graph. On the
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other hand, the degree of the last few vertices to join is typically quite small. Since its introduction in
[5], the preferential attachment model has received a tremendous amount of attention thanks to its early
explanatory successes. The structural properties of the model are investigated formally in [10,11], see
also [35,36] for a detailed overview on this model and many of its properties.

In our work we are interested in situations where the growth dynamics of the network do not remain
constant over time, but undergoes a change at some point. This captures a situation where a major
event could cause a change in the subsequent evolution of the network. To model this, we consider
a time-inhomogeneous affine preferential attachment model, where a new vertex v; that enters the
graph at time 1 < ¢ < n connects to a pre-existing vertex with degree k with probability proportional to
f(k) =k +6(t). We consider the hypothesis testing problem where 6(f) = §p remains constant under
the null hypothesis, whereas under the alternative the affine attachment parameter §(¢) changes from Jg
to 01 at an unknown moment 7, called a changepoint. For our work we are particularly interested in
scenarios where the change occurs very late, and affects only a very small part of the graph. Specifically,
in the regime we are interested in, the changepoint has the form 7,, =n — cn” with ¢ >0and y € (0,1),
as explained in Section 2. From a practical standpoint this is the most relevant regime, particularly when
one wants to detect the change as quickly as possible.

1.1. Related work

Our work nicely complements earlier results [4,8] that focus on the detection of a changepoint in the
setting of preferential attachment trees, where every vertex that enters the graph connects to m = 1 other
vertices. There are, however, some important differences. First, our results consider the more general
case of preferential attachment graphs, where vertices may enter the graph with m > 1 edges. The other
difference is that we focus on a late changepoint 7,, = n — cn”, whereas [4,8] focus on a changepoint that
happens at a linear time O(n) or even o(n). Thus, in our setting a much smaller number of vertices enter
the graph after the changepoint, making it harder to detect. Moreover, in practice one desires to detect
changes as quickly as possible, further justifying the focus on late changepoints. From the moment a
pre-print of our work appeared on arXiv further progress on the late changepoint detection problem
has been made first in [27], and then in [21]. In the former work, the changepoint is parametrized as
T, =n— A, and it is proven that, when the labeled graph is observed, detection is possible if and only if
A, — oo. In other words, in the labeled case, detection is impossible if and only if a bounded number of
incoming vertices attach according to the new attachment function. The authors also prove that, when
the unlabeled graph is observed, detection is impossible if A, = o(n'/3). In the work [21], the authors
build on the results and the techniques of [27] to prove that detection is impossible if A, = o(n'/?).
These results complement our main result, which implies that, when the unlabeled graph is observed,
asymptotically accuracte detection is possible when A, = cn? with y > 1/2.

The authors of [16] propose a likelihood-ratio testing procedure to detect a changepoint in a prefer-
ential attachment tree and the associated changepoint estimator. Crucially the methods in [16] rely on
the knowledge of the entire network evolution. This is not the case for our test, which only requires a
snapshot of the network at the final time. The authors of [16] extend their test to detect multiple change-
points by applying two general techniques (namely, Screening and Ranking, and Binary Segmentation)
to decompose the multiple-changepoints problem into a sequence of single changepoint problems. This
work, however, is still in the scenario where the changepoint occurs at a linear time, in stark contrast
with the regime we investigate.

Although different from this work, there has been much interest in understanding and detecting the
effect of an initial seed graph on the evolution of the preferential attachment tree [13—15,17,28]. Here one
starts with a given initial graph at time 7 = 1 and then grows the remaining tree according to a preferential
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(or uniform) attachment. The goal is to estimate the initial seed graph based on an observation of the
fully developed graph at a much later time. Finally, changepoint detection and related inference questions
have also received much attention in the setting of dynamic stochastic block models [9,31,37,39,42]. In
those works the aim is primarily to understand the evolution of the network’s community structure.

2. Model

We formalize the problem of detecting a changepoint in a dynamical network as a hypothesis testing
problem on random graphs. We first explain the model that we use in general, and then define concrete
versions of this model for the null and alternative hypothesis. This model has parameters m € N and
6 : N — (—m, o) and produces a sequence of undirected graphs without loops. Let G,, = (V,,, E;;) be an
undirected graph, where V,, = {vo, ..., v, } denotes the vertex set and E,, C {{i,j} :i,j € V,;} denotes a
random multiset of edges. In particular, the graph G,, will not, in general, be a simple graph. Note that
G, has n + 1 vertices. For v € V,, let D, (G,,) denote the degree of vertex v in the graph G,,.

There exist various versions of the preferential attachment model, each following slightly different
conventions for adding new vertices. Here we consider the following model: the first graph G, also
called the seed graph, consists of two vertices vg and v; connected by m edges. For 7 > 1, the graph
G, is constructed by taking G;_; and adding one extra vertex v,, that is then connected to the vertices
in G; by exactly m edges. In the model we consider, this process is better described by introducing a
number of intermediate steps, described by graphs G 0, G¢.1, . . . G¢,m, With vertex set V; = {vo, ..., v;}.
Begin by defining G, o to be identical to G;_; together with an isolated vertex v;. The graph G; ; is
obtained by adding an edge between v, and one of the vertices in V;_; with probability proportional
to D, (Gy,0) + 6(2). In general, for i € [m], we proceed by sampling vertex v; ; € {vg,...,v;—1} with
conditional probability

Dy(Grim1) +6(1)
Y4Dj(Grio)+6(1)

IP)(Vt,i:V | Gt,i—l): (1)

and constructing G, ; by adding the edge {v; ;,v;} to G; ;_;. Finally, define G; = G, ,,,. Note that the
degree of v; in G, is exactly m.

The above model is rather general, as it allows for quite a bit of flexibility in terms of the function §(¢),
as the only requirement is that §(¢) > —m to ensure that (1) is indeed a valid probability. A classical
choice is to take §(¢) as a constant, and the properties of the ensuing graphs are well studied (e.g.,
see [35,36] and the references therein). However, we are interested in knowing when it is possible to
distinguish graphs generated by a model where §(¢) is constant versus graphs generated by a model
where §(¢) is a step function. The latter models a preferential attachment evolution, where at some point
the characteristics of the attachment process change.

Consider the above model, and let G,, denote the “last” graph obtained. Informally, our only obser-
vation is G, without any vertex labels. Formally, our only observation is the equivalence class of G,
under vertex relabeling. In other words, we have only access to the topological structure of G, and not
to the sequence {G1,...,G,—1}. In particular, the arrival order of the vertices is unknown to us. With
an abuse of notation, from now on we will denote by G,, the equivalence class of G, under vertex
relabeling. Clearly the distribution of this random graph is parameterized by m and ¢. Since G, has
exactly n + 1 vertices and nm edges, we have knowledge of m (so this is not an unknown parameter).
Therefore the only unknown parameter is the function 6.

Our goal is to determine when one can find evidence in the final graph that the growth dynamics
of the network has changed at some point. This can be rather naturally formulated as an hypothesis
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testing problem. Namely, we would like to conduct the following binary hypothesis test: under the null
hypothesis (denoted by Hy) we assume §(¢) = 6o > —m for all r € N. Under the alternative hypothesis
(denoted by H) we assume ¢ is a step function, namely

6(t) =1{t <1, }0 + 1{t > 1, }01,

for some 8¢ # 81 with dg, 01 > —m, and 7, € N with 7,, < n.

Our main research goal is to determine when it is possible to distinguish the two hypotheses, based
solely on G,, (where we do not know the order in which the various vertices have arrived). For our first
result we consider Jp to be known, but we then relax this assumption and devise a test that does not
require this knowledge while retaining the same asymptotic power characterization. In both cases we
use the parameterization 7,, = n — cn”, where ¢ > 0 and y € (0, 1), and obviously ¢ and y are unknown.

Note that the alternative model does coincide with the null model when either §; = §¢ or 7, = n.
Furthermore, since § is a step-function, the attachment rule in (1) can be further simplified to get, for
ve{vo,...,Vi—1}

T I - ifr < 1,
P (Vt,i =v| Gt,i—l) = (2)

Dy (Gy,i-1)+01 .
Se-Dmirs (=) 1> Tn

2.1. Assumptions and notation

Throughout this paper, when limits are unspecified, they are taken as the graph size n — co. We recall
that we consider the parameterization 7,, = n — cn”. All the parameters m, dg, §1, ¢, and y are assumed
to remain constant as a function of n. We use the subscripts 0 and 1 in the expectation and probability
operators to indicate whether we are considering the null or alternative hypothesis. Finally, we also use
standard asymptotic notation: a, = O(b,) when |a,/b,| is bounded, a, = Q(b,) when b, = O(a,),
a, =o(by,) when a, /b, — 0, a, = w(b,) when b, =o(a,), and a, < b, when a, = (1 +0(1))b,.
Also, we use the probabilistic versions of these: a, = Oz(b,) when |a, /b, | is stochastically bounded,
an =Qp(by,) when b,, = Op(a,), and a, = oz(b,,) when a,, /b, converges to 0 in probability.

3. Minimal degree tests

All the tests we consider use the information contained in low-degree vertices, in particular the number
of vertices of minimal degree. Although this is a rather simple idea, the number of minimal degree
vertices is substantially affected by the presence of a changepoint, even at late stages in the growth of
the graph.

3.1. Powerful test for known d

We begin with the assumption that ¢¢ is known. Although this might seem unrealistic, it provides a
wealth of information about the properties of the test statistic we consider, and paves the way for more
general results when d¢ is unknown.

To define our test we first introduce some notation. To reduce the notational burden we identify the set
of vertices {vg,...,v,} with [n] :={0,1,...,n}. Furthermore, let D, (¢) := D,,(G;) denote the degree
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of vertex v in graph G, and let N (¢) be the number of vertices of degree k in the graph G,, that is,

Ni(t) = Z 1{D,(t) = k}.

ve(r]

Since each vertex is attached to at least m other vertices, in our model we naturally have that Ny (n) =0
for k < m, and N, (n) denotes the number of vertices with minimal degree. The latter quantity plays a
crucial role in our test.

It is well-known that in the classical preferential attachment model, which corresponds to our null
model, the number of vertices of degree k > m is highly concentrated [18,35]. In particular, N (n) is
well concentrated around npy (89) where pr = pr(d9) satisfies the recursion

_k—1+50 k + 6o
Pk = 2+60/m Pk-1 2+60/mpk,
for k > m with
2+5()/m
Pm(00) =

m+0dg+2+6g/m’

This recursion is easily solved, giving rise to the following expression for py (dp):

I'(k+60)['(m+2+06p+6g/m)
I'(m+60)T(k+3+60+6g/m)

Pi(60) == (2+60/m)

Thus, px(dp) is the limiting degree distribution of the random graph G,, under the null model.
We are now able to introduce our test statistic, that simply compares the number of minimal degree
vertices to its asymptotic expected value under the null model, as

T(Gp) := Nm(n) —npm (o).

If the observed value of T(G,) is significantly different from zero, then we have evidence to reject the
null model. This brings us to the first result, characterizing when such a test is powerful. Specifically
we introduce a test based on this statistic that is guaranteed to have type-I error that is at most
a (asymptotically), and that is asymptotically powerful provided y > % In other words, under the
alternative hypothesis the type-II error converges to zero provided y > % When y < % the test is
powerless, and when y = % the type-II error is bounded by a constant that depends on the specific
model parameters.

Although this result indicates when the test is powerful or powerless, it provides only a conservative
upper bound on the type I error. It follows from [3] that this test statistic is asymptotically normal,
and therefore we can calibrate this test to guarantee that the type I error is (1 +o(1))a as n — co. We
do this in Section 3.3. However, we present Proposition 3.1 first because it allows us to introduce the
essential ideas of the proof while avoiding many technical details. The proof of Proposition 3.1 is given
in Section 7.

Proposition 3.1 (Asymptotically powerful test: known 6¢). Consider the test that rejects the null
hypothesis for large values of T(G ). Namely, define the test

W(Gy) = ]l{lT(Gn)I > m\/Snlog(Z/a)},
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where « € (0, 1). The type-I error of this test is asymptotically bounded by «, i.e.,

Po (¥ (Gp) #0) < (1+0(1))a.
Furthermore, the type-II error of this test satisfies

P1 (¢ (Gn) =0)

o(1) when'y > %,
2
(2+0(1))exp (— ((c“_p”’(’io\}g/p”’(él)‘ - log(Z/a)) VO) ) wheny = %,

and Py (y(G,) =0) > (1+0(1))(1 — @) wheny < 1.

Remark 3.2 (Parametrization of the changepoint). We assume that the changepoint is parametrized as
T, =n—cn?, and thus a late changepoint corresponds toy € (0, 1). However, our proof of Proposition 3.1
works under the more general late changepoint assumption n — 7,, = 0(n), and under the assumption

that 51 =0 5") depends on n. In that case, the proof shows that, if
n—1n
\n

then Py (¥ (G,) =0) — 0 as n — oo. Furthermore, the proof shows that, if

160 — 61| — oo,

n—"mTp
N

then the test i is powerless, i.e., the sum of type-I and type-II errors converges to one as n — co.
However, the proofs of later results rely explicitely on the choice 7, = n — cn”. Because of this, we
have decided to maintain the parametrization 7,, = n — cn” throughout the manuscript for consistency
of presentation.

|60 —5§n)| -0,

The proof of this result is based on the following observations. Under the null model it is known that
Eo(Ny(n)) — npm(89) = O(1). Under the alternative model we can show that

Ei [Nm(n)] =npm(80) = (1+0(1))n(80.61,m,c)n”,

where

1(60,061,m,¢) = c(1 = pm(60)/Pm(61)). A3)

Therefore there is a substantial difference in the expected values of the test statistic under the null and
alternative models. Note that both E; [Ny, (n)] and np,,(6¢) have the same order of magnitude O(n), so
the above result characterizes the second-order behavior of E| [N,,(n)] and thus is somewhat delicate.
Besides characterizing the mean of N, (n), we must also characterize the fluctuations of Ny, (n) around
it. These are of small order, and controlled by a rather standard application of Azuma-Hoeffding’s
inequality. Specifically N,,, — E[ N, (n)] = Oz (+/n). This result holds both under the null and alternative
hypothesis, showing that it is possible to construct a powerful test when y > % When y = % both the
shift in the expected value N, (n) —np,, (80) and its stochastic fluctuations have the same order, leading
to the result in the theorem.

As the proposed test is powerless when y < %, one might wonder if there is any test that can have
power in that situation. In the pre-print of our work which appeared on arXiv we set forth the following
conjecture:
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Conjecture 3.3 (Powerless tests when y < %). Consider the case y < % We conjecture the following:

(i) All tests based on the vertex degrees {D(n)}, e[, are powerless.
(ii) All tests based on G,, are powerless.

Obviously the statement (ii) implies (i). The main motivation for (i) is that when y < % the number of
vertices with degree k will deviate from npy (d¢) by at most O(n?). These deviations become smaller
when k gets larger. On the other hand, the fluctuations of Ny (n) around its mean will also become
smaller, but will always be of higher order than this mean-shift. Actually, the results in [3] characterize
the joint distribution of the degree counts under the null model and show this is asymptotically a multi-
variate normal distribution. As shown in [7, Lemma 1.2], under the alternative model these degree
counts are also asymptotically normal with the same covariance matrix, but a rather small mean-shift. If
this shift is small enough, then the total variation distance between the two distributions is close to zero,
implying (i). The conjecture (ii) is significantly stronger, stating that higher-level information contained
on the edge structure of G, will not be helpful for this testing problem. This is expected given that the
attachment dynamics are only driven by the vertex degrees. In fact, from the moment the pre-print of
our work appeared on arXiv, the stronger conjecture (ii) has been proven, first partially in [27], and then
as stated above in [21], by building on [27].

3.2. Powerful test for unknown d

The knowledge of 6 was crucial for the test above, as it gives a benchmark to compare N,,(n) against,
namely np,,(dp). Without this knowledge we must essentially estimate, from G, the value of .
For such an approach to be fruitful a candidate estimator must be “close enough” to dp both under
the null and alternative models. Gao and van der Vaart in [25] consider the problem of estimating g
when the preferential attachment function is constant, meaning that we are under the null model in
our formulation. The authors proposed a maximum likelihood estimator based on G, and showed it
consistently estimates d¢y and is asymptotically normal. A natural idea is to start by considering this
estimator as well, and understand how its properties change when G, is generated under the alternative
model.

As done in [25], to avoid the usual issues at the boundary of the parameter space we make an extra
assumption that the range of possible values for d¢ and d; is known:

Assumption 3.4 (Containment of 6y, 01). Let —m < dmin < dmax be known, and assume that dg,d; €
(6min’ 6max)~

As shown in [25], under the null model the (normalized) log-likelihood function ¢;, : [6min, Smax] — R
is given by

n m

n(0)= g | D t0s(br0) (Vor(n) = (v DBk <)) = 37 Do 50-1(0)

t=2 i=1

1 < 1
— ];nlog(k+6)N>k(n) - mz

log St,i—l (6)’

s

1l
—_

n
=2

~

where Sy ;-1(0) =16 +2m(t — 1) + (i — 1) and Nsx(n) := X ;¢ Nj(n). The maximum-likelihood
estimator is defined as

bp:= argmax  1,(6). “4)
6 €[ Smin» Omax |
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Equivalently (for large n) we can define §,, as the solution in & € [Smin, Smax] Of %tn((S) =1,(6) =0.
Although not obvious, this definition coincides with (4) for large n, since it is shown in [25] that the
solution of ¢},(6) = 0 exists and is unique for large enough n with high probability. Note that the score
function is given by

, 1 « 1 I v t
w0 =" ;;nk+‘5N>k(n) Toaxd Z; Sii1(0)° ©)

t=2

Motivated by this estimator we consider the test statistic
0(Gy) 1=Nm(”)—”l?m((§n)- (6)

This is analogous to the previously considered statistic, with the exception that §¢ is replaced by the
above estimator.

A test based on the above statistic will only be sensible if §,, is a good surrogate for &y, under both
the null and alternative models. When y < 1 this is indeed the case and we show that &, is a consistent
estimator of ¢ under both the null and alternative models. However, consistency is not enough, and it is
necessary to carefully characterize the rate of convergence of this estimator under the alternative model.
It turns out that the deviations of N,,(n) and np,,(5,) around their respective means have exactly the
same order, but with different leading constants. A careful characterization of those constants is the
crucial result leading to our main result:

Theorem 3.5 (Asymptotically powerful test, unknown 6). Consider Assumption 3.4 and the test
statistic defined in (6). Let a, be a positive diverging sequence such that a, = w(\nlogn) and a, =

1
n2*°W und define the test

#(Gp) =1{|Q(Gy)| = an}.

The type-I error of this test converges to zero as n — o, i.e.,
Po (¢(Gn) #0) =0(1).
Furthermore, when 6¢ #+ 6| and % <y < 1 this test has vanishing type Il error, i.e., as n — oo,

P1(¢(Gn) =0) =0(1).

The proof of the theorem is deferred to Section 8 and it is rather involved. It builds upon some of
the results used to prove Proposition 3.1, namely the characterization of N, (n) — np,,(80). However, it
does require a very careful characterization of np,, (8,) —npm(80). It turns out that both quantities have
essentially the same order of magnitude, namely Oz (n”). However, the leading constants are different,
and this fact allows the test to be powerful in the regime % <y<l

The cases y = % and y =1 are special. For y = % the Gaussian fluctuations of N,,(n) under the null
and alternative hypotheses will compete with the resulting change in expectations of N, (n), so the
Type-II error does not vanish, as it does for y € (%, 1). For y = 1, on the other hand, both the maximal
and minimal degree tests seem to perform well, but it is unclear which performs best, or whether there
even is a better test available.
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3.3. Asymptotically calibrated tests

The two theorems above characterize the regime when the proposed tests are powerful. However, they
fall short of providing guidelines to properly calibrate the tests. Particularly, in a fixed significance
testing framework, for any a € (0, 1) we would like to ensure that under the null model the type-I error
is approximately «. Proposition 3.1 provides only an rather conservative asymptotic upper bound on
the type-I error, due to the worst-case nature of the Azuma-Hoeffding inequality. To introduce our
calibrated test, we define

(So.m) = m?(m +60) (1 +m + 8o) (2m + 6¢) -
o0 1= (80 +2m(1+m+69))(So+m(2+m+g))?

Furthermore, let ® : R — [0, 1] denote the cumulative distribution function of a standard normal
distribution and z, := ® ' (1 — @) denote the corresponding right-quantile function for a € (0,1). In
particular, z,/> > 0 when « € (0, 1). We are now ready to present the asymptotically calibrated test
when & is assumed known.

Theorem 3.6 (Asymptotically calibrated test for known 6g). Let a € (0, 1) and define the test

Ve (G) = 1{IT(G)| = 22V (80, m)|.

As n — oo, the type-I error of this test converges to a:
Po (Ycal(Gn) #0) — a.

Furthermore, when 6o # 01 the type-1I error satisfies

0 zf% <y<l
P, (wcal(Gn) #1)— 17(680,61.m,c) 17(80,81,m,¢) | .o 1
1-®fz42— o) +®|-zap2 - o) ify=>

as n — oo, where 11(8q, 81, m, c¢) is defined in (3).

To define the next test and result we require some additional notation. Let

RS mpy(0o) B m
V(G0 m) = ,;1 (k+060)2m+060)  (2m+060)2’ ®)
4
m
U0 m) 1= = et m (2 m 50 ©)
and
(80,81, m,¢) = (8 — 1) m + % (10)

(2+61/m)(m+68g+2+6g/m)?

The next theorem presents the asymptotically calibrated test for the unknown ¢ case:
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Theorem 3.7 (Asymptotically calibrated test, unknown 6(). Consider Assumption 3.4, let a € (0, 1),
and define the test

beal(Gn) = ]l{lQ(Gn)l 2 Za/Z\/n(W(gn’ m) + M(Sn, m))}

As n — oo, the type-I error of this test converges to a:
Po (¢cal(Gn) #0) — a.

Furthermore, when 6o # 01 and n — oo the type-1I error satisfies

IP1 (¢cal(Gn) # 1)

0 zf% <y<l,
- _ ___a(6g,61,m,c) _ ___a(69,61,m,c) S|
1=®|zap \/w(éo,m)+u(60,m)) +o ( a2~ Polamrataom) TYT I

The proofs of Theorems 3.6 and 3.7 are an immediate consequence of the asymptotic normality of
the test statistics as discussed in the next section, together with the consistency of ¢, as an estimator of
00.

4. Asymptotic normality of test statistics

In this section we characterize the asymptotic distribution of the proposed test statistics which allowed
us to calibrate the tests in Section 3.3.

When 6 is known, the situation is relatively simple. Under the null model and when m =1, it is
known that N, (n) with k > m admits a central limit theorem [34]. In particular, this shows that Ny, (n)
is asymptotically normally distributed. Furthermore, [3] extends these results to the general case m > 1,
making them applicable to our setting. For the case of unknown ¢ the situation is a bit more complicated.
Recall that our test statistic is Q(Gp,) = Ny (1) — npm(8,). It is known from [25] that, under the null
model, &, is asymptotically normal. This does not, however, immediately imply that Q(G,) is also
asymptotically normal under the null model. The results in [3] establish that (N, (n), Ny+1(n),...)
is asymptotically normal (under the null model), strongly hinting at asymptotic normality of Q(G,).
Furthermore, even under the alternative model, one might expect asymptotic normality of the test
statistics, with exactly the same asymptotic variance, as the number of vertices that enter after the (late)
changepoint is too small to change the asymptotic variance.

Let N(u,0?) denote the normal distribution with mean u and variance o2, and let L, denote
convergence in distribution. The following theorem, proved in [7, Section 1], establishes the asymptotic
properties of the test statistics.

Theorem 4.1 (Asymptotic normality of test statistics). Recall the definitions of w and u in (7) and
(9) respectively. Under the null model, as n — oo,

T(Gn) D) N (0. v0(80.m)) . an
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Moreover, under Assumption 3.4 and the null model, as n — oo,

Q(\/GEH) _ Nin(n) :/;Pm(én) L5 N (0,w(S0,m) +u(5o,m)) . a2

Furthermore, under the alternative model with y € (0,1), as n — oo,

T(Gn) —E1[T(Gn)] D

N — N (0,w(80,m)) . (13)
Moreover, under Assumption 3.4, as n — oo,
QUGn) = 211G D, nr 0,y (80, m) + u(50,m)) (14)

N

Note that (11) has been proved in [3]. In the second statement (12), u (&g, m) captures the adjustment in
the variability in the test statistic by using an estimate of d¢, instead of the actual value. The convergence
results (11) and (12) provide an avenue for asymptotically exact calibration of the proposed test as given
in Theorems 3.6 and 3.7 (equivalently, for computation of asymptotically exact p-values). On the other
hand, the convergence results (13) and (14) give an asymptotically exact quantification of the type-II
error of the tests.

To establish asymptotic normality under the alternative model, we exploit the corresponding state-
ments under the null model, together with a correction term quantifying the effects due to the presence
of a changepoint (partially relying on the arguments in Proposition 3.1 and Theorem 3.5). Note that
the asymptotic variances remain the same, whether one is considering the null or alternative model, as
expected. The proof of Theorem 4.1 is carried out in [7].

5. Numerical experiments

In this section we examine the properties of the proposed tests using simulation. This serves a two-fold
purpose, namely to empirically assess the validity of the theoretical guarantees given, as well as to
investigate the finite-sample properties of the tests.

To assess the finite sample properties of the asymptotically calibrated tests we conduct several
numerical experiments. For simplicity we fix g = 0 for all the experiments (this is the so-called
linear preferential attachment model in [5]). We take m =5, c =1, y = %, and 6; € {-1,0,1}. Note
that 61 = 69 = 0 corresponds to the null model. We consider graphs of different sizes, namely » €
{1000, 2000, 5000, 10000, 20000, 50000, 100000, 200000}, and for each value of n we generate B =
2000 independent graphs using the preferential attachment model in (1). Specifically, for the three cases
61 ={-1,0, 1} and each value n we obtain {g,(qb)}l‘f:1 graphs.

Note that as n increases the relative distance between the changepoint and n decreases considerably,
and only a minute part of the graph is affected after the changepoint. For instance, for n = 5000 there
are only 594 vertices that join the graph after the changepoint, so about 12% of the vertices. However,
for n = 200000 only 9457 vertices join after the changepoint, a mere 4.7% of the total vertices.

In Figure 1 we depict the power of the two proposed tests. For concreteness we consider fixed
significance testing at level @ = 0.05 (qualitatively the results are similar for other significance levels).
We clearly see that both tests are well calibrated, even for small values of n. Also, as expected, the
power increases as a function of n. As intuitively expected, the test that does not assume knowledge of
0 has slightly less power than the test making use of that knowledge. Finally, there is an asymmetry of
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Figure 1. Power of the tests calibrated using asymptotic normality for m = 5. Panel (a) corresponds to the case
of known ¢( and panel (b) corresponds to the unknown & case. Both plots consider a fixed significance level
testing with level @ = 0.05. The solid lines correspond to the power estimated using B = 2000 graph samples, and
(the pointwise 95% confidence bands are computed using the Clopper-Pearson exact method. The dashed lines are
estimates of the power based on the asymptotic characterization of the test statistics.
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Figure 2. Normal QQ plots of the test statistics under the null model, for n € {100, 1000}. Panels (a) and (b)
correspond to 7(G) (known & statistic) and panels (c) and (d) correspond to Q(Gj,) (unknown §¢ statistics).
Even for very small values of n distribution of the statistics is very well approximated by a normal distribution.
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Table 1. Numerical estimates of (rescaled) mean and variance of the test statistics, and comparison with corre-
sponding asymptotic values. The estimates above are based on B = 2000 independently generated graphs.

(a) Null model 61 =g =0.

n fn” a0 n o I
1000 0.0127 0.0105 0.1014 0.0801
2000 0.0017 0.0042 0.1016 0.0795
5000 0.0056 0.0041 0.1009 0.0789
10000 —0.0052 —0.0038 0.1049 0.0831
20000 0.0007 0.0012 0.1034 0.0828
50000 0.0049 —0.0009 0.0986 0.0780
100000 —0.0066 —0.0054 0.1000 0.0814
200000 0.0031 0.0046 0.1048 0.0811
n(6g,80,m,c)  a(dg,dg,m,c) w(dg,m) w(dy,m)+u(Sy,m)
=0 =0 =0.1020 =0.0811

(b) Alternative model 6y =0 and 6; = 1.
n fin [ a0 n o [
1000 —0.0460 —-0.0276 0.0944 0.0772
2000 —0.0487 —-0.0308 0.0992 0.0776
5000 —0.0554 —0.0371 0.1017 0.0826
10000 —0.0558 —-0.0375 0.0994 0.0799
20000 —-0.0574 —0.0395 0.1041 0.0799
50000 —-0.0594 —0.0409 0.1033 0.0832
100000 —-0.0610 —0.0421 0.1042 0.0809
200000 —-0.0610 —0.0427 0.0974 0.0759
n(6g,061,m,¢c)  a(dgy,d61,m,c)  w(dg,m) w(dgy,m)+u(dy,m)
=-0.0649 =-0.0464 =0.1020 =0.0811

(c) Alternative model 69 =0 and 6] =—1.
n fin I il im0 n 0 /n
1000 0.0672 0.0436 0.1087 0.0831
2000 0.0679 0.0443 0.1020 0.0760
5000 0.0700 0.0463 0.1033 0.0799
10000 0.0725 0.0491 0.0952 0.0759
20000 0.0713 0.0488 0.1049 0.0817
50000 0.0738 0.0509 0.1043 0.0833
100000 0.0743 0.0515 0.1057 0.0875
200000 0.0750 0.0522 0.0998 0.0793
n(6g,01,m,¢c)  a(dgy,01,m,c) w(dg,m) w(dg,m)+u(dy,m)
=0.0794 =0.0567 =0.1020 =0.0811
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the power depending on whether 61 > d¢ or 01 < 9, the later scenario leading to higher power. This is
expected, as for smaller 6; values the empirical degree distribution has heavier tails, and detecting the
presence of a changepoint becomes easier.

To illustrate the results of Theorem 4.1, in Figure 2 we display normal quantile-quantile plots of
the test statistics for very small values of n. We see that, even for n = 100 (so, a graph with nm =500
edges) both test statistics are approximately normally distributed. In order to have a better assessment
of the mean and variance of the test statistics we compute (for §; € {—1,0, 1}) the first two empirical
moments, and compare them with their asymptotic counterparts, both under the null and alternative
hypothesis. Define

A<T) ZT( <b>) and A<T> Z(T(g(m) A<T>)2

and the analogous definitions of 4'? and 7?2, In Table 1 we compare these values (adequately

rescaled) with the expected asymptotic values. As can be seen, the empirical variance closely matches
the asymptotic variance, both under the null and alternative models, even for small values of n. This
is in agreement with Theorem 4.1. For the mean of the statistics, one sees that the scaling by n” and
the corresponding leading constant is also accurate, but finite sample effects are more evident under the
alternative model when 7 is small.

Finally, making use of Theorem 4.1 we can compare the empirical power with an estimate based
on the asymptotic normality of the statistic. Namely, we know the test statistics are asymptotically
normal with exactly the same variance, and a small mean-shift proportional to n? (1 + o(1)), where the
proportionality constant is given by 17(8¢, 81, m, ¢) from (3) and a (69, 61, m, ¢) from (10) for T(G,,) and
Q(G,,) respectively. Based on this, one can get an estimate for the power of the tests for different values
of 1. This is shown by the dashed lines in Figure 1. As one can see, although not terribly accurate,
the estimates capture the exact behavior of the empirically observed power. This lack of accuracy is not
unexpected, as all we know is that the mean-shifts are of the form const(dg, 61, m)n” +o(n”). However,
the remainder term might still have an order only slightly smaller than n”, which will lead to rather
poor power estimates for small values of n.

6. Discussion and open problems

In this section, we compare our results to the literature and state some open problems.

6.1. Early changepoint

In previous work [4,8,16], the case of an early changepoint was considered for preferential attachment
trees, i.e., for m = 1. Thus, our work extends this setting from trees to graphs, as well as from an early
changepoint to a late one. Arguably, the latter case is more relevant in practice, since one would rather
detect a changepoint quickly, meaning, close to the time after which it occurs. This setting corresponds
to a changepoint close to the time of observation of the final network.

6.2. Dynamical graph observations

It would be of interest to extend our results to a dynamic setting, where we detect the changepoint as the
graph changes dynamically. Bear in mind though that we currently only assume that we observe the graph
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at the final time, and observing the graph dynamically thus provides much more information. Thus, it
is an interesting extension to devise an appropriate setting where we only observe partial information
on the network, while still detecting the changepoint dynamically. There are several settings that could
be of interest. In the first, one observes the network snapshots only at multiples of n”. In the second,
we assume that we only dynamically observe information about the degree counts, and not the entire
network. We defer such problems to future work.

6.3. Lower bounds

Conjecture 3.3 states that no test will be powerful when y < % Proving such lower bounds in the context
of preferential attachment models is challenging, due to the latent nature of these models. However, part
(1) of the conjecture might be approached by relying on the asymptotic normality characterization in [7,
Lemma 1.2], together with bounds on E| [Ny (n)] — Eg[Ng(n)] obtained using the methods developed
in this paper.

6.4. Boundary case y =1

Note that in Proposition 3.1 and Theorem 3.5 the case y = 1 is excluded. This is in contrast with the
results in [4,8,16]. The proof of the two theorems relies on Proposition 7.1, that explicitly excludes
the case y = 1. It should be possible to extend that result for y = 1. Specifically, the current argument
quantifies the contribution to E; [N, (n)] —np.,. (69) made by vertices that arrived after the changepoint.
Due to the late changepoint, most of those vertices will have degree m in G,,. However, for y = 1, a small,
but non-vanishing fraction of those vertices will have higher degree. Therefore, to extend the result,
this needs to be quantified, and a slightly more refined argument will be needed, where the role of the
parameter ¢ will become much more prevalent. Extending the result of Theorem 3.5 to this setting will
likely be significantly more challenging, as it requires extending Proposition 8.2, where the assumption
that y < 1 was crucially used to bound the terms of order o(n”). On the other hand, when y = 1, our
test statistic might not be a good practical choice (particularly when c is large), and the statistics used
in [4,8] will possibly lead to more powerful tests. This remains an interesting avenue of future research.

6.5. Other test statistics

The recent work [21] proves that, when n — 7, = 0(y/n), all tests are asymprotically powerless. This
implies that our test based on N,,(n) is asymptotically powerful up to the detectability threshold.
However, information about the presence of a changepoint is also present in other statistics of the graph,
which might not even be measurable with respect to the degree sequence, so it cannot be excluded that
other tests have better performance than ours for finite n. For example, the number of lowest-degree
neighbours of lowest-degree vertices, which is not measurable with respect to the degree sequence,
carries information on the changepoint, a fact that was verified via numerical simulation. Another, more
straightforward, possibility is including higher degree counts to improve the finite-n performance of the
test. Following this idea, the master thesis [20] numerically investigates the finite-n performance of a
likelihood-ratio test based on (N, (1), Ny,+1 (1)) and proves that it is slightly better than the performance
of our test based solely on N,,(n). An interesting avenue of research is to identify, in a principled way,
statistics that lead to tests that have higher power than the ones proposed.
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6.6. Boundary case y = 1

Wheny = %, the fluctuations of Ny, (n) around its mean under Hy are of the same order as E| [N,,(n)] —
Pm(60). Moreover, since a central limit theorem holds for N, (n) — E{[N,,(n)] under H;, with the
same limiting variance as under Hy (cf. Theorem 4.1), it follows that, when y = %, the type-II error of
our test is strictly bounded away from zero. In other words, when y = % a large value of Ny, (n) — pm
can be explained either by a large deviation away from Eg[N,,] under Hy, or by a deviation around
E{[N,,] under H;. Although this setting might be perceived as too specific to be of practical interest, it
does provide an avenue to compare different testing procedures from an asymptotic lens, and can yield
valuable insights regarding the finite-sample performance of different tests.

7. Powerful test for known 6¢: Proof of Proposition 3.1

The main idea of the proof is to decompose the test statistic 7(G,,) in two terms:

T(Gn) =Npm(n) —npm(60) =Ee[Nm(n)] = npm(80) + Nm(n) — Be[Nin(n)], (15)

=A =B

where ¢ € {0, 1}. The characterization of the stochastic term B is the same under both the null and
alternative models, and follows a somewhat standard argument. Let £ € {0, 1} be fixed. Define the
stochastic process {M, }!" | such that

My :=E¢[Nm(n)|G:].

This is a Doob martingale [35, Lemma 8.5], and such that E,[N,,(n)] = M| and N,,(n) = M,,. Further-
more, by [35, Lemma 8.6], we know that, for every t € {2,...,n}, |M,, — M,,_1| < 2m almost surely.
Although strictly speaking these two lemmas were not stated for our model, their arguments do not
depend on the specific sequence &(¢) in (1). Therefore, those results still hold and follow simply from
the fact that every step in time we add precisely m edges to the graph. With this in hand, we can directly
apply the Azuma-Hoeffding inequality to get that, for any x > 0,

2

VEe (0,1} Py (INy(n) —Er[Np(n)]| = x) < 2¢” 5. (16)

This completes the characterization of the term B in (15). We now proceed by considering the type-I
and type-II errors separately.

7.1. Type-I error

To control the term A in (15) under the null model we use [18, Proposition 2.2] (see also [35, Proposi-
tion 8.7]), which states that there exists a constant Co = Cy(8g, m) such that, for all n > 1,

[Eo[Nm(n)] = npm(do)| < Co. A7)
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Combining this with (16) we see that the type-I error of the minimal degree test is bounded by
Po(W (T(Gn)) # 0) = o (|Non (1) = npim(60)| = m\Bnlog(2/a))
< B0 (1N (1) = Bo[Nn(m)]| > mBulog(2/) - Co)
(m+Bnlog(2/a) - Cp)?

8m2n

SZexp(— ):(1+0(1))a/.

This shows that the type-I error is essentially at most @, completing the first part of the proof.

7.2. Type-II error
Again we must control the term A above, for which the following proposition is instrumental:

Proposition 7.1. Let 0 <y < 1. Then

E{[Nm(n)] = npm(80) = (1 +0(1)) cn” (1 B Pm(6o))

pm((sl)
= (1+o(1))en” (30 - 61) :

2+61/m)(m+69+2+069/m)

Proof. Note that

E1[Nm(n)] = npm(60) =Eo[Nm(n)] —npm(do) (18)
+E1[Nm(n)] —E1 [N ()] = (Bo[Nm(n)] = Eo[Nm(Tn)]).

The equality holds as the law of G, is the same under the null and alternative models, and therefore
Eo[ N ()] =B[N (7)]. The last two terms are controlled in a similar way.
Let £ € {0, 1} and note that

E¢[Nm(n)] —E¢[Nm(10)] = Z (Pe(Dy(n) =m) —Pe(Dy (1) =m))

vE[Tn]

+ Z Py(Dy(n) =m).
veln\[7a]

In the above there is a contribution from vertices that arrived before the change-point (so-called
“old” vertices), and vertices that arrived afterwards (the “new” vertices). The contribution by the new
vertices v € [n] \ [1,] is essentially the same regardless of the value of ¢, as P¢ (D, (n) =m) = 1 when
v € [n] \ [7n]. To see this, note that Py (D, (n) =m) = 1 —=P¢(D,,(n) > m) and that the event D, (n) > m
can only occur if there is at least one vertex v’ > v attaching to v. Referring to (2) the probability of this
happening is at most (m + &¢) /((2m + 6¢) 1, — 2m), and there are at most m(n — 1,,) possible edges that
can lead to that connection. Therefore

m+ ¢
(2m+6¢)1, —2m

Pe(Dy(n)=m) > 1-m(n—1,) =1-0(n"".
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In conclusion (since Py (D, (n) = m) is bounded above by 1)

D RBDym)=m)=cn-7)(1+0(m* ™)), Le{0,1}.
veln\[7]

For the term involving the “old” vertices we use the following lemma, which will be used to the full
extent for the proof of Theorem 3.5:

Lemma 7.2. Letv e [1,], y < landm < k=o0(n'"Y) and € € {0,1}. Then

k+6
Be(Dy(n) = Dy (1) > 0| Dy (1) =) = (1+ 0(1))en? ' m 2L,
2m+ 6y
asn— oo.
Proof. Note that
Py (Dy(n) = Dy(10) > 0] Dy (1) = k)
=1-P¢(Dy(n) =Dy (17) =0| Dy (1) =k)
m
k+6,
=1- l_[ l_[(l— _ . )
emnl\en] i=] j@m+6p) —2m+i—1
m
k+6,
=1-exp Zl ( - - )
( e S JjCm+6p) —2m+i—1
k+6p
=1- 1 1 19
eXp( ~(I+o(1)) (2m+6g)—2m+i—1) (19)
e[n\[tn] l:
k
:1—exp( (1+0(1))cmn7(2m+—_(zis[))
k+96
—1-(1= y-1 2700
=1 (1 (I+o(1))cmn . +6€) (20)
1 k+0¢
=(1 1 vl -c
(I+o(1))cmn Imtor’
where in (19) we relied on the fact that k = o(n) and for (20) it is crucial that k = o(n!~7). O

With this lemma in hand, we clearly see that

Pe(Dy(n) =m) =Pe(Dy (1) = m)
=P¢(Dyv(n) — Dy (1) =0|Dy (1) = m)P¢ (D, (1) = m)
=1 =P¢(Dy(n) = Dy(tn) > 0|Dy, (t0) =m)) Pe (D (1) = m)

+0¢

=[1-(1+0(1)cn?!
(I+o(1))cn m2m+6

Pe(Dy(1p) =m).
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Putting the two results together we get

E¢[Nm(n)] = E¢[Nm(7n)]

m+0p

S| Be W] +cn =) (1+ O )).

={1-+o0(1)en” 'm

Note that this results characterizes what happens both under the null and alternative models. Hence this
result, together with (18) and the fact that Eq [Ny, (1)] = E1 [Ny, (1)], yields

E1[Nm(n)] = npm(d0)
=Eo[Nm(n)] = npm(do)

m+ 0o m+01
2m+0g 2m+06,

+(1+0(1)en?'m Eo [N ()] +O(n*™1)

= O(1)+ (1+0()en?™ (60 01) s 5ot (p(00) + O(1 /)

+0n*r

00— 901

=(1+o(1))cn” (2+61/m)(m+3d0+2+060/m)

= (1+0(1)) cn”(l—M),

Pm(01)

where 0 < y < 1, and we have again used (17) to relate Eg [N, (7,,)] to 7, pm(50). O

Similarly as for the type-I error, we can use Proposition 7.1 together with the Azuma-Hoeffding
inequality (16) to get

PUT(Ga) # 1)
=Py (1N (1) = npin (60| < m+Bnlog(2/a))
<Py (INn (1) = By [N (]| > (B4 [Nin()] = 1pin(S0)] — mBnlog(2/a)) v )

(11 [N 091 = i (50)] ~ mBTog(27)) v 0)

<2exp| -
P 8m?n

Considering the cases y > % andy = % separately, this gives

IP)l (T(Gn) # ])

o(1) wheny>%,

(2o exp ~((L=L2 O] ogaTay) vo | wheny= 4.

The case y < % does not follow immediately from the analysis above, as the characterization obtained
by the Azuma-Hoeffding only provides an upper bound on the variability of the test statistic. However,
in Theorem 4.1 it is shown that (T(G,,) — E{[T(G,)])/+/n is asymptotically normal with mean 0 and
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1
variance w(Jg, m) > 0. As shown above E| [T(G,)]/+/n=0(n”"2). Therefore B, [T(G,)]/vn =o0(1)
when y < %, and therefore T (G,,)/+/n converges to the same distribution under the null and alternative
models, meaning the type II error is asymptotically just the complement of the type I error. O

8. Powerful test for unknown 6: Proof of Theorem 3.5

To prove Theorem 3.5 we partially leverage on the results and analysis in Proposition 3.1. However, we
must take into account that d is not known, and rather we have only its estimate 6,,. The main idea is
to decompose the test statistic Q(G,,) as

Q(Gn) = Nyu(n) = npm(Sn) (29)
=E¢[Nm(n)] = npm(80) +npm(60) = npm(Sn)
=A =B
+ N (1) = E¢ [N (n)] +1nppn(85) = npim (),
=C

where ¢ € {0, 1}. In the above &, is a deterministic quantity, and it is formally defined below. At this
moment one might simply think of it as a “population” version of &,,.

Clearly A is already characterized by Proposition 7.1. The bulk of the argument needed to prove
Proposition 3.1 is in the characterization of B, the second term. For this we need to understand how
fast &, converges to dg as n — oo. It turns out that under the alternative model both A and B have the
same first-order asymptotic behavior, but with different leading constants. This fact is crucial to ensure
that the test is powerful. Finally C, the last term, appears complicated but it is very well concentrated
around zero.

Define 6, as a solution of E¢ [¢/,(6)] =0in & € [Smin, dmax] (if more than one solution exists, then we
choose an arbitrary one). Most of the analysis focuses on the alternative model, but the stated results
apply to the null model simply by taking §; = 9. The following proposition gives a characterization of
8, and the term B above:

Proposition 8.1. Let y < 1. Under the alternative model 5, converges to 5y as n — oo. Furthermore,

~ _ 2m+60
Sp=60=+o(1))n? te(6;-6
n—00=(1+0(1))n¥""c(d; 0)2m+61’
and
< 1 2m+ 6o
00) — 0,))=(1+0(1 Y 01 —0 .
1(Pn(80) = Pn(82)) = (1+0()en” o (61 = 00) 3

The proof of this result is rather involved, due to the implicit nature of the definition of 4,,. Note,
however, that ¢}, (6) is a score function, therefore we have immediately that Eg [}, ()] = 0. Under the
alternative model §,, will not be equal to §y and quantifying this deviation is crucial to our analysis. The
following technical result, examining the difference between E; [¢;,(6)] and Eg[¢},(5)], is instrumental:

Proposition 8.2 (Analysis of differences of means). Let y < 1. As n — oo, and uniformly for every
d¢€ [6min» 5max],

(n+1) (E1[1,(8)] = Eole,(6)]) = k(61,60,0)n” (1 +0(1)),
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where k(61,00,0) equals

cm 2m+06
:=k(61,60,0) = (61— 6 -1 60) | -
Ki=K(81,00.0) = (61 = 00) s s +I;n s Pk(60)

The proof of this result, which is long and rather technical, is given in [7]. With this result in hand
we are ready to prove Proposition 8.1:

Proof of Proposition 8.1. We first establish that §,, is well defined and that §,, — &¢. Define

/(8 = Z p>k(d0) 1
k>m

k+6 2+6/m’

where px(00) = X j>x pj(60)- Intuitively, this should be the limit of ¢;,(6) as n — o, as we see next.
Note also that we can rewrite this expression in terms of pg, by noticing (see [25, Lemma 2]) that, for
k>m

k+(5()
0g) = — d0).
P>k (00) 2+50/mpk( 0)
Therefore,
1 k+ 6o 1
"(5) = do) — .
v(9) 2+60/mk>mk+6pk( 0= 35 6/m

[25, Lemma 6] shows essentially that, as n — oo,

P
sup  [4,(6) = (6)| = 0.
56[6min»6maxJ

[25, Lemma 6] is actually stated for a more general setting, where the number of edges added at each
step is random. Howeyver, if the support of the distribution of the number of edges is bounded below by
m, then following the steps in the proof of the lemma leads to the above result. Actually, in our setting
we can state a slightly stronger result, namely convergence in L;. First note that both |¢;,(6)| and [/ (6)|
are bounded, uniformly in ¢ and n. To see this note that, regardless of the value k,

kN (n) =k Z Ne(n) < Z {Ny(n) < Z (N () = 2nm.

>k >k &>m
Therefore,
——N < 2
- +6 >k(n)_n+lz:k(k+6) i
k=m k=m

2nm

< - -
T n+1 Z k(k +5mm) Z k(k+6m1n)

1 SEAE 1 2
m(m+(5mm) Z_Z) (m(m+5min)+n /6]
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On the other hand,

m n

n
0% T D I T S :
n+1t=2i=1t6+2m(z‘—l)+(z—l) n+1t:2t6min+2m(t—1)

m(n—1) 2 < 2m
n+1 2(m+06min) ~ 2(m+6min)

These two results together imply that |¢;,(6)| is almost surely uniformly bounded for all § € [Smin> Smax]-
For ¢/ we must simply note that this is a continuous function defined in the compact set [Smin, Omax ]
and is therefore bounded. In conclusion, as n — oo,

Eo

sup e, (8) = (8)]| = 0.
o€ [ Omin, 6max]

This result, together with Proposition 8.2, shows that this is also true under the alternative model, and
therefore, as n — oo,

vee{0,1} E,

sup e, (8) = (8)|| = 0. (22)
S [ Omin, 6max]

By definition E[¢,,(6,)] = 0, therefore we conclude that ¢/ (§,,) — 0. [25, Lemma 4] shows that ¢’ has
a unique zero at 8y, and ¢’ (§) > 0 for § < §g and ¢/(§) < O for § > &p. This immediately implies that
8n — 6o as n — oo, proving the first assertion in the proposition.

To quantify the speed of convergence note first that Eg[¢;,(59)] = 0, since ¢, is a score function.
Furthermore, by definition E; [¢},(5,)] = 0, therefore Proposition 8.2 implies that

0=E[,(6n)] —Eolt,(5,)] +Eo e, ()]
= k(61,80,8,)n7 "' (1 +0(1)) +Eo[¢,(60) + ¢l (54) (8n — 60)]
= k(61,60,8,)n? "1 (1 +0(1)) +Eo[)] (61)1(8n = 60), (23)

where |5, — 6| < |0, — ¢l. Clearly 5, — 6o. As shown in [25], ¢/ (5) also converges in probability
to ¢/ () uniformly in & € [Omin, Omax]- In fact, convergence holds also in L1, since ¢, (9) is uniformly
bounded (following the type of argument used before showing that ¢}, is uniformly bounded). In addition,
it is also shown in [25] that "/ (§¢) < 0. Therefore, for n large enough,

Eoly; (82)] = (1+0(1))t" (60) <O.

We are now ready to show the second assertion in Proposition 8.1. Note that k(81,80,6,) —
k(d1,080,00) since « is a continuous function. Putting all this together and re-writing the expression (23)
we conclude that

)ny—l K(51 5 607 60)

5, —80=(1+0(1) )]
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where

7 P>k(50)
C00) = G R (2m+60)2 Z 4 (k +060)

__m o _m Pk (o)
(2m+60)2  2m+ 8o & k+do

Therefore, after trivial algebraic manipulation, we conclude that

2m+06
5. — 60 = (14 0(1)r-1 COL=00) 1+ Tkom T, PA(%0)
5=

2m+61 Yism ﬁopk(éo) - 2mlT50

2m + 6o

=(1+o(1))n? Le(s) -6 ,
(I+o(1)n¥""c(6; 0)2m+51

proving the second assertion in the proposition. For the last assertion note that § — p,,,(§) is a contin-
uously differentiable function, so that

pm(gn) = Pm(éo) +p;n(5n)(5n - 00),

where |6,, — 8| < |8, — 60| and

p;"(é):_(m+6+;+5/m)2' )
Clearly 6,, — &9, and p},,(59) # 0 and so
n(pm(80) = pm(Sn))
= —(1+0(1))np;,(60)(6n = 60)
= (1+o(1)n” (m+6¢p+ ; +60/m)2c(61 = %) iZig? '
]

In conclusion, the sum of the terms A and B in (21) equals (g, d1,m,c)(1 +o(1))n” with

Pm(60) 1 2m + o
00,01,m,c)=c|1— 01 — O
(b0, 61,m,¢) = ¢ pm(61) (m+60+2+60/m)2( ! 0)2m+61
m+dp
=c(60—01)

(2461 /m)(m+ 69 +2+86g/m)?

Clearly, this takes the value 0 when o = d1, and it is non-zero otherwise.

To complete the proof of Proposition 3.1 we need to characterize the term C in (21). This has two
components, the first one already studied in the proof of Proposition 3.1. For the second component we
must characterize the deviations of §,, around §,,. Again, due to the implicit definition of the estimator
this requires some care. The results are summarized in the following proposition, proven in [7]:
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Proposition 8.3. The estimator 6, is consistent, both under the null and alternative models. Specifically,
Ee[16, — 60l] =0,
as n — oo, where £ € {0, 1}. In addition,
100 = 8u| = 0B, (an/n)
where a,, = w(+/nlogn). Finally,
n(pm(8n) = pm(6n)) = 0p, (an).

With these results in hand we are ready to complete the proof of Theorem 3.5. We proceed separately
for the type I and type II error:

8.1. Type-I error

1
Recall the definition of a,, in Theorem 3.5, which satisfies a,, = w(+/nlogn) and a,, = n2*°W Refer to
the decomposition of the test statistic Q(G,) in (21). Under the null model the term B is equal to zero,
and for the term A we know (from (17)) that

[Eo[Nin(n)] = npm(d0)| < Co(0,m) :=Co.
Therefore
Po (IQ(Gn)| = an)
=Po ([Bo[Nim(m)] = npm(60) + N (n) = Bo [Ny (n)] + npm(8n) = npm(8n)| = an)
<Py ([N (1) = Bo [N ()] +1pin(60) = npm(8n)| 2 an — Co)

an —Cp an —Cp

2

< P (INon(1) = o [Nm(m)]| > ) +Po (|npm(5n> P (B0 >

=o(1),

where the final result follows from (16) and the last statement in Proposition 8.3, since a,, = w(y/nlogn).

8.2. Type-II error

Referring again to the decomposition in (21) we see that the terms A and B now play a crucial
role. Namely, we have shown that the sum of the two terms equals @ (g, d1,m,c)n” +o(n?) where
a(dg,01,m,c) is given by (10), which is non-zero provided §g # d1, and it is non-zero otherwise. The
characterization of the term C remains exactly the same as under the null model. Therefore,

E¢[Nm(n)] = npm(80) +npm(80) = npm(8n) = a (S0, 61,m, c)(1 +o(1))n” = w(ayn),

1
2+ 404 y> % and therefore

Pi(1Q(Gu) 2 1) =1

concluding the proof of Theorem 3.5. O

since a, =n
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