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Convergence of sequential quasi-Monte
Carlo smoothing algorithms
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Gerber and Chopin [J. R. Stat. Soc. Ser. B. Stat. Methodol. 77 (2015) 509-579] recently introduced Sequen-
tial quasi-Monte Carlo (SQMC) algorithms as an efficient way to perform filtering in state—space models.
The basic idea is to replace random variables with low-discrepancy point sets, so as to obtain faster con-
vergence than with standard particle filtering. Gerber and Chopin (2015) describe briefly several ways to
extend SQMC to smoothing, but do not provide supporting theory for this extension. We discuss more thor-
oughly how smoothing may be performed within SQMC, and derive convergence results for the so-obtained
smoothing algorithms. We consider in particular SQMC equivalents of forward smoothing and forward fil-
tering backward sampling, which are the most well-known smoothing techniques. As a preliminary step, we
provide a generalization of the classical result of Hlawka and Miick [ Computing (Arch. Elektron. Rechnen)
9 (1972) 127-138] on the transformation of QMC point sets into low discrepancy point sets with respect to
non uniform distributions. As a corollary of the latter, we note that we can slightly weaken the assumptions
to prove the consistency of SQMC.

Keywords: hidden Markov models; low discrepancy; particle filtering; quasi-Monte Carlo; sequential
quasi-Monte Carlo; smoothing; state—space models
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Baxter’s inequality and sieve bootstrap for
random fields
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The concept of the autoregressive (AR) sieve bootstrap is investigated for the case of spatial processes in 72
This procedure fits AR models of increasing order to the given data and, via resampling of the residuals,
generates bootstrap replicates of the sample. The paper explores the range of validity of this resampling
procedure and provides a general check criterion which allows to decide whether the AR sieve bootstrap
asymptotically works for a specific statistic of interest or not. The criterion may be applied to a large class
of stationary spatial processes. As another major contribution of this paper, a weighted Baxter-inequality for
spatial processes is provided. This result yields a rate of convergence for the finite predictor coefficients, i.e.
the coefficients of finite-order AR model fits, towards the autoregressive coefficients which are inherent to
the underlying process under mild conditions. The developed check criterion is applied to some particularly
interesting statistics like sample autocorrelations and standardized sample variograms. A simulation study
shows that the procedure performs very well compared to normal approximations as well as block bootstrap
methods in finite samples.

Keywords: autoregression; bootstrap; random fields
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Testing the maximal rank of the volatility
process for continuous diffusions
observed with noise
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In this paper, we present a test for the maximal rank of the volatility process in continuous diffusion mod-
els observed with noise. Such models are typically applied in mathematical finance, where latent price
processes are corrupted by microstructure noise at ultra high frequencies. Using high frequency observa-
tions, we construct a test statistic for the maximal rank of the time varying stochastic volatility process.
Our methodology is based upon a combination of a matrix perturbation approach and pre-averaging. We
will show the asymptotic mixed normality of the test statistic and obtain a consistent testing procedure.
We complement the paper with a simulation and an empirical study showing the performances on finite
samples.
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convergence
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In this paper we consider the product of two independent random matrices XD and X@ . Assume
that Xﬁ), 1 <j,k<n,g=1,2, are i.i.d. random variables with IEX%) =0, VarX;.(,]c) = 1. Denote by
s1(W), ..., s (W) the singular values of W := %X(I)X(z). We prove the central limit theorem for linear
statistics of the squared singular values s%(W), ceey s,% (W) showing that the limiting variance depends on

kg = EX ) -3,

Keywords: central limit theorem; characteristic functions; Fuss—Catalan distributions; products of random
matrices
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Many popular robust estimators are U -quantiles, most notably the Hodges—Lehmann location estimator and
the O, scale estimator. We prove a functional central limit theorem for the U-quantile process without any
moment assumptions and under weak short-range dependence conditions. We further devise an estimator
for the long-run variance and show its consistency, from which the convergence of the studentized ver-
sion of the U-quantile process to a standard Brownian motion follows. This result can be used to construct
CUSUM-type change-point tests based on U -quantiles, which do not rely on bootstrapping procedures. We
demonstrate this approach in detail with the example of the Hodges—Lehmann estimator for robustly de-
tecting changes in the central location. A simulation study confirms the very good efficiency and robustness
properties of the test. Two real-life data sets are analyzed.

Keywords: CUSUM test; Hodges—Lehmann estimator; long-run variance; median; near epoch dependence;
robustness; weak invariance principle
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Confidence nets, that is, collections of confidence intervals that fill out the parameter space and whose
exact parameter coverage can be computed, are familiar in nonparametric statistics. Here, the distributional
assumptions are based on invariance under the action of a finite reflection group. Exact confidence nets are
exhibited for a single parameter, based on the root system of the group. The main result is a formula for the
generating function of the coverage interval probabilities. The proof makes use of the theory of “buildings”
and the Chevalley factorization theorem for the length distribution on Cayley graphs of finite reflection
groups.
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Eigen structure of a new class of covariance
and inverse covariance matrices
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There is a one to one mapping between a p dimensional strictly positive definite covariance matrix X and
its matrix logarithm L. We exploit this relationship to study the structure induced on X through a sparsity
constraint on L. Consider L as a random matrix generated through a basis expansion, with the support of
the basis coefficients taken as a simple random sample of size s = s* from the index set [p(p + 1)/2] =
{1,..., p(p + 1)/2}. We find that the expected number of non-unit eigenvalues of X, denoted E[|.A|], is
approximated with near perfect accuracy by the solution of the equation

4p+p(p—1)[log< P )_ d }_S*:O
2(p+1) p—d) 2p(p—4a) '

Furthermore, the corresponding eigenvectors are shown to possess only p — |.A| non-zero entries. We use
this result to elucidate the precise structure induced on X and 1. We demonstrate that a positive definite
symmetric matrix whose matrix logarithm is sparse is significantly less sparse in the original domain. This
finding has important implications in high dimensional statistics where it is important to exploit structure
in order to construct consistent estimators in non-trivial norms. An estimator exploiting the structure of the
proposed class is presented.
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Influence functions for penalized
M-estimators
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We study the local robustness properties of general nondifferentiable penalized M-estimators via the influ-
ence function. More precisely, we propose a framework that allows us to define rigorously the influence
function as the limiting influence function of a sequence of approximating estimators. We show that it can
be used to characterize the robustness properties of a wide range of sparse estimators and we derive its form
for general penalized M-estimators including lasso and adaptive lasso type estimators. We prove that our
influence function is equivalent to a derivative in the sense of distribution theory.
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This paper is concerned with estimating a predictive density under integrated absolute error (L) loss.
Based on a spherically symmetric observable X ~ px(|lx — Mllz), X, L € RY, we seek to estimate the
(unimodal) density of ¥ ~ gy (|ly — ||2), y € R¥. We focus on the benchmark (and maximum likelihood
for unimodal p) plug-in density estimator gy (||y — X %) and, for d > 4, we establish its inadmissibility,
as well as provide plug-in density improvements, as measured by the frequentist risk taken with respect
to X. Sharper results are obtained for the subclass of scale mixtures of normal distributions which include
the normal case. The findings rely on the duality between the predictive density estimation problem with
a point estimation problem of estimating w under a loss which is a concave function of || — ,u||2, Stein
estimation results and techniques applicable to such losses, and further properties specific to scale mixtures
of normal distributions. Finally, (i) we address univariate implications for cases where there exist parametric
restrictions on u, and (ii) we show quite generally for logconcave gy that improvements on the benchmark

) — 2 . R
mle can always be found among the scale expanded predictive densities %qy(()c—zx)), with ¢ — 1 positive
but not too large.

Keywords: concave loss; dominance; frequentist risk; inadmissibility; L loss; multivariate normal;
plug-in; predictive density; restricted parameter space; scale mixture of normals; Stein estimation
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We investigate the transportation inequality for bifurcating Markov chains which are a class of processes
indexed by a regular binary tree. Fitting well models like cell growth when each individual gives birth to ex-
actly two offsprings, we use transportation inequalities to provide useful concentration inequalities. We also
study deviation inequalities for the empirical means under relaxed assumptions on the Wasserstein contrac-
tion for the Markov kernels. Applications to bifurcating nonlinear autoregressive processes are considered
for point-wise estimates of the non-linear autoregressive function.

Keywords: bifurcating Markov chains; deviation inequalities; geometric ergodicity; transportation
inequalities; Wasserstein distance
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In this work, we introduce a class of balanced urn schemes with infinitely many colors indexed by 74,
where the replacement schemes are given by the transition matrices associated with bounded increment
random walks. We show that the color of the nth selected ball follows a Gaussian distribution on R? after
O(logn) centering and O(+/Togn) scaling irrespective of whether the underlying walk is null recurrent or
transient. We also provide finer asymptotic similar to local limit theorems for the expected configuration
of the urn. The proofs are based on a novel representation of the color of the nth selected ball as “slowed
down” version of the underlying random walk.
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Approximate local limit theorems with
effective rate and application to random
walks in random scenery
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We show that the Bernoulli part extraction method can be used to obtain approximate forms of the local
limit theorem for sums of independent lattice valued random variables, with effective error term. That is with
explicit parameters and universal constants. We also show that our estimates allow us to recover Gnedenko
and provide a version with effective bounds of Gamkrelidze’s local limit theorem. We further establish by
this method a local limit theorem with effective remainder for random walks in random scenery.

Keywords: Bernoulli part; effective remainder; independent random variables; lattice distributed; local
limit theorem; random walk in random scenery
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In this paper, we extend Stein’s method to the distribution of the product of n independent mean zero
normal random variables. A Stein equation is obtained for this class of distributions, which reduces to the
classical normal Stein equation in the case n = 1. This Stein equation motivates a generalisation of the zero
bias transformation. We establish properties of this new transformation, and illustrate how they may be
used together with the Stein equation to assess distributional distances for statistics that are asymptotically
distributed as the product of independent central normal random variables. We end by proving some product
normal approximation theorems.
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Weak convergence of the empirical copula process indexed by a class of functions is established. Two sce-
narios are considered in which either some smoothness of these functions or smoothness of the underlying
copula function is required.

A novel integration by parts formula for multivariate, right-continuous functions of bounded variation,
which is perhaps of independent interest, is proved. It is a key ingredient in proving weak convergence of a
general empirical process indexed by functions of bounded variation.

Keywords: Donsker classes; empirical copula process; integration by parts; multivariate functions of
bounded variation; weak convergence
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In semiparametric hazard regression, nonparametric components may involve unknown regression param-
eters. Such intertwining effects make model estimation and inference much more difficult than the case in
which the parametric and nonparametric components can be separated out. We study the sieve maximum
likelihood estimation for a general class of hazard regression models, which include the proportional haz-
ards model, the accelerated failure time model, and the accelerated hazards model. Coupled with the cubic
B-spline, we propose semiparametric efficient estimators for the parameters that are bundled inside the non-
parametric component. We overcome the challenges due to intertwining effects of the bundled parameters,
and establish the consistency and asymptotic normality properties of the estimators. We carry out simula-
tion studies to examine the finite-sample properties of the proposed method, and demonstrate its efficiency
gain over the conventional estimating equation approach. For illustration, we apply our proposed method to
a study of bone marrow transplantation for patients with acute leukemia.

Keywords: accelerated failure time model; B-spline; proportional hazards model; semiparametric
efficiency bound; sieve maximum likelihood estimator; survival data
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We discuss the convergence in distribution of the r-fold (reverse) integrated empirical process in the space
LP,for 1 < p <oo.Inthe case 1 < p < 0o, we find the necessary and sufficient condition on a positive
random variable X so that this process converges weakly in LP. This condition defines a Lorentz space and
can be also characterized in terms of several integrability conditions related to the process {(X — t)q_ 1t >0}
For p = oo, we obtain an integrability requirement on X guaranteeing the convergence of the integrated
empirical process. In particular, these results imply a limit theorem for the stop-loss distance between the
empirical and the true distribution. As an application, we derive the asymptotic distribution of an estimator
of the Zolotarev distance between two probability distributions. The connections of the involved processes
with equilibrium distributions and stochastic integrals with respect to the Brownian bridge are also briefly
explained.

Keywords: distributional limit theorems; integrated Brownian bridge; integrated empirical process; Lorentz
spaces; probability metrics; stochastic integral; stop-loss distance; Zolotarev metric
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In this paper, we consider a semiparametric promotion time cure model and study the asymptotic properties
of its nonparametric maximum likelihood estimator (NPMLE). First, by relying on a profile likelihood
approach, we show that the NPMLE may be computed by a single maximization over a set whose dimension
equals the dimension of the covariates plus one. Next, using Z-estimation theory for semiparametric models,
we derive the asymptotics of both the parametric and nonparametric components of the model and show
their efficiency. We also express the asymptotic variance of the estimator of the parametric component.
Since the variance is difficult to estimate, we develop a weighted bootstrap procedure that allows for a
consistent approximation of the asymptotic law of the estimators. As in the Cox model, it turns out that
suitable tools are the martingale theory for counting processes and the infinite dimensional Z-estimation
theory. Finally, by means of simulations, we show the accuracy of the bootstrap approximation.

Keywords: asymptotic inference; bootstrap; Cox model; promotion time cure model; semiparametric
efficiency
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A reduction theorem is proved for functionals of Gamma-correlated random fields with long-range depen-
dence in d-dimensional space. As a particular case, integrals of non-linear functions of chi-squared random
fields, with Laguerre rank being equal to one and two, are studied. When the Laguerre rank is equal to one,
the characteristic function of the limit random variable, given by a Rosenblatt-type distribution, is obtained.
When the Laguerre rank is equal to two, a multiple Wiener—Ito stochastic integral representation of the
limit distribution is derived and an infinite series representation, in terms of independent random variables,
is obtained for the limit.

Keywords: Hermite expansion; Laguerre expansion; multiple Wiener—Itd stochastic integrals; non-central
limit results; reduction theorems; series expansions
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A general theory which provides asymptotic tail expansions for density, survival, and hazard rate functions
is developed for both absolutely continuous and integer-valued distributions. The expansions make use of
Tauberian theorems which apply to moment generating functions (MGFs) with boundary singularities that
are of gamma-type or log-type. Standard Tauberian theorems from Feller [An Introduction to Probability
Theory and Its Applications II (1971) Wiley] can provide a limited theory but these theorems do not suffice
in providing a complete theory as they are not capable of explaining tail behaviour for compound distri-
butions and other complicated distributions which arise in stochastic modelling settings. Obtaining such
a complete theory for absolutely continuous distributions requires introducing new “Ikehara” conditions
based upon Tauberian theorems whose development and application have been largely confined to analytic
number theory. For integer-valued distributions, a complete theory is developed by applying Darboux’s
theorem used in analytic combinatorics. Characterizations of asymptotic hazard rates for both absolutely
continuous and integer-valued distributions are developed in conjunction with these expansions. The main
applications include the ruin distribution in the Cramér-Lundberg and Sparre Andersen models, more gen-
eral classes of compound distributions, and first-passage distributions in finite-state semi-Markov processes.
Such first-passage distributions are shown to have exponential-like/geometric-like tails which mimic the
behaviour of first-passage distributions in Markov processes even though the holding-time MGFs involved
with such semi-Markov processes are typically not rational.

Keywords: asymptotic hazard rate; compound distribution; Cramér—Lundberg approximation; Darboux’s
theorem; first-passage distribution; Ikehara—Delange theorem; Ikehara—Wiener theorem; semi-Markov
process; Sparre Andersen model; Tauberian theory
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Often the regression function is specified by a system of ordinary differential equations (ODEs) involving
some unknown parameters. Typically analytical solution of the ODEs is not available, and hence likeli-
hood evaluation at many parameter values by numerical solution of equations may be computationally
prohibitive. Bhaumik and Ghosal (Electron. J. Stat. 9 (2015) 3124-3154) considered a Bayesian two-step
approach by embedding the model in a larger nonparametric regression model, where a prior is put through
a random series based on B-spline basis functions. A posterior on the parameter is induced from the re-
gression function by minimizing an integrated weighted squared distance between the derivative of the
regression function and the derivative suggested by the ODEs. Although this approach is computationally
fast, the Bayes estimator is not asymptotically efficient. In this paper, we suggest a modification of the
two-step method by directly considering the distance between the function in the nonparametric model and
that obtained from a four stage Runge—Kutta (RK4) method. We also study the asymptotic behavior of the
posterior distribution of # based on an approximate likelihood obtained from an RK4 numerical solution
of the ODEs. We establish a Bernstein—von Mises theorem for both methods which assures that Bayesian
uncertainty quantification matches with the frequentist one and the Bayes estimator is asymptotically effi-
cient.

Keywords: approximate likelihood; Bayesian inference; Bernstein—von Mises theorem; ordinary
differential equation; Runge—Kutta method; spline smoothing
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Fractional Brownian motion satisfies
two-way crossing
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We prove the following result: For (Z;);cR a fractional Brownian motion with arbitrary Hurst parameter,
for any stopping time 7, there exist arbitrarily small ¢ > 0 such that Z,; . < Z;, with asymptotic behaviour
when ¢ \ 0 satisfying a bound of iterated logarithm type. As a consequence, fractional Brownian motion
satisfies the “two-way crossing” property, which has important applications in financial mathematics.
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Markov chains
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In a first part, we prove Bernstein-type deviation inequalities for bifurcating Markov chains (BMC) under
a geometric ergodicity assumption, completing former results of Guyon and Bitseki Penda, Djellout and
Guillin. These preliminary results are the key ingredient to implement nonparametric wavelet thresholding
estimation procedures: in a second part, we construct nonparametric estimators of the transition density of
a BMC, of its mean transition density and of the corresponding invariant density, and show smoothness
adaptation over various multivariate Besov classes under LP-loss error, for 1 < p < co. We prove that
our estimators are (nearly) optimal in a minimax sense. As an application, we obtain new results for the
estimation of the splitting size-dependent rate of growth-fragmentation models and we extend the statistical
study of bifurcating autoregressive processes.

Keywords: bifurcating autoregressive process; bifurcating Markov chains; binary trees; deviations
inequalities; growth-fragmentation processes; minimax rates of convergence; nonparametric adaptive
estimation
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A proof of the Shepp—Olkin entropy
concavity conjecture
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We prove the Shepp—Olkin conjecture, which states that the entropy of the sum of independent Bernoulli
random variables is concave in the parameters of the individual random variables. Our proof refines an
argument previously presented by the same authors, which resolved the conjecture in the monotonic case
(where all the parameters are simultaneously increasing). In fact, we show that the monotonic case is the
worst case, using a careful analysis of concavity properties of the derivatives of the probability mass func-
tion. We propose a generalization of Shepp and Olkin’s original conjecture, to consider Rényi and Tsallis
entropies.
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We consider a semi-parametric model for recurrent events. The model consists of an unknown hazard rate
function, the infinite-dimensional parameter of the model, and a parametrically specified effective age func-
tion. We will present a condition on the family of effective age functions under which the profile likelihood
function evaluated at the parameter vector 6, say, exceeds the profile likelihood function evaluated at the
parameter vector 0, say, with probability p. From this we derive a condition under which profile likeli-
hood inference for the finite-dimensional parameter of the model leads to inconsistent estimates. Examples
will be presented. In particular, we will provide an example where the profile likelihood function is mono-
tone with probability one regardless of the true data generating process. We also discuss the relation of
our results to other semi-parametric models like the accelerated failure time model and Cox’s proportional
hazards model.

Keywords: accelerated failure time model; Cox’s proportional hazards model; effective age process; profile
likelihood inference; recurrent event data; semi-parametric statistical model; virtual age process
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One of two independent stochastic processes (arms) is to be selected at each of n stages. The selection is
sequential and depends on past observations as well as the prior information. The objective is to maximize
the expected future-discounted sum of the n observations. We study structural properties of this classical
bandit problem, in particular how the maximum expected payoff and the optimal strategy vary with the
priors, in two settings: (a) observations from each arm have an exponential family distribution and different
arms are assigned independent conjugate priors; (b) observations from each arm have a nonparametric
distribution and different arms are assigned independent Dirichlet process priors. In both settings, we derive
results of the following type: (i) for a particular arm and a fixed prior weight, the maximum expected payoff
increases as the prior mean yield increases; (ii) for a fixed prior mean yield, the maximum expected payoff
increases as the prior weight decreases. Specializing to the one-armed bandit, the second result captures
the intuition that, given the same immediate payoff, the less one knows about an arm, the more desirable it
becomes because there remains more information to be gained when selecting that arm. In the parametric
case, our results extend those of (Ann. Statist. 20 (1992) 1625-1636) concerning Bernoulli and normal
bandits (see also (In Time Series and Related Topics (2006) pp. 284-294 IMS)). In the nonparametric case,
we extend those of (Ann. Statist. 13 (1985) 1523-1534). A key tool in the derivation is stochastic orders.

Keywords: Bernoulli bandits; convex order; Dirichlet bandits; log-concavity; optimal stopping; sequential
decision; two-armed bandits
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Standard Gibbs sampling applied to a multivariate normal distribution with a specified precision matrix is
equivalent in fundamental ways to the Gauss—Seidel iterative solution of linear equations in the precision
matrix. Specifically, the iteration operators, the conditions under which convergence occurs, and geomet-
ric convergence factors (and rates) are identical. These results hold for arbitrary matrix splittings from
classical iterative methods in numerical linear algebra giving easy access to mature results in that field,
including existing convergence results for antithetic-variable Gibbs sampling, REGS sampling, and gener-
alizations. Hence, efficient deterministic stationary relaxation schemes lead to efficient generalizations of
Gibbs sampling. The technique of polynomial acceleration that significantly improves the convergence rate
of an iterative solver derived from a symmetric matrix splitting may be applied to accelerate the equivalent
generalized Gibbs sampler. Identicality of error polynomials guarantees convergence of the inhomogeneous
Markov chain, while equality of convergence factors ensures that the optimal solver leads to the optimal
sampler. Numerical examples are presented, including a Chebyshev accelerated SSOR Gibbs sampler ap-
plied to a stylized demonstration of low-level Bayesian image reconstruction in a large 3-dimensional linear
inverse problem.

Keywords: Bayesian inference; Gaussian Markov random field; Gibbs sampling; matrix splitting;
multivariate normal distribution; non-stationary stochastic iteration; polynomial acceleration
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In this paper, we complete and improve the study of the simulation of the hitting times of some given
boundaries for Bessel processes. These problems are of great interest in many application fields as finance
and neurosciences. In a previous work (Ann. Appl. Probab. 23 (2013) 2259-2289), the authors introduced
a new method for the simulation of hitting times for Bessel processes with integer dimension. The method,
called walk on moving spheres algorithm (WoMS), was based mainly on the explicit formula for the dis-
tribution of the hitting time and on the connection between the Bessel process and the Euclidean norm
of the Brownian motion. This method does not apply anymore for a non-integer dimension. In this paper
we consider the simulation of the hitting time of Bessel processes with non-integer dimension é > 1 and
provide a new algorithm by using the additivity property of the laws of squared Bessel processes. We split
each simulation step of the algorithm in two parts: one is using the integer dimension case and the other one
considers hitting time of a Bessel process starting from zero.

Keywords: Bessel processes with non-integer dimension; hitting time; numerical algorithm

References

[1] Alili, L. and Patie, P. (2010). Boundary-crossing identities for diffusions having the time-inversion
property. J. Theoret. Probab. 23 65-84. MR2591904

[2] Buonocore, A., Giorno, V., Nobile, A.G. and Ricciardi, L.M. (2002). A neuronal modeling paradigm
in the presence of refractoriness. Biosystems 67 35-43.

[3] Buonocore, A., Nobile, A.G. and Ricciardi, L.M. (1987). A new integral equation for the evaluation
of first-passage-time probability densities. Adv. in Appl. Probab. 19 784-800. MR0914593

[4] Burkitt, A.N. (2006). A review of the integrate-and-fire neuron model. I. Homogeneous synaptic input.
Biol. Cybernet. 95 1-19. MR2237180

[5] Byczkowski, T., Matecki, J. and Ryznar, M. (2013). Hitting times of Bessel processes. Potential Anal.
38 753-786. MR3034599

[6] Ciesielski, Z. and Taylor, S.J. (1962). First passage times and sojourn times for Brownian motion in
space and the exact Hausdorff measure of the sample path. Trans. Amer. Math. Soc. 103 434-450.
MRO0143257

[7] Daniels, H.E. (1969). The minimum of a stationary Markov process superimposed on a U -shaped
trend. J. Appl. Probab. 6 399-408. MR0264782

[8] Daniels, H.E. (1996). Approximating the first crossing-time density for a curved boundary. Bernoulli
2 133-143. MR1410134

1350-7265 © 2017 ISI/BS


http://www.bernoulli-society.org/index.php/publications/bernoulli-journal/bernoulli-journal
http://dx.doi.org/10.3150/16-BEJ866
mailto:Madalina.Deaconu@inria.fr
mailto:Samuel.Herrmann@u-bourgogne.fr
http://www.ams.org/mathscinet-getitem?mr=2591904
http://www.ams.org/mathscinet-getitem?mr=0914593
http://www.ams.org/mathscinet-getitem?mr=2237180
http://www.ams.org/mathscinet-getitem?mr=3034599
http://www.ams.org/mathscinet-getitem?mr=0143257
http://www.ams.org/mathscinet-getitem?mr=0264782
http://www.ams.org/mathscinet-getitem?mr=1410134

(9]

[10]
[11]

[12]
[13]
[14]
[15]
[16]
[17]
[18]
[19]
[20]
[21]
[22]
[23]
[24]
[25]
[26]
[27]
[28]
[29]
[30]

(31]

(32]

Deaconu, M. and Herrmann, S. (2013). Hitting time for Bessel processes — walk on moving spheres
algorithm (WoMS). Ann. Appl. Probab. 23 2259-2289. MR3127935

Devroye, L. (1986). Nonuniform Random Variate Generation. New York: Springer. MR0836973
Durbin, J. (1985). The first-passage density of a continuous Gaussian process to a general boundary.
J. Appl. Probab. 22 99-122. MR0776891

Durbin, J. (1992). The first-passage density of the Brownian motion process to a curved boundary.
J. Appl. Probab. 29 291-304. MR1165215

Ferebee, B. (1982). The tangent approximation to one-sided Brownian exit densities. Z. Wahrsch.
Verw. Gebiete 61 309-326. MR0679677

Ferebee, B. (1983). An asymptotic expansion for one-sided Brownian exit densities. Z. Wahrsch. Verw.
Gebiete 63 1-15. MR0699781

Gerstner, W. and Kistler, W.M. (2002). Spiking Neuron Models: Single Neurons, Populations, Plastic-
ity. Cambridge: Cambridge Univ. Press. MR1923120

Giorno, V., Nobile, A.G., Ricciardi, L.M. and Sato, S. (1989). On the evaluation of first-passage-time
probability densities via nonsingular integral equations. Adv. in Appl. Probab. 21 20-36. MR0980735
Gobet, E. (1998). Schéma d’Euler continu pour des diffusions tuées et options barriere. C. R. Acad.
Sci. Paris Sér. I Math. 326 1411-1414. MR1649184

Gobet, E. (2000). Weak approximation of killed diffusion using Euler schemes. Stochastic Process.
Appl. 87 167-197. MR1757112

Gobet, E. (2001). Euler schemes and half-space approximation for the simulation of diffusion in a
domain. ESAIM Probab. Stat. 5 261-297 (electronic). MR1889160

Gobet, E. and Menozzi, S. (2010). Stopped diffusion processes: Boundary corrections and overshoot.
Stochastic Process. Appl. 120 130-162. MR2576884

Going-Jaeschke, A. and Yor, M. (2003). A survey and some generalizations of Bessel processes.
Bernoulli 9 313-349. MR1997032

Hamana, Y. and Matsumoto, H. (2013). The probability distributions of the first hitting times of Bessel
processes. Trans. Amer. Math. Soc. 365 5237-5257. MR3074372

Herrmann, S. and Tanré, E. (2016). The first-passage time of the Brownian motion to a curved bound-
ary: An algorithmic approach. SIAM J. Sci. Comput. 38 A196-A215. MR3449909

Ichiba, T. and Kardaras, C. (2011). Efficient estimation of one-dimensional diffusion first passage time
densities via Monte Carlo simulation. J. Appl. Probab. 48 699-712. MR2884809

Jeanblanc, M., Yor, M. and Chesney, M. (2009). Mathematical Methods for Financial Markets.
Springer Finance. Springer: London. MR2568861

Lansky, P., Sacerdote, L. and Tomassetti, F. (1995). On the comparison of Feller and Ornstein—
Uhlenbeck models for neural activity. Biol. Cybernet. 73 457-465.

Lerche, H.R. (1986). Boundary Crossing of Brownian Motion: Its Relation to the Law of the Iterated
Logarithm and to Sequential Analysis. Lecture Notes in Statistics 40. Berlin: Springer. MR0861122
Norris, J.R. (1998). Markov Chains. Cambridge Series in Statistical and Probabilistic Mathematics
2. Cambridge: Cambridge Univ. Press. MR1600720

Patie, P. and Winter, C. (2008). First exit time probability for multidimensional diffusions: A PDE-
based approach. J. Comput. Appl. Math. 222 42-53. MR2462651

Potzelberger, K. and Wang, L. (2001). Boundary crossing probability for Brownian motion. J. Appl.
Probab. 38 152-164. MR1816120

Revuz, D. and Yor, M. (1999). Continuous Martingales and Brownian Motion, 3rd ed. Grundlehren
der Mathematischen Wissenschaften [Fundamental Principles of Mathematical Sciences] 293. Berlin:
Springer. MR1725357

Ricciardi, L.M., Sacerdote, L. and Sato, S. (1984). On an integral equation for first-passage-time
probability densities. J. Appl. Probab. 21 302-314. MR0741132


http://www.ams.org/mathscinet-getitem?mr=3127935
http://www.ams.org/mathscinet-getitem?mr=0836973
http://www.ams.org/mathscinet-getitem?mr=0776891
http://www.ams.org/mathscinet-getitem?mr=1165215
http://www.ams.org/mathscinet-getitem?mr=0679677
http://www.ams.org/mathscinet-getitem?mr=0699781
http://www.ams.org/mathscinet-getitem?mr=1923120
http://www.ams.org/mathscinet-getitem?mr=0980735
http://www.ams.org/mathscinet-getitem?mr=1649184
http://www.ams.org/mathscinet-getitem?mr=1757112
http://www.ams.org/mathscinet-getitem?mr=1889160
http://www.ams.org/mathscinet-getitem?mr=2576884
http://www.ams.org/mathscinet-getitem?mr=1997032
http://www.ams.org/mathscinet-getitem?mr=3074372
http://www.ams.org/mathscinet-getitem?mr=3449909
http://www.ams.org/mathscinet-getitem?mr=2884809
http://www.ams.org/mathscinet-getitem?mr=2568861
http://www.ams.org/mathscinet-getitem?mr=0861122
http://www.ams.org/mathscinet-getitem?mr=1600720
http://www.ams.org/mathscinet-getitem?mr=2462651
http://www.ams.org/mathscinet-getitem?mr=1816120
http://www.ams.org/mathscinet-getitem?mr=1725357
http://www.ams.org/mathscinet-getitem?mr=0741132

[33]

[34]
[35]
[36]

(37]

(38]

[39]

Sacerdote, L. and Giraudo, M.T. (2013). Stochastic integrate and fire models: A review on mathemat-
ical methods and their applications. In Stochastic Biomathematical Models. Lecture Notes in Math.
2058 99-148. Heidelberg: Springer. MR3051031

Sacerdote, L. and Tomassetti, F. (1996). On evaluations and asymptotic approximations of first-
passage-time probabilities. Adv. in Appl. Probab. 28 270-284. MR1372339

Salminen, P. and Yor, M. (2011). On hitting times of affine boundaries by reflecting Brownian motion
and Bessel processes. Period. Math. Hungar. 62 75-101. MR2772384

Shiga, T. and Watanabe, S. (1973). Bessel diffusions as a one-parameter family of diffusion processes.
Z. Wahrsch. Verw. Gebiete 27 37-46. MR0368192

Strassen, V. (1967). Almost sure behavior of sums of independent random variables and martingales.
In Proc. Fifth Berkeley Sympos. Math. Statist. and Probability (Berkeley, Calif., 1965/66) 315-343.
Berkeley, CA: Univ. California Press. MR0214118

Tuckwell, H.C. (1989). Stochastic Processes in the Neurosciences. CBMS-NSF Regional Conference
Series in Applied Mathematics 56. Philadelphia, PA: SIAM. MR1002192

Wang, L. and Pétzelberger, K. (2007). Crossing probabilities for diffusion processes with piecewise
continuous boundaries. Methodol. Comput. Appl. Probab. 9 21-40. MR2364980


http://www.ams.org/mathscinet-getitem?mr=3051031
http://www.ams.org/mathscinet-getitem?mr=1372339
http://www.ams.org/mathscinet-getitem?mr=2772384
http://www.ams.org/mathscinet-getitem?mr=0368192
http://www.ams.org/mathscinet-getitem?mr=0214118
http://www.ams.org/mathscinet-getitem?mr=1002192
http://www.ams.org/mathscinet-getitem?mr=2364980

