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Scaling limit of random forests with
prescribed degree sequences

TAO LEI!
1805 Sherbrooke Street West, Montréal, Québec, Canada H3A 0B9. E-mail: tao.lei@mail.mcgill.ca

In this paper, we consider the random plane forest uniformly drawn from all possible plane forests with
a given degree sequence. Under suitable conditions on the degree sequences, we consider the limit of a
sequence of such forests with the number of vertices tends to infinity in terms of Gromov—Hausdorff—
Prokhorov topology. This work falls into the general framework of showing convergence of random com-
binatorial structures to certain Gromov—Hausdorff scaling limits, described in terms of the Brownian Con-
tinuum Random Tree (BCRT), pioneered by the work of Aldous (Ann. Probab. 19 (1991) 1-28; In Stochas-
tic Analysis (Durham, 1990) (1991) 23-70 Cambridge Univ. Press; Ann. Probab. 21 (1993) 248-289). In
fact, we identify the limiting random object as a sequence of random real trees encoded by excursions of
some first passage bridges reflected at minimum. We establish such convergence by studying the associated
Lukasiewicz walk of the degree sequences. In particular, our work is closely related to and uses the re-
sults from the recent work of Broutin and Marckert (Random Structures Algorithms 44 (2014) 290-316) on
scaling limit of random trees with prescribed degree sequences, and the work of Addario-Berry (Random
Structures Algorithms 41 (2012) 253-261) on tail bounds of the height of a random tree with prescribed
degree sequence.

Keywords: first passage bridge; Gromov—Hausdorff-Prokhorov distance; random forests
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Stationary distributions and convergence for
Walsh diffusions

TOMOYUKI ICHIBA' and ANDREY SARANTSEV?
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5607A, Santa Barbara, CA, 93106, USA. E-mail: ichiba@pstat.ucsb.edu

2Department of Mathematics and Statistics, University of Nevada, Reno, 1664 N Virginia St, Reno, NV,
89557, USA. E-mail: asarantsev@unr.edu

A Walsh diffusion on Euclidean space moves along each ray from the origin, as a solution to a stochastic
differential equation with certain drift and diffusion coefficients, as long as it stays away from the origin.
As it hits the origin, it instantaneously chooses a new direction according to a given probability law, called
the spinning measure. A special example is a real-valued diffusion with skew reflections at the origin. This
process continuously (in the weak sense) depends on the spinning measure. We determine a stationary
measure for such process, explore long-term convergence to this distribution and establish an explicit rate
of exponential convergence.

Keywords: ergodic process; invariant measure; Lyapunov function; reflected diffusion; stationary
distribution; stochastic differential equation; Walsh Brownian motion; Walsh diffusion
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The eternal multiplicative coalescent
encoding via excursions of Lévy-type
processes

VLADA LIMIC

IRMA, UMR 7501 de I’Université de Strasbourg et du CNRS, 7 rue René Descartes, 67084 Strasbourg
Cedex, France. E-mail: vlada@math.unistra.fr

The multiplicative coalescent is a mean-field Markov process in which any pair of blocks coalesces at rate
proportional to the product of their masses. In Aldous and Limic (Electron. J. Probab. 3 (1998) Paper no. 3)
each extreme eternal version of the multiplicative coalescent was described in three different ways, one of
which matched its (marginal) law to that of the ordered excursion lengths above past minima of a certain
Lévy-type process.

Using a modification of the breadth-first-walk construction from Aldous (Ann. Probab. 25 (1997) 812—
854) and Aldous and Limic (Electron. J. Probab. 3 (1998) Paper no. 3), and some new insight from the thesis
by Uribe Bravo (Markovian bridges, Brownian excursions, and stochastic fragmentation and coalescence
(2007) UNAM), this work settles an open problem (3) from Aldous (Ann. Probab. 25 (1997) 812-854)
in the more general context of Aldous and Limic (Electron. J. Probab. 3 (1998) Paper no. 3). Informally
speaking, each eternal version is entirely encoded by its Lévy-type process, and contrary to Aldous’ original
intuition, the time for the multiplicative coalescent does correspond to the linear increase in the constant
part of the drift of the Lévy-type process. In the “standard multiplicative coalescent” context of Aldous
(Ann. Probab. 25 (1997) 812-854), this result was first announced by Armenddriz in 2001, while its first
published proof is due to Broutin and Marckert (Probab. Theory Related Fields 166 (2016) 515-552), who
simultaneously account for the process of excess (or surplus) edge counts.

Keywords: entrance law; excursion; Lévy process; multiplicative coalescent; near-critical; random graph;
stochastic coalescent
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Regularly varying space-time processes have proved useful to study extremal dependence in space-time
data. We propose a semiparametric estimation procedure based on a closed form expression of the ex-
tremogram to estimate parametric models of extremal dependence functions. We establish the asymptotic
properties of the resulting parameter estimates and propose subsampling procedures to obtain asymptoti-
cally correct confidence intervals. A simulation study shows that the proposed procedure works well for
moderate sample sizes and is robust to small departures from the underlying model. Finally, we apply this
estimation procedure to fitting a max-stable process to radar rainfall measurements in a region in Florida.
Complementary results and some proofs of key results are presented together with the simulation study in
the supplement [Buhl et al. (2018)].

Keywords: Brown—Resnick process; extremogram; max-stable process; mixing; regular variation;
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We derive tight non-asymptotic bounds for the Kolmogorov distance between the probabilities of two Gaus-
sian elements to hit a ball in a Hilbert space. The key property of these bounds is that they are dimension-free
and depend on the nuclear (Schatten-one) norm of the difference between the covariance operators of the
elements and on the norm of the mean shift. The obtained bounds significantly improve the bound based
on Pinsker’s inequality via the Kullback—Leibler divergence. We also establish an anti-concentration bound
for a squared norm of a non-centered Gaussian element in Hilbert space. The paper presents a number
of examples motivating our results and applications of the obtained bounds to statistical inference and to
high-dimensional CLT.

Keywords: dimension free bounds; Gaussian anti-concentration inequalities; Gaussian comparison;
high-dimensional CLT; high-dimensional inference; Schatten norm
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Under the sublinear expectation [E[-] := supgcg Egl-] for a given set of linear expectations {Ey : 6 € ©},
we establish a new law of large numbers and a new central limit theorem with rate of convergence. We
present some interesting special cases and discuss a related statistical inference problem. We also give an
approximation and a representation of the G-normal distribution, which was used as the limit in Peng’s
(Law of large numbers and central limit theorem under nonlinear expectations (2007) Preprint) central limit
theorem, in a probability space.

Keywords: central limit theorem; G-normal distribution; law of large numbers; rate of convergence; Stein’s
method; sublinear expectation
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Functional estimation and hypothesis testing
in nonparametric boundary models
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Consider a Poisson point process with unknown support boundary curve g, which forms a prototype of
an irregular statistical model. We address the problem of estimating non-linear functionals of the form
J ®(g(x)) dx. Following a nonparametric maximum-likelihood approach, we construct an estimator which
is UMVU over Holder balls and achieves the (local) minimax rate of convergence. These results hold under
weak assumptions on @ which are satisfied for ®(u) = |u|?, p > 1. As an application, we consider the
problem of estimating the L”-norm and derive the minimax separation rates in the corresponding nonpara-
metric hypothesis testing problem. Structural differences to results for regular nonparametric models are
discussed.

Keywords: minimax hypothesis testing; non-linear functionals; Poisson point process; support estimation
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Sharp asymptotic and finite-sample rates of
convergence of empirical measures in
Wasserstein distance
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The Wasserstein distance between two probability measures on a metric space is a measure of closeness
with applications in statistics, probability, and machine learning. In this work, we consider the fundamental
question of how quickly the empirical measure obtained from » independent samples from p approaches ©
in the Wasserstein distance of any order. We prove sharp asymptotic and finite-sample results for this rate
of convergence for general measures on general compact metric spaces. Our finite-sample results show the
existence of multi-scale behavior, where measures can exhibit radically different rates of convergence as n
Srows.
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Uniform sampling in a structured
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We are interested in the dynamic of a structured branching population where the trait of each individual
moves according to a Markov process. The rate of division of each individual is a function of its trait and
when a branching event occurs, the trait of the descendants at birth depends on the trait of the mother
and on the number of descendants. In this article, we explicitly describe the penalized Markov process,
named auxiliary process, corresponding to the dynamic of the trait of a “typical” individual by giving its
associated infinitesimal generator. We prove a Many-to-One formula and a Many-to-One formula for forks.
Furthermore, we prove that this auxiliary process characterizes exactly the process of the trait of a uniformly
sampled individual in a large population approximation. We detail three examples of growth-fragmentation
models: the linear growth model, the exponential growth model and the parasite infection model.

Keywords: branching Markov processes; Many-to-One formulas; size-biased reproduction law
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Nonparametric Bayesian posterior
contraction rates for scalar diffusions
with high-frequency data

KWEKU ABRAHAM

Statistical Laboratory, Department of Pure Mathematics and Mathematical Statistics, University of Cam-
bridge, Wilberforce Road, Cambridge CB3 OWB, UK. E-mail: lkwabraham @ statslab.cam.ac.uk

We consider inference in the scalar diffusion model dX; = b(X;)dt 4+ o(X;)dW; with discrete data
(Xja,)o<j<n,n — 00, Ay — 0 and periodic coefficients. For o given, we prove a general theorem detail-
ing conditions under which Bayesian posteriors will contract in L2-distance around the true drift function
bg at the frequentist minimax rate (up to logarithmic factors) over Besov smoothness classes. We exhibit
natural nonparametric priors which satisfy our conditions. Our results show that the Bayesian method adapts
both to an unknown sampling regime and to unknown smoothness.

Keywords: adaptive estimation; Bayesian nonparametrics; concentration inequalities; diffusion processes;
discrete time observations; drift function
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We introduce a Benamou—Brenier formulation for the continuous-time martingale optimal transport prob-
lem as a weak length relaxation of its discrete-time counterpart. By the correspondence between classical
martingale problems and Fokker—Planck equations, we obtain an equivalent PDE formulation for which
basic properties such as existence, duality and geodesic equations can be analytically studied, yielding
corresponding results for the stochastic formulation. In the one dimensional case, sufficient conditions for
finiteness of the cost are also given and a link between geodesics and porous medium equations is partially
investigated.
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The generalized Dickman distribution Dg with parameter 6 > 0 is the unique solution to the distributional
equality W =4 W*, where

w* =, UV W +1), (1)

with W non-negative with probability one, U ~ [0, 1] independent of W, and =; denoting equality in
distribution. These distributions appear in number theory, stochastic geometry, perpetuities and the study of
algorithms. We obtain bounds in Wasserstein type distances between Dy and the distribution of

1}1
W, =-— Yy By,
n nZkk

i=1

where By,..., By, Y1,..., Y, are independent with By distributed Ber(1/k) or P(8/k), E[Yx] = k and
Var(Yy) = akz, and provide an application to the minimal directed spanning tree in R~. We also provide
bounds with optimal rates for the Dickman convergence of weighted sums, arising in probabilistic number
theory, of the form

n
=——) Xilog(pp),
" log(pn) ,;

where (pg)r>1 is an enumeration of the prime numbers in increasing order and Xy is geometric with
parameter (1 — 1/ py), Bernoulli with success probability 1/(1 + py) or Poisson with mean A.

Lastly, we broaden the class of generalized Dickman distributions by studying the fixed points of the
transformation

s(W¥) =g UYOsw +1)

generalizing (1), that allows the use of non-identity utility functions s(-) in Vervaat perpetuities. We obtain
distributional bounds for recursive methods that can be used to simulate from this family.

Keywords: delay equation; distributional approximation; primes; utility; weighted Bernoulli sums
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Let (X;, F;)i>1 be a sequence of martingale differences. Set S, = Z?:l X; and [S], = Z?:l Xl.z. We
prove a Cramér type moderate deviation expansion for P(S;,/+/[S]; > x) as n — 4o00. Our results partly
extend the earlier work of Jing, Shao and Wang (Ann. Probab. 31 (2003) 2167-2215) for independent
random variables.
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A multivariate Berry—Esseen theorem with
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We provide a Lyapunov type bound in the multivariate central limit theorem for sums of independent, but
not necessarily identically distributed random vectors. The error in the normal approximation is estimated
for certain classes of sets, which include the class of measurable convex sets. The error bound is stated with
explicit constants. The result is proved by means of Stein’s method. In addition, we improve the constant in
the bound of the Gaussian perimeter of convex sets.
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We consider in this paper the problem of sampling a high-dimensional probability distribution 7 hav-
ing a density w.r.t. the Lebesgue measure on R¥, known up to a normalization constant x > 7w (x) =
er(x)/ fRd e~ UO) dy. Such problem naturally occurs for example in Bayesian inference and machine
learning. Under the assumption that U is continuously differentiable, VU is globally Lipschitz and U is
strongly convex, we obtain non-asymptotic bounds for the convergence to stationarity in Wasserstein dis-
tance of order 2 and total variation distance of the sampling method based on the Euler discretization of the
Langevin stochastic differential equation, for both constant and decreasing step sizes. The dependence on
the dimension of the state space of these bounds is explicit. The convergence of an appropriately weighted
empirical measure is also investigated and bounds for the mean square error and exponential deviation in-
equality are reported for functions which are measurable and bounded. An illustration to Bayesian inference
for binary regression is presented to support our claims.

Keywords: Langevin diffusion; Markov chain Monte Carlo; Metropolis adjusted Langevin algorithm; rate
of convergence; total variation distance
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Gaussian process (GP) models have become a well-established framework for the adaptive design of costly
experiments, and notably of computer experiments. GP-based sequential designs have been found prac-
tically efficient for various objectives, such as global optimization (estimating the global maximum or
maximizer(s) of a function), reliability analysis (estimating a probability of failure) or the estimation of
level sets and excursion sets. In this paper, we study the consistency of an important class of sequential
designs, known as stepwise uncertainty reduction (SUR) strategies. Our approach relies on the key obser-
vation that the sequence of residual uncertainty measures, in SUR strategies, is generally a supermartingale
with respect to the filtration generated by the observations. This observation enables us to establish generic
consistency results for a broad class of SUR strategies. The consistency of several popular sequential design
strategies is then obtained by means of this general result. Notably, we establish the consistency of two SUR
strategies proposed by Bect, Ginsbourger, Li, Picheny and Vazquez (Stat. Comput. 22 (2012) 773-793) —
to the best of our knowledge, these are the first proofs of consistency for GP-based sequential design al-
gorithms dedicated to the estimation of excursion sets and their measure. We also establish a new, more
general proof of consistency for the expected improvement algorithm for global optimization which, unlike
previous results in the literature, applies to any GP with continuous sample paths.

Keywords: active learning; convergence; sequential design of experiments; stepwise uncertainty reduction;
supermartingale; uncertainty functional
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The main result of this paper is the rate of convergence to Hermite-type distributions in non-central limit
theorems. To the best of our knowledge, this is the first result in the literature on rates of convergence
of functionals of random fields to Hermite-type distributions with ranks greater than 2. The results were
obtained under rather general assumptions on the spectral densities of random fields. These assumptions are
even weaker than in the known convergence results for the case of Rosenblatt distributions. Additionally,
Lévy concentration functions for Hermite-type distributions were investigated.

Keywords: Hermite-type distribution; long-range dependence; non-central limit theorems; random field;
rate of convergence
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On logarithmically optimal exact simulation
of max-stable and related random fields on a
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We consider the random field

M(t):sup{—logAn—i—Xn(t)}, teT,

n>1

for a set T C R™, where (X,) is an i.i.d. sequence of centered Gaussian random fieldson 7 and 0 < A| <
Ay < --- are the arrivals of a general renewal process on (0, 00), independent of (X},). In particular, a large
class of max-stable random fields with Gumbel marginals have such a representation. Assume that one
needs c¢(d) = c({t1, ..., tq}) function evaluations to sample X, at d locations #{,...,t; € T. We provide an
algorithm which samples M (1), ..., M(t;) with complexity 0(c(d)1+”(1)) as measured in the L, norm
sense for any p > 1. Moreover, if X, has an a.s. converging series representation, then M can be a.s.
approximated with error § uniformly over 7" and with complexity O (1/(§log(1/ 8)1/%), where a relates to
the Holder continuity exponent of the process X, (so, if X, is Brownian motion, o = 1/2).

Keywords: Brown—Resnick process; exact simulation; Gaussian field; max-stable random fields;
record-breaking
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Uniform rates of the Glivenko—Cantelli
convergence and their use in approximating
Bayesian inferences
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This paper deals with suitable quantifications in approximating a probability measure by an “empirical”
random probability measure §;,, depending on the first n terms of a sequence {&; }i>1 of random elements.

Section 2 studies the range of oscillation near zero of the Wasserstein distance dfé’]) between pg and fj,

assuming the é,- ’s 1.1.d. from pg. In Theorem 2.1 py can be fixed in the space of all probability measures
on (]Rd, B (Rd)) and P, coincides with the empirical measure ¢, := % ?:1 Sgi. In Theorem 2.2 (Theo-
rem 2.3, respectively), pg is a d-dimensional Gaussian distribution (an element of a distinguished statistical
exponential family, respectively) and p,, is another d-dimensional Gaussian distribution with estimated
mean and covariance matrix (another element of the same family with an estimated parameter, respec-

tively). These new results improve on allied recent works by providing also uniform bounds with respect to
n, meaning the finiteness of the p-moment of sup,, > | bndfé’]) (po, Pn) is proved for some diverging sequence

by, of positive numbers. In Section 3, assuming the &;’s exchangeable, one studies the range of oscillation
near zero of the Wasserstein distance between the conditional distribution — also called posterior — of the
directing measure of the sequence, given &1, ..., £,, and the point mass at p,,. Similarly, a bound for the
approximation of predictive distributions is given. Finally, Theorems from 3.3 to 3.5 reconsider Theorems
from 2.1 to 2.3, respectively, according to a Bayesian perspective.

Keywords: dominated ergodic theorem; empirical measure; exchangeability; Glivenko—Cantelli theorem;
law of the iterated logarithm; posterior distribution; predictive distribution; Wasserstein distance
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Localized Gaussian width of M-convex hulls
with applications to Lasso and convex
aggregation

PIERRE C. BELLEC!

1Department of Statistics and Biostatistics, Rutgers University, 501 Hill Center, 110 Frelinghuysen Road,
Piscataway, NJ 08854, USA. E-mail: pcb71@stat.rutgers.edu

Upper and lower bounds are derived for the Gaussian mean width of a convex hull of M points intersected
with a Euclidean ball of a given radius. The upper bound holds for any collection of extreme points bounded
in Euclidean norm. The upper bound and the lower bound match up to a multiplicative constant whenever
the extreme points satisfy a one sided Restricted Isometry Property.

An appealing aspect of the upper bound is that no assumption on the covariance structure of the extreme
points is needed. This aspect is especially useful to study regression problems with anisotropic design
distributions. We provide applications of this bound to the Lasso estimator in fixed-design regression, the
Empirical Risk Minimizer in the anisotropic persistence problem, and the convex aggregation problem in
density estimation.

Keywords: anisotropic design; convex aggregation; convex hull; Gaussian mean width; Lasso; localized
Gaussian width
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Signal detection via Phi-divergences for
general mixtures
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Germany. E-mail: marc.ditzhaus @ hhu.de

The family of goodness-of-fit tests based on ®-divergences is known to be optimal for detecting signals
hidden in high-dimensional noise data when the heterogeneous normal mixture model is underlying. This
test family includes Tukey’s popular higher criticism test and the famous Berk—Jones test. In this paper we
address the open question whether the tests’ optimality is still present beyond the prime normal mixture
model. On the one hand, we transfer the known optimality of the higher criticism test for different models,
for example, for the heteroscedastic normal, general Gaussian and exponential- X2—mixture models, to the
whole test family. On the other hand, we discuss the optimality for new model classes based on exponential
families including the scale exponential, the scale Fréchet and the location Gumbel models. For all these
examples we apply a general machinery which might be used to show the tests’ optimality for further
models/model classes in future.

Keywords: Berk and Jones test; detection boundary; ®-divergences; sparse and dense signal detection;
Tukey’s higher criticism

References

[1] Ali, S.M. and Silvey, S.D. (1966). A general class of coefficients of divergence of one distribution
from another. J. Roy. Statist. Soc. Ser. B 28 131-142. MR0196777

[2] Arias-Castro, E., Candes, E.J. and Plan, Y. (2011). Global testing under sparse alternatives: ANOVA,
multiple comparisons and the higher criticism. Ann. Statist. 39 2533-2556. MR2906877

[3] Arias-Castro, E. and Wang, M. (2015). The sparse Poisson means model. Electron. J. Stat. 9 2170—
2201. MR3406276

[4] Arias-Castro, E. and Wang, M. (2017). Distribution-free tests for sparse heterogeneous mixtures.
TEST 26 71-94. MR3613606

[5] Barndorff-Nielsen, O. (1978). Information and Exponential Families in Statistical Theory. Chichester:
Wiley. MR0489333

[6] Berk, R.H. and Jones, D.H. (1979). Goodness-of-fit test statistics that dominate the Kolmogorov statis-
tics. Z. Wahrsch. Verw. Gebiete 47 47-59. MR0521531

[7] Bingham, N.H., Goldie, C.M. and Teugels, J.L. (1987). Regular Variation. Encyclopedia of Mathe-
matics and Its Applications 27. Cambridge: Cambridge Univ. Press. MR0898871

[8] Cai, T.T., Jeng, X.J. and Jin, J. (2011). Optimal detection of heterogeneous and heteroscedastic mix-
tures. J. R. Stat. Soc. Ser. B. Stat. Methodol. 73 629-662. MR2867452

[9] Cai, T.T. and Wu, Y. (2014). Optimal detection of sparse mixtures against a given null distribution.
IEEE Trans. Inform. Theory 60 2217-2232. MR3181520

[10] Cayon, L., Jin, J. and Treaster, A. (2004). Higher criticism statistic: Detecting and identifying non-

Gaussianity in the WMAP first year data. Mon. Not. R. Astron. Soc. 362 826-832.

1350-7265 © 2019 ISI/BS


http://www.bernoulli-society.org/index.php/publications/bernoulli-journal/bernoulli-journal
https://doi.org/10.3150/18-BEJ1079
mailto:marc.ditzhaus@hhu.de
http://www.ams.org/mathscinet-getitem?mr=0196777
http://www.ams.org/mathscinet-getitem?mr=2906877
http://www.ams.org/mathscinet-getitem?mr=3406276
http://www.ams.org/mathscinet-getitem?mr=3613606
http://www.ams.org/mathscinet-getitem?mr=0489333
http://www.ams.org/mathscinet-getitem?mr=0521531
http://www.ams.org/mathscinet-getitem?mr=0898871
http://www.ams.org/mathscinet-getitem?mr=2867452
http://www.ams.org/mathscinet-getitem?mr=3181520

[11]
(12]
[13]
[14]

[15]

[16]
[17]
[18]
(19]
[20]
(21]
(22]
(23]
[24]

[25]

[26]
(27]
(28]
[29]
(30]
(31]
(32]

(33]

Chang, L.-C. (1955). On the ratio of an empirical distribution function to the theoretical distribution
function. Acta Math. Sinica 5 347-368. MR0076213

Cressie, N. and Read, T.R.C. (1984). Multinomial goodness-of-fit tests. J. Roy. Statist. Soc. Ser. B 46
440-464. MR0790631

Csiszdr, 1. (1967). Information-type measures of difference of probability distributions and indirect
observations. Studia Sci. Math. Hungar. 2 299-318. MR0219345

Dai, H., Charnigo, R., Srivastava, T., Talebizadeh, Z. and Qing, S. (2012). Integrating P-values for
genetic and genomic data analysis. J. Biom. Biostat. 3-7.

Ditzhaus, M. (2017). The power of tests for signal detection under high-dimensional data. Ph.D.
thesis, Heinrich-Heine-Univ. Duesseldorf. Available at https://docserv.uni-duesseldorf.de/servlets/
DocumentServlet?id=42808.

Ditzhaus, M. and Janssen, A. (2017). Detectability of nonparametric signals: Higher criticism versus
likelihood ratio. Available at 1709.07264v2.

Donoho, D. and Jin, J. (2004). Higher criticism for detecting sparse heterogeneous mixtures. Ann.
Statist. 32 962-994. MR2065195

Donoho, D. and Jin, J. (2009). Feature selection by higher criticism thresholding achieves the optimal
phase diagram. Philos. Trans. R. Soc. Lond. Ser. A Math. Phys. Eng. Sci. 367 4449-4470. MR2546396
Donoho, D. and Jin, J. (2015). Higher criticism for large-scale inference, especially for rare and weak
effects. Statist. Sci. 30 1-25. MR3317751

Eicker, F. (1979). The asymptotic distribution of the suprema of the standardized empirical processes.
Ann. Statist. 7 116-138. MR0515688

Feller, W. (1966). An Introduction to Probability Theory and Its Applications. Vol. II. New York:
Wiley. MR0210154

Goldstein, D.B. (2009). Common genetic variation and human traits. N. Engl. J. Med. 360 1696-1698.
Gontscharuk, V., Landwehr, S. and Finner, H. (2015). The intermediates take it all: Asymptotics of
higher criticism statistics and a powerful alternative based on equal local levels. Biom. J. 57 159-180.
MR3298224

Gontscharuk, V., Landwehr, S. and Finner, H. (2016). Goodness of fit tests in terms of local levels
with special emphasis on higher criticism tests. Bernoulli 22 1331-1363. MR3474818

Hall, P., Pittelkow, Y. and Ghosh, M. (2008). Theoretical measures of relative performance of clas-
sifiers for high dimensional data with small sample sizes. J. R. Stat. Soc. Ser. B. Stat. Methodol. 70
159-173. MR2412636

Ingster, Y.I., Tsybakov, A.B. and Verzelen, N. (2010). Detection boundary in sparse regression. Elec-
tron. J. Stat. 4 1476-1526. MR2747131

Ingster, Yu.I. (1997). Some problems of hypothesis testing leading to infinitely divisible distributions.
Math. Methods Statist. 6 47-69. MR1456646

Iyengar, S.K. and Elston, R.C. (2007). The genetic basis of complex traits: Rare variants or “common
gene, common disease”? Methods Mol. Biol. 376 71-84.

Jaeschke, D. (1979). The asymptotic distribution of the supremum of the standardized empirical dis-
tribution function on subintervals. Ann. Statist. 7 108-115. MR0515687

Jager, L. and Wellner, J. (2004). A new goodness of fit test: The reversed Berk—Jones statistic. Tech-
nical report, Dept. Statistics, Univ. Washington, DC.

Jager, L. and Wellner, J.A. (2007). Goodness-of-fit tests via phi-divergences. Ann. Statist. 35 2018-
2053. MR2363962

Jin, J. (2009). Impossibility of successful classification when useful features are rare and weak. Proc.
Natl. Acad. Sci. USA 106 8859-8864. MR2520682

Jin, J., Starck, J.-L., Donoho, D.L., Aghanim, N. and Forni, O. (2005). Cosmological non-Gaussian
signature detection: Comparing performance of different statistical tests. EURASIP J. Appl. Signal
Process. 15 2470-2485. MR2210857


http://www.ams.org/mathscinet-getitem?mr=0076213
http://www.ams.org/mathscinet-getitem?mr=0790631
http://www.ams.org/mathscinet-getitem?mr=0219345
https://docserv.uni-duesseldorf.de/servlets/DocumentServlet?id=42808
http://arxiv.org/abs/1709.07264v2
http://www.ams.org/mathscinet-getitem?mr=2065195
http://www.ams.org/mathscinet-getitem?mr=2546396
http://www.ams.org/mathscinet-getitem?mr=3317751
http://www.ams.org/mathscinet-getitem?mr=0515688
http://www.ams.org/mathscinet-getitem?mr=0210154
http://www.ams.org/mathscinet-getitem?mr=3298224
http://www.ams.org/mathscinet-getitem?mr=3474818
http://www.ams.org/mathscinet-getitem?mr=2412636
http://www.ams.org/mathscinet-getitem?mr=2747131
http://www.ams.org/mathscinet-getitem?mr=1456646
http://www.ams.org/mathscinet-getitem?mr=0515687
http://www.ams.org/mathscinet-getitem?mr=2363962
http://www.ams.org/mathscinet-getitem?mr=2520682
http://www.ams.org/mathscinet-getitem?mr=2210857
https://docserv.uni-duesseldorf.de/servlets/DocumentServlet?id=42808

[34]
[35]
(36]
(37]
(38]

[39]
[40]

[41]
[42]
[43]
[44]

[45]

Khmaladze, E. and Shinjikashvili, E. (2001). Calculation of noncrossing probabilities for Poisson
processes and its corollaries. Adv. in Appl. Probab. 33 702-716. MR1860097

Khmaladze, E.V. (1998). Goodness of fit tests for “chimeric” alternatives. Stat. Neerl. 52 90-111.
MR1615550

Kulldorff, M., Heffernan, R., Hartman, J., Assun¢@o, R. and Mostashari, F. (2005). A space-time
permutation scan statistic for disease outbreak detection. PLoS Med. 2 e59.

Mukherjee, R., Pillai, N.S. and Lin, X. (2015). Hypothesis testing for high-dimensional sparse binary
regression. Ann. Statist. 43 352-381. MR3311863

Neill, D. and Lingwall, J. (2007). A nonparametric scan statistic for multivariate disease surveillance.
Advances in Disease Surveillance 4 106-116.

Saligrama, V. and Zhao, M. (2012). Local anomaly detection. JMLR W&CP 22 969-983.

Shorack, G.R. and Wellner, J.A. (1986). Empirical Processes with Applications to Statistics. New
York: Wiley. MR0838963

Strasser, H. (1985). Mathematical Theory of Statistics. De Gruyter Studies in Mathematics 7. Berlin:
de Gruyter. MR0812467

Tukey, J.W. (1976). T13 N: The Higher Criticism. Coures Notes. Stat 411. Princeton: Princeton Uni-
versity Press.

Tukey, J.W. (1989). Higher Criticism for individual significances in several tables or parts of tables.
Internal working paper, Princeton Univ.

Tukey, J.W. (1994). The Collected Works of John W. Tukey. Vol. VIII. London: Chapman and Hall.
MR1263027

Wellner, J.A. (1978). Limit theorems for the ratio of the empirical distribution function to the true
distribution function. Z. Wahrsch. Verw. Gebiete 45 73-88. MR0651392


http://www.ams.org/mathscinet-getitem?mr=1860097
http://www.ams.org/mathscinet-getitem?mr=1615550
http://www.ams.org/mathscinet-getitem?mr=3311863
http://www.ams.org/mathscinet-getitem?mr=0838963
http://www.ams.org/mathscinet-getitem?mr=0812467
http://www.ams.org/mathscinet-getitem?mr=1263027
http://www.ams.org/mathscinet-getitem?mr=0651392

Bernoulli 25(4A), 2019, 3069-3089
https://doi.org/10.3150/18-BEJ1080

Second order Lyapunov exponents for
parabolic and hyperbolic Anderson models

RALUCA M. BALAN! and JIAN SONG?

1Departmemf of Mathematics and Statistics, University of Ottawa, 585 King Edward Avenue, Ottawa, ON,
KIN 6N5, Canada. E-mail: rbalan@uottawa.ca

2School of Mathematics, Shandong University, Jinan, Shandong 250100, PR. China.

E-mail: txjsong @hotmail.com

In this article, we consider the hyperbolic and parabolic Anderson models in arbitrary space dimension
d, with constant initial condition, driven by a Gaussian noise which is white in time. We consider two
spatial covariance structures: (i) the Fourier transform of the spectral measure of the noise is a non-negative
locally-integrable function; (ii) d = 1 and the noise is a fractional Brownian motion in space with index
1/4 < H < 1/2. In both cases, we show that there is striking similarity between the Laplace transforms
of the second moment of the solutions to these two models. Building on this connection and the recent
powerful results of [Ann. Inst. Henri Poincaré Probab. Stat. 53 (2017) 1305-1340] for the parabolic model,
we compute the second order (upper) Lyapunov exponent for the hyperbolic model. In case (i), when the
spatial covariance of the noise is given by the Riesz kernel, we present a unified method for calculating the
second order Lyapunov exponents for the two models.

Keywords: hyperbolic Anderson model; Lyapunov exponent; parabolic Anderson model; spatially
homogeneous Gaussian noise
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d-entropy inequalities and asymmetric
covariance estimates for convex measures
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In this paper, we use the semi-group method and an adaptation of the L2%-method of Hérmander to establish
some ®-entropy inequalities and asymmetric covariance estimates for the strictly convex measures in R”.
These inequalities extends the ones for the strictly log-concave measures to more general setting of convex
measures. The ®-entropy inequalities are turned out to be sharp in the special case of Cauchy measures.
Finally, we show that the similar inequalities for log-concave measures can be obtained from our results in
the limiting case.

Keywords: ®-entropy inequalities; asymmetric covariance estimates; Beckner type inequalities;
Brascamp-Lieb type inequalities; convex measures; L2-method of Hérmander; Poincaré type inequalities;
semi-group
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We establish general conditions under which Markov chains produced by the Hamiltonian Monte Carlo
method will and will not be geometrically ergodic. We consider implementations with both position-
independent and position-dependent integration times. In the former case, we find that the conditions for
geometric ergodicity are essentially a gradient of the log-density which asymptotically points towards the
centre of the space and grows no faster than linearly. In an idealised scenario in which the integration time
is allowed to change in different regions of the space, we show that geometric ergodicity can be recovered
for a much broader class of tail behaviours, leading to some guidelines for the choice of this free parameter
1n practice.

Keywords: geometric ergodicity; Hamiltonian dynamics; Hamiltonian Monte Carlo; hybrid Monte Carlo;
Markov chain Monte Carlo; Markov chains; stochastic simulation
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In this paper, we study high-dimensional random projections of Z’I’,—balls. More precisely, for any n € N let
E,; be a random subspace of dimension k, € {1, ...,n} and X,, be a random point in the unit ball of £".
Our work provides a description of the Gaussian fluctuations of the Euclidean norm || Pg, Xy |2 of random
orthogonal projections of X, onto Ej. In particular, under the condition that k;, — oo it is shown that
these random variables satisfy a central limit theorem, as the space dimension » tends to infinity. Moreover,
if k;, — oo fast enough, we provide a Berry—Esseen bound on the rate of convergence in the central limit
theorem. At the end, we provide a discussion of the large deviations counterpart to our central limit theorem.

Keywords: Z’;,-ball; Berry—Esseen bound; central limit theorem; cone measure; large deviations; random
projection; uniform distribution
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A well-known drawback of ¢|-penalized estimators is the systematic shrinkage of the large coefficients
towards zero. A simple remedy is to treat Lasso as a model-selection procedure and to perform a second
refitting step on the selected support. In this work, we formalize the notion of refitting and provide ora-
cle bounds for arbitrary refitting procedures of the Lasso solution. One of the most widely used refitting
techniques which is based on Least-Squares may bring a problem of interpretability, since the signs of the
refitted estimator might be flipped with respect to the original estimator. This problem arises from the fact
that the Least-Squares refitting considers only the support of the Lasso solution, avoiding any informa-
tion about signs or amplitudes. To this end, we define a sign consistent refitting as an arbitrary refitting
procedure, preserving the signs of the first step Lasso solution and provide Oracle inequalities for such esti-
mators. Finally, we consider special refitting strategies: Bregman Lasso and Boosted Lasso. Bregman Lasso
has a fruitful property to converge to the Sign-Least-Squares refitting (Least-Squares with sign constraints),
which provides with greater interpretability. We additionally study the Bregman Lasso refitting in the case
of orthogonal design, providing with simple intuition behind the proposed method. Boosted Lasso, in con-
trast, considers information about magnitudes of the first Lasso step and allows to develop better oracle
rates for prediction. Finally, we conduct an extensive numerical study to show advantages of one approach
over others in different synthetic and semi-real scenarios.

Keywords: Bregman; Lasso; linear regression; refitting
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