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Abstract

In this paper, we shall optimize the efficiency of Metropolis algorithms for multidi-
mensional target distributions with scaling terms possibly depending on the dimension.
We propose a method to determine the appropriate form for the scaling of the proposal
distribution as a function of the dimension, which leads to the proof of an asymptotic
diffusion theorem. We show that when there does not exist any component with a scal-
ing term significantly smaller than the others, the asymptotically optimal acceptance
rate is the well-known 0.234.
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1 Introduction

Metropolis algorithms ([9], [8]) provide a method to sample from highly complex probability
distributions. The ease of implementation and wide applicability of these algorithms have
conferred them their popularity, and they are frequently used nowadays by all levels of
practitioners in various fields of application. However, their convergence can sometimes
be lengthy, which calls for an optimization of their performance. Because the efficiency of
Metropolis algorithms depends crucially on the scaling of the proposal density chosen for
their implementation, it is thus fundamental to judiciously choose this parameter.

Informal guidelines for the optimal scaling problem have been proposed among others by
[3] and [4], but the first theoretical results have been obtained by [11]. In particular, the
authors considered d-dimensional target distributions with itd components and studied the
asymptotic behavior (as d — o0) of Metropolis algorithms with Gaussian proposals. It was
proved that under some regularity conditions for the target distribution, the asymptotic
acceptance rate should be tuned to be approximately 0.234 for optimal performance of the
algorithm. It was also shown that the correct proposal scaling is of the form ¢2/d for some
constant ¢ as d — oco. The simplicity of the obtained asymptotically optimal acceptance
rate (AOAR) makes these theoretical results extremely useful in practice. Optimal scaling
issues have been explored by other authors, namely [12], [6], [13], [5] and [10].
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In this paper, we carry out a similar study for d-dimensional target distributions with in-
dependent components. The particularity of our model is that the scaling term of each
component is allowed to depend on the dimension of the target distribution, which con-
stitutes a critical distinction with the #id case. We provide a condition under which the
algorithm admits the same limiting diffusion process and the same AOAR as those found in
[11]. This is achieved in the first place by determining the appropriate form for the proposal
scaling as a function of d, which is now different from the iid case. Then, by verifying
L' convergence of generators, we prove that the sequence of stochastic processes formed
by say the i*-th component of each Markov chain (appropriately rescaled) converges to a
Langevin diffusion process with a certain speed measure. Obtaining the AOAR is thus a
simple matter of optimizing the speed measure of the diffusion.

The paper is structured as follows. In Section 2, we describe the Metropolis algorithm and
introduce the target distribution setting. The main results are presented in Section 3, along
with a discussion about inhomogeneous proposal distributions and some extensions. We
prove the theorems in Section 4 using lemmas proved in Sections 5 and 6, finally concluding
the paper with a discussion.

2 Sampling from the Target Distribution

2.1 The Metropolis Algorithm

The idea behind the Metropolis algorithm is to generate a Markov chain Xy, X1, ... having
the target distribution as a stationary distribution. In particular, suppose that = is a d-
dimensional probability density of interest with respect to Lebesgue measure. Also let the
proposed moves be normally distributed around x, i.e. N (x, O'ZId) for some o2 and with
I; the d-dimensional identity matrix. The Metropolis algorithm thus proceeds as follows.
Given Xy, the state of the chain at time ¢, a value Y1 is generated from the normal density
q (X4, y)dy. The probability of accepting the proposed value Y41 as the new value for the
chain is o (X4, Yyy1), where

a(x,y) :{ min (1%) m(x)q(x,y) >0

L, T(x)q(x,y) =0

If the proposed move is accepted, the chain jumps to X117 = Y¢y1; otherwise, it stays where
it is and Xt+1 = Xt.

In order to have some level of optimality in the performance of the algorithm, care must
be exercised when choosing o2. If it is too small, the proposed jumps will be too short
and in spite of a very high acceptance rate, simulation will move very slowly to the target
distribution. At the opposite, a large scaling value will generate jumps in low target density
regions, resulting in the rejection of the proposed moves and in a chain that stands still
most of the time.

Before finding an appropriate value for o2 between these extremes, we first define a criterion
which is closely related to the algorithm efficiency. The notion of m-average acceptance rate

is defined in [11] as E {1 A Zgﬂ = [ [7(x)a(x,y)q(x,y)dxdy for the d-dimensional




Metropolis algorithm.

2.2 The Target Distribution

Consider the following d-dimensional target density
d
7 (d.x) =TT 0; () £ (60; () 35). (1)
j=1

We impose the following regularity conditions on the density f: f is a positive C? function

LT : e\ O
and (log f (z))’ is Lipschitz continuous. We also suppose that E (—) = Jr ( e ) f(z)dx <

f(X)
2
f// X
oo and E [( f((X))) ] < 0.

The d target components, although independent, are however not identically distributed.
In particular, we consider the case where the scaling terms 0]-_2 (d), 7 =1,...,d take the
following form
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Ultimately, we shall be interested in the limit of the target distribution as d — oco. Let
n < oo denote the number of components whose scaling term appears a finite number
of times in the limit of @2 (d). Also, let the j-th of these n scaling terms be K;/d,
j=1,...,n, where \; € (—o00,00) and Kj is some positive and finite constant. Similarly,
let 0 < m < oo denote the number of different scaling terms appearing infinitely often in the
limit. These m scaling terms are taken to be K, ;/d", i =1,...,m, with 7; € (—o0, 00).
For now, we assume the constants 0 < K,,; < 0o to be the same for all scaling terms within
each of the m groups. We shall relax this assumption in Section 3.2.

For i = 1,...,m, define the sets J (i,d) = {j € {1,...,d};0;2 (d) = %} The i-th set
thus contains positions of components with a scaling term equal to K,,4;/d". These sets
are such that Uzlj(i,d) ={n+1,...,d}.

Since each of the m groups of scaling terms might occupy different proportions of @2 (d),
we also define the cardinality of the sets J (i, d):

c(j(i,d)):#{jG{l,...,d};ﬁjz(d): Ii;yjl}, i=1,...,m, (2)

where ¢ (7 (i,d)) is assumed to be some polynomial function of the dimension satisfying
limg o ¢ (J (i,d)) = 0.

It will be convenient to rearrange the terms of @ 2 (d) so that all the different scaling terms



appear at one of the first n 4+ m positions:

K K, K K,
-2 . 1 n n+1 n+m
@ (d) - <d>\17"'7d)\n7 d,yl 0ty d,ym ’
Kn+1 Kn+m Kn+1 Kn+m (3)
dn T om0 gm0 m .

This helps to identify each component being studied as d — oo without referring to a
component that would otherwise be at an infinite position.

Without loss of generality, we assume the first n and the next m scaling terms in (3)
to be respectively arranged according to an asymptotic increasing order. If < means ”is
asymptotically smaller than or equal to”, then we have 6 2d)y=... =< 6,72 (d) and similarly
0,2, (d) < ... < 0,7, (d), which respectively implies —00 < A, < Ap1 < ... < A\ < 00

and —00 < Y < Ym-1 < ... <71 < 00. Based on this ordering, the asymptotically smallest

scaling term obviously has to be either ;2 (d) or 9;%1 (d).

Our goal is to study the limiting distribution of each component forming the d-dimensional
Markov process. To this end, we set the scaling term of the target component of interest
equal to 1 (0= (d) = 1). This adjustment, necessary to the obtention of a nontrivial limiting
process, is performed without loss of generality by applying a linear transformation to the
target distribution. In particular, when the first component of the chain is studied (i* = 1),
we set 072 (d) = 1 and adjust the other scaling terms accordingly. ©~2(d) thus varies
according to the component of interest ¢* considered.

2.3 The Proposal Distribution and its Scaling

A crucial step in the implementation of Metropolis algorithms is the determination of the
optimal form for the proposal scaling as a function of d. Intuitively it makes sense that o2 (d)
depends on the asymptotically smallest scaling term in ©®~2 (d). Otherwise, the proposed
moves might be too large for the components with smaller scaling terms, resulting in a high
rejection rate and compromising the convergence of the algorithm.

Moreover, as the dimension of the target increases, more individual moves are proposed in a
single step; it is thus more likely to generate an improbable move for one of the components.

To rectify the situation, it is recommended to decrease the proposal scaling as a function of
d.

Hence, the optimal form for the proposal scaling turns out to be o2 (d) = £?/d®, where (2
is some constant and « is the smallest number satisfying
M dic(J (i,d))

lim — < oo and lim

=1, ... . 4
d—oo d% d—o0 de <00, ’ 17 ( )

Therefore, at least one of these m + 1 limits converges to some positive constant, while the
other ones converge to 0. Since the scaling term of the component studied is taken to be 1,
then the largest possible form for the proposal scaling is 02 = o2 (d) = ¢2 and so it never
diverges as d grows.



By its nature, the Metropolis algorithm is a discrete-time process. Since space (the proposal
scaling) is a function of the dimension of the target distribution, we also have to rescale the
time between each step in order to get a nontrivial limiting process as d — oo.

Let Z(@ (t) be the time-t value of the process sped up by a factor of d“; in particular,
ZD (1) = (X{d) ([d*t]), ... ,Xc(ld) ([do‘t])), where [-] is the integer part function. Instead of
proposing only one move, the sped up process has the possibility to move on average d“

times during each unit time interval. We are now ready to study the limiting comportment
of every component of the sequence of processes {Z(d) (t),t > O} as d — oo.

3 Optimizing the Sampling Procedure

3.1 Optimal Value for /¢

We shall now present explicit asymptotic results allowing us to optimize 2, the constant
term of o (d). We first introduce a weak convergence result for the process {Z@ (¢),¢ > 0}
and most importantly in practice, we transform the conclusion achieved into a statement
about efficiency as a function of acceptance rate, as was done in [11].

We denote weak convergence in the Skorokhod topology by =, standard Brownian motion
at time ¢ by B (t), and the standard normal cumulative distribution function (cdf) by @ (+).
Moreover, recall that the scaling term of the component of interest X;« is taken to be one
(03 (d) = 1) which, as explained in Section 2.2, might require a linear transformation of

02(d).

Theorem 1. Consider a Metropolis algorithm with proposal distribution YD ~ N (x(d), ﬁ—iId) ,
where « satisfies (4), and applied to a target density as in (1) satisfying the specified con-
ditions on f, with 0;2 (d), 7 =1,...,d as in (3) and ;= (d) = 1. Consider the i*-th
component of the process {Z(d) (t),t> 0}, that is {Zi(*d) (t),t> 0} = {XZ-(*d) ([d*t]) ,t > 0},
and let X4 (0) be distributed according to the target density 7 in (1).

We have {Zi@ (t),t> 0} = {Z (t),t > 0}, where Z (0) is distributed according to the den-
sity f and {Z (t),t > 0} satisfies the Langevin stochastic differential equation (SDE)

4z (t) = v (02 dB (1) + 5o (0) (s f (Z (1)) d,

if and only if
dM
li =0. )
T N S e (T ) ©)

Here, v ({) = 202® (—(\/ER/2), and

R () dv (X))
Er = hmz de Kn+iE [(f(X))]’ )

d—o0 4
=1

with ¢(J (i,d)) as in (2).



Intuitively, when none of the target components possesses a scaling term significantly smaller
than those of the other components, the limiting process is the same as that found in [11].
Note that the numerator of Condition (5) is based on ;2 (d) only, which is not necessarily
the asymptotically smallest scaling term. Technically, we should then also verify if this
condition is still satisfied when 62 (d) is replaced by 97;21 (d); this is however ensured by
the term ¢ (7 (1,d)) 62, (d) at the denominator.

The function v (¢) is sometimes interpreted as the speed measure of the diffusion process.
This quantity being proportional to the mixing rate of the algorithm, it then suffices to
maximize the function v (¢) in order to optimize the efficiency of the algorithm.

Let a (d, £) be the m-average acceptance rate defined in Section 2.1, but where the dependence
on the dimension and the proposal scaling are now made explicit. The following corollary
introduces the optimal value / and AOAR leading to greatest efficiency of the Metropolis
algorithm.

Corollary 2. In the setting of Theorem 1 we have limg_,o a (d, £) = 2® (—E\/ER/Q) =a(0).
Furthermore, v (€) is mazimized at the unique value ¢ = 2.38/+/Eg for which a (é) 0.234
(to three decimal places).

For a high-dimensional target distribution as defined in Section 2.2 and having no component
converging significantly faster than the others, the value ¢ should then be chosen such that
the acceptance rate is close to 0.234 in order to optimize the efficiency of the Metropolis
algorithm.

Theorem 1 may be used to verify whether the AOAR for sampling from any multivariate
normal distribution with covariance matrix 3 is 0.234. Since normal random variables are
invariant under orthogonal transformations, we can transform 3 into a diagonal matrix
where the eigenvalues of ¥ constitute the diagonal elements. The eigenvalues can then be
used to verify if Condition (5) is satisfied, and hence to determine whether or not 2.38/v/Er
is the optimal scaling for the proposal distribution. For example, consider Y with 012 =2,
i =1,...,d and 055 = 1, j # i. The d eigenvalues of ¥ are (d,1,...,1) and satisfy
Condition (5). For a relatively high-dimensional multivariate normal with such a correlation
structure, it is thus optimal to tune the acceptance rate to 0.234. Note however that not
all d components mix at the same rate. When studying any of the last d — 1 components
the vector ® 2 (d) = (d,1,...,1) is appropriate, so o2 (d) = ¢?/d and these components
thus mix in O (d) iterations. When studying the first component, we need to linearly
transform the scaling vector so that 6,2 (d) = 1. We then use @2 (d) = (1,1/d,...,1/d),
so 0% (d) = ¢*/d* and this component mixes according to O (d?).

Now consider the simple model where X; ~ N (0,1) and X; ~ N (Xy,1) for j = 2,...,d.
The joint distribution of X(® is multivariate normal with mean 0 and d x d covariance
matrix such that o =1, 05 = ... = afl =2 and o, = 1, Vj # k. Using the d eigenvalues,
which are O (d), O (1/d) and 1 with multiplicity d — 2, we thus conclude that Condition (5)
is violated and that 0.234 might not be optimal, even though the distribution is normal (see
Theorem 5 of Section 3.2 when dealing with more general §; (d)’s).

The previous example might seem surprising as multivariate normal distributions have long
been believed to behave as iid target distributions in the limit. A natural question to ask



is then, what happens when Condition (5) is not satisfied? In such a case, the algorithm
can be shown to admit the same limiting Langevin diffusion process but with a different
speed measure. Furthermore, the AOAR is found to be smaller than the usual 0.234. For
more details on this case, see [1]. For a better picture of the applicability of these results,
examples and simulation studies for various statistical models are presented in [2].

3.2 Inhomogeneous Proposal Scaling and Extensions

So far, we have assumed o2 (d) = ¢?/d® to be the same for all d components. It is natural
to wonder if adjusting the proposal scaling as a function of d for each component would
yield a better performance of the algorithm. An important point to keep in mind is that for
{Z(d) (t),t > 0} to be a stochastic process, we must speed up time by the same factor for
every component. Otherwise, some components would move more frequently than others in
the same time interval, and since the acceptance probability of the proposed moves depends
on all d components this would violate the definition of a stochastic process.

The inhomogeneous scheme we adopt is the following: we personalize the proposal scaling of
the last d —n components only, implying that the proposal scaling of the first n components
is the same as it would have been under the homogeneity assumption. We then treat each of
the m groups of scaling terms appearing infinitely often as a different portion of the scaling
vector and determine the appropriate a for each group.

In particular, consider ® 2 (d) in (3) and let the proposal scaling of X; be 0]2 (d) = £2/d%,
where a;j = acfor j = 1,...,n and ¢; is the smallest value such that limg_,o ¢ (J (i,d)) d"/d% <

oo for j=n+1,...,d, j € J(i,d). In order to study the component X;-, we still assume
that ;- (d) = 1, but we now let Z(® (t) = X(@ ([d**t]). We have the following result.

Theorem 3. In the setting of Theorem 1 but with the proposal scaling as just described, the
conclusions of Theorem 1 and Corollary 2 are preserved, and Egr is now expressed as

" o(F o) d (£
E[(f(X)> ]

Er = lim
d—o0 £ 1 d%n+i Kn—l—i
1=

Since the proposal scaling is now adjusted to suit every distinct group of components, each
constant term Ky 11, ..., Ky1m has an impact on the limiting process, yielding a larger value
for Er. Hence, the optimal value i = 2.38/+/ER is now smaller than with homogeneous
proposal scaling. When the proposal scaling of all components was based on « in Section
3.1, the algorithm had to compensate for the fact that « is chosen as small as possible, and
thus maybe too small for certain groups of components, with a larger value for 2.

The conclusions of Section 3.1 also extend to more general target distribution settings. First,
we can relax the assumption of equality among the constant terms of 0;2 (d) for j € J (i,d).
In particular, let

K K, K K

-2 o 1 n n+1 n+c(J(1,d))

02 = <dA1,...,dAn, T i
Koiyritegiapss  Ka -
, o e |



We assume that {Kj,j € J (i,d)} are iid and chosen randomly from some distribution
with E [KJ_Q} < o0o. Without loss of generality, we denote E [KJ_I] =b; for j € T (i,d).
Recall that the scaling term of the component of interest cannot depend on d, so we have
0% (d) = K.

(2

To support the previous modifications, we now suppose that —oco < Y < Ym-1 < ... <
7 < oo. In addition, we assume that there does not exist a A;, j = 1,...,n equal to one
of the v;, ¢ = 1,...,m. This means that if there is an infinite number of scaling terms of
the same order, they must necessarily belong to the same of the m groups. We obtain the
following result.

Theorem 4. Consider the setting of Theorem 1, except with ©®~2(d) as in (7) and 0; =
K22 We have {Zi(f) (t),t> 0} = {Z (t),t > 0}, where Z (0) is distributed according to

)

the density 0;« f (0;=x) and {Z (t) ,t > 0} satisfies the Langevin SDE
47 (1) = (v ()2 dB (1) + 5o (0) (o £ (6 7 (1))

if and only if Condition (5) is satisfied. Here, v (¢) is as in Theorem 1 and

(T Gy di (X))
Er = lim Zd—a bE [(f(X)) ]7

d—o0 4
=1

with ¢ (J (i,d)) =#{je{n+1,...,d};6;(d) is O (d%/Q)}. Furthermore, the conclusions
of Corollary 2 are preserved.

The previous results can also be extended to more general functions ¢ (7 (i,d)),i=1,...,m
and 0 (d), j = 1,...,d. In order to have sensible limiting theory, we however restrict our
attention to functions for which the limit exists as d — oco. As before, we must have
¢(J (i,d)) — oo as d — oo. We even allow {0;2 d),je J(i,d)} to vary within each
of the m groups, as long as they are of the same order. That is, for j € J (i,d), we
suppose limgoc 05 (d) /0; (d) = K 12 for some reference function ¢} (d) and some constant
K coming from the distribution described for Theorem 4.

As for Theorem 4, we assume that if there are infinitely many scaling terms of a certain
order they must all belong to one of the m groups. Hence, ® 2 (d) contains at least m and
at most n + m functions of different orders. The positions of the elements belonging to the
i-th group are thus

072 (d
J(i,d)=3j€{l,...,d};0< lim ’2( ) <oop,i€{l,...,m}. (8)
d—o0 Gj (d)
For such target distributions we define the proposal scaling to be o2 (d) = (?02 (d), with
o2 (d) the function of largest possible order such that
limg o0 02 (d) 02 (d) < o0 and (9)
limg oo ¢ (J (4,d)) 07 (d) 05 (d) < 00, i=1,...,m



Theorem 5. Under the setting of Theorem 4, but with proposal scaling o (d) = (*c2 (d)
where o2 (d) satisfies (9) and with general functions for c(J (i,d)) and 0;(d) as defined

(0%
previously, the conclusions of Theorem 4 are preserved, provided that

lim 9% (@)
d—oo Y01 0% (d) + Y10 ¢ (T (i, d)) 0% (d)

j=17j

=0

holds instead of Condition (5) and with

QN
—
S
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&
=

Ep = li i, d)) 67 (d
n= Jim 3ol (.o @
where ¢ (J (i,d)) is the cardinality function of (8).

This theorem assumes quite a general form for the scaling terms of the target distribution
and allows for a lot of flexibility.

4 Theorems Proofs

We now present the proof of Theorem 1; those of the theorems in Section 3.2 being similar,
we just outline the main differences. The proofs are based on Theorem 8.2 of Chapter
4 in [7], which roughly says that for the finite-dimensional distributions of a sequence of
processes to converge weakly to those of some Markov process, it is enough to verify £!
convergence of their generators. Then, Corollary 8.6 of the same chapter provides further
conditions for our sequence of processes to be relatively compact, and thus to reach weak
convergence of the stochastic processes themselves. Specifically, it is easily verified that Cg°,
the space of infinitely differentiable functions on compact support, is an algebra that strongly
separates points. Since the algorithm starts in stationarity, X4 (t) ~ w V¢t > 0. Using a

method similar to the proof of Lemma 7, we show that E [(Gh (d, X(d)))ﬂ is bounded by

some constant for all d > 1, where G is the generator of the sped up Metropolis algorithm
appearing in Section 4.2; this assesses relative compactness.

Our task is then to focus on the £' convergence of the generators. To this end, we base
our approach on the proof for the Metropolis algorithm case in [10]. Note however that the
authors instead prove uniform convergence of generators, which could not be used in the
present situation.

The generator is written in terms of an arbitrary test function h, which can usually be
any smooth function; in our case, we restrict our attention to functions in Cg°. Since the
limiting process obtained is a diffusion, then Cg° is a core for the generator by Theorem 2.1
of Chapter 8 in [7], meaning that it is representative enough so as to focus on the functions
it contains only.

In order to lighten the formulas, we adopt the following convention for defining vectors:
X9 = (X,41,...,X,) . The minus sign appearing outside the brackets (e.g. X(®=%)—)
means that the component of interest X;« is excluded. We also use the following notation
for conditional expectations: E[f (X,Y)|X] = Ey [f (X,Y)]. When there is no subscript,
the expectation is taken with respect to all random variables included in the expression.



4.1 Restrictions on the Proposal Scaling

We first transform Condition (5) into a statement about the proposal scaling and its pa-
rameter . For this condition to be satisfied, we must equivalently have

. K1 <d)‘1 d)\">
lim —— +...+

d—o0 dM E K,
K At dm
+dli>lgoﬂ <c (J (1,d)) Ko +...4+c(J (m,d)) Kn+m) = 00.
Since the first term on the LHS is finite, there is at least one i € {1,---,m} such that
limg o0 072 (d) ¢ (T (i,d)) Ig:il = 00. Consequently, the choice of o in (4) must be based on

one of the groups of scaling terms appearing infinitely often. If we had o = A1, this would
mean that limg_,. CU(;’% = oo for all 7 for which the previous limit was diverging,
which contradicts the definition of . When Condition (5) is satisfied, it thus follows that
limg o dM /d* = 0 and 6] 2 (d) does not govern a; the parameter « is then strictly greater

than 0, no matter which component is under study.

4.2 Proof of Theorem 1
For an arbitrary test function h € C2°, we show that

lim E HGh (d, X<d>) — Grh (X

d—00

o

w(d,Y(d
where Gh (d, X)) = d*Eya) [(h (Vi) — h (X)) (1 A W((dx(d);

erator of the sped up Metropolis algorithm, and Gh (X;+) = v (€) [3h" (Xi+) + £ (Xi+) (log f (Xi=))']
is the generator of a Langevin diffusion process with speed measure v (¢) as in Theorem 1.

)] is the discrete-time gen-

According to Lemma 7, we have limg_,,, E HGh (d, X(d)) —Gh (d, X(d)) H = 0, where

~ 1
Gh (d, X<d>) = S (Xir) By [1 A eXimtir s(dvxj,m}

d
+CH (X) (log f (Xi0)) By |eZimtase S@XYD 3™ (4, X;,Y5) < 0
j=1.5#i*

and ¢ (d, X, Y;) is as in (10). To prove the theorem, we are thus left to show £! convergence
of the generator Gh (d, X(d)) to that of the Langevin diffusion.

Substituting explicit expressions for the generators, grouping some terms and using the

10



triangle’s inequality yield

E Héh (d,x<d>) — Grh(Xp)

| <

1 v i E
CEx - HzEy(d)— [1 A eXitite E(d’XJ’YJ)} - (—R> H E Hh” (X4)

|

2
4 d
+PEx - | By |eXimtize sdX5Y5), > e(d, X;,Y5) <0
J=1,j#*

o

2 )H E [[n (Xi-) (log f (Xi))'|] -

Since the function h has compact support, then h itself and its derivatives are bounded in
absolute value by some constant. As a result, E[|h” (X+)|] and E [|I/ (X;-) (log f (X+))'|]
are both bounded by K, say. Using Lemmas 8 and 9, we then conclude that the first
expectation on the RHS goes to 0 as d — oo; we reach the same conclusion for the first
expectation of the second term by applying Lemmas 10 and 11.

4.3 Proof of Theorem 4

The main difference with the proof of Theorem 1 happens when working with the m groups
formed of infinitely many components. Since the constant terms are now random, we cannot
factorize the scaling terms of components belonging to a same group. This difficulty is
however easily overcome by changes of variables and the use of conditional expectations; for
instance, a typical quantity we have to deal with is

2
w2 (g eet@r6,@x))
JET (i,d) J
2
(T (i, d)) 1 d 1 (Xj ))
= _ 0 f
de c(j(z,d))jeg(;d) (de UK\ VK

, 2
By the Weak Law of Large Numbers (WLLN), the term in brackets converges to b;E [(f (X)) ] .

Instead of carrying the term 62, (d) = d"i/Ky4; as before, we thus carry b;d:.

4.4 Proof of Theorem 5

The general forms of the functions ¢(J (i,d)), ¢ = 1,...,m and 0;(d), j = 1,...,d ne-
cessitate a fancier notation, but do not affect the body of the proof. What alters the
demonstration is rather the fact that 0; (d) for j € J (i, d) are allowed to be different func-
tions of d as long as they are of the same order. Because of this particularity, we have to
write 0; (d) = Kj_l/Z(% (d) 0 (d) /0; (d), where 07 (d) is implicitly defined. We can then carry
with the proof as usual, factoring the term b;6; (d) instead of 62_; (d) in Theorem 1 (or b;d"
in Theorem 4). Since limg—. 0 (d) /0; (d) = 1, the rest of the proof can be repeated with
minor modifications.

11



5 Equivalent Generator and Other Results

5.1 Convergence of an Approximation Term

Lemma 6. Fori=1,...,m, let

W(dx” Y@ )—1 3 P g F 0 (@) X)) (¥ — X,)?
i\GAg6a0 Ya6a) = 3 W()gf(]() i) | (Y i)
JE€T (ird)

where Y; | X; ~ N (X;,02/d") and X is distributed according to the density 0; (d) f (6; (d) z;),
independently for all j =1,...,d. Then, fori=1,...,m

d)

E HW (d X Y5

T(id)’ )H —p 0 asd— oo.

(d)
YJ(% d)

Proof. By Jensen’s inequality, E [|[W]] < \/E[W?]. Developing the square and taking the
(d)

expectation conditional on X Tlid) yield

2
4 2
2 (d) (d) ! d ‘
Byw (W2 (X5, Y0 0)| =555 D (dX2 log f (6 ()Xj)>
JET(i,d) J
2

4 2 2
bogml X (dflxglogf( @)+ (i o £ @, <>Xj>))

JEJ (4,d)

Using changes of variables, we obtain

EY(Jd()z d) HWZ( X% d)’ ng()i’d)>u =

1/2

e 02, (d i d 1 d21 2
wn-l—z() c(J (i,d)) m Z dX2 og f (X;)

jeT(i,d) J
£2
o ga Ot () e (T (i, d))
1 d? d 2
" Mje§d)<dxz1°gf< 0+ (g o >)>

By the WLLN, the term in parentheses on the second line converges in probability to
2
E {((%Ing(XD } as d — oo. Since d* > d¥i\/c(J (i,d)) and the previous expecta-

tion is bounded by some constant, the first term converges to 0 as d — oo. Given that
02, (d)c(J (i,d)) /d* is O (1) for at least one i € {1,...,m}, we must also show that the
term between absolute values converges to 0. From Lemma 12, we know that f’ (z) — 0 as

12



2
x — =oo; hence, we have E [d‘ﬁ? log f (X;) + (dLleogf(Xj)) ] = [ f"(z)dz =0 and as
d — oo, we conclude (by the WLLN) that

2 2
T o <Cg(glogf(Xj)+<cg(jlogf(Xj)>> 0.

JET (i,d)
[
5.2 Convergence to the Equivalent Generator Gh (d, X(d))
Lemma 7. For any function h € CZ°, let
Gh (d,x<d>) - %th’/ (Xi+) Eyar- |1 A eZ5=rimr €<d7Xj7Yj)}
d
+021' (X;+) (log f (X)) Eya- X1 gir S X5Y5). Z e(d, X;,Y;) <0],
=1,
where
0;(d)Y;
€ (d,Xj, Y]) =log M (10)

f(0;(d) X;)

Ifa> 0 as defined in (4), then limg_,.o E HGh (d, X@D) = Gh (d, X(@) H —0.

Proof. The proof being similar to that of Lemmas A.2 and A.3 in [10], we shall skip some
details. The generator of the sped up Metropolis algorithm can be expressed as

Gh (d, X(d)> -
By, [(h (Vi) = h(Xio)) By [1 A eXim e ] (11)

We can reexpress the inner expectation using a Taylor expansion of the minimum function
with respect to Y;+ and around X;«. As mentioned in [10] the generator becomes

Gh (d, X<d>) = d“Ey,. [(h (Yir) = h(Xi))] Eya- [1 A eXimtise SWJ*YJ')]

+d* (log f (Xi+)) By,. [(h (Yir) — h (X30)) (Yie — X;0)]
d
X By a) 62?:1,#2-* E(d:XﬁYj); Z e(d, X;,Y;) <0
=LA

+ S By, [(h(¥e) = B (X00)) (¥ = Xp)? ((l0g £ (Ui))')”

X By () [eg(Ui*);g (Up) < 0”
da "

+ 5By [(h (V) = b (X)) (Ve = Xoe)? (log f (Upe))

SSONTE [eg(Ui*);g (U) < o” .

13



where g (Us-) = & (Xjx, Upr) + 320 s e (d, X, Y5), for some Up € (Xpo, Vir) o1 (Yie, X0).

We first note that all expectations computed with respect to Y(@- are bounded by 1,
|(logf ‘ is bounded by a constant, and ‘ log f (U, ‘ < | log f (X H—K |Yie — Xi+|
for some K > 0. Expressing h (Y;+) — h (X;+) as a three term Taylor’s expansmn and using
the fact that A has compact support, we can bound the expectations taken with respect to
Y;« and obtain

_ 53 54 @5 9
d d
Gh (a,XD) — Gn (4, X)| < K (dm + d3a/2> ((log f (X))
54 65 56 53 57
+ K(da+d3a/2+d )(1+\1ogf ))DJFKda/?JrKTBa/?’

for some constant K > 0. By assumption E [((logf(Xi*))/)Q] < o0, so it follows that
E HGh (d, X(d)) —Gh (d, X(d)) H converges to 0 as d — o0. O

6 Volatility and Drift of the Diffusion

6.1 Convergence to an Equivalent Volatility
Lemma 8. We have

—Ey - [1 Ae (d’Y(d)_’X(d)_)} H =0,
where € (d, X;,Y;) is as in (10) and

2 (d,Y<d>—,X(d>—) -

Y oc@x )Y Y S los (05 (d) X)) (4 - X))

j=1,54 i=1 jeg(id),jAi 7
2 Z d 2
—=> D —1 ~ ). 1
9 <de og f (0, (d) XJ)) (12)

i=1 je J(i,d),j#i*
Proof. Using a Taylor expansion with three terms, we obtain

n
By [1 A eXi-tiric S(dX >} — Eyw- [1Aexp! Y e(d.X;,Y)+
=1

Z. - [d;l(jlogf(ej (d) X;) (Y; — X;) + i~

1d21 9dXYX21d31 AU (Y — X;)3
5dXzof(j() i) (Y5 = X5)" + o omglog f(8; () Uj) (Y — X;) ;



for some U; € (X;,Y;) or (Yj, X;).

By the triangle’s inequality, the Lipschitz property of the function 1 A e (see Proposition
2.2 in [11]) and noticing that the first two terms of the function z (d,Y(d)_,X(d)_) cancel
out with the first two terms of the exponential function in (13), we get

‘Ey(d)f [1 A eXi=1izi (XY )} —Ey@- [1 A ez(d’Y<d7)’X(d7>)} ‘

d3'Yz /2

< Sy [W (X80 Y00+ X e G ex G

=1

By Lemma 6, the RHS converges in probability to 0 as d — co. We then apply the Bounded
Convergence Theorem to complete the proof of the lemma. O

6.2 Simplified Expression for the Equivalent Volatility

Lemma 9. If Condition (5) is satisfied, then

- - vE
lim Ex ) HEY(d) [1 A (A Y= XD )} _2¢ (_f : R> H —0,

d—oo

where z (d,Y(d)_,X(d)_) and Er are as in (12) and (6) respectively.

Proof. For each group of components whose scaling term appears infinitely often in the
limit, i.e. fori=1,...,m let

R(d,xgizld)):dia 3 <£1ogf(9j(d)xj)>2. (14)

jeg(id) gt
Since (Y; — X;) |X; ~ iid N (0,£*/d) for j =1,--- ,d, then

P (d,Y(d)—,X(d)—) ‘Ym)—’X(d)— N

n
d) (d)
N[ Y e@dxv) - ZR( X)) gQZR( X0
=L
Applying Proposition 2.4 in [11] allows us to obtain an expression in terms of ® (-), the cdf
of a standard normal random variable

n
Ey - {1 /\ez(d’Y(d)_’X(d)_)} =By |exp | D e(d, X))
j=1 i

n 22 m (d)
D - Zj:l,j;éi* e(d, X;,Y)) — 5 2 R ( XJ(z d))
2T Mm . (d)—
\/z SR (X))
n 2 m d
B Zj:Lj;ﬁi* e(d, X;,Y;) — % Doy R ( X}?z d))

\/52 >ty R (d X(Jzz d))

15



We note that Er > 0 since there is at least one i € {1,...,m} such that lim; . ¢ (J (3,d)) d" /d* >
0. Using Propositions 13 and 14, and then applying Slutsky’s Theorem and the Continuous

Mapping Theorem, we conclude that exp (Z?:L#i* e(d, Xj, Y})) —p 1 and

n 02 m (d)
+ Zj:u;éi* e(d, X;,Y;) — bl Doicg Ri (d’ Xj(i,d)) o < K,/ER)
—p — .
m d 2
\/zz S R (a.x5), )

Since Exr(4—n)- [1 A ez(d’Y<d)7’X(d>7)] is positive and bounded by 1, we use the Bounded Con-

vergence Theorem to assert that E [1 A ez(d’Y(d>7’X<d)7)} —p 20 (—E\/ER/2); we complete
the proof of the lemma by reapplying the Bounded Convergence Theorem. O

6.3 Convergence to an Equivalent Drift

Lemma 10. We have

d
lim By | By |[eZimiase @530 5™ ¢ (4, X5, 75) <0
J=1,j#
_Ey(d)f |:ez(d,Y<d)*,X(d>*); . (d,Y(d)_,X(d)_> < 0:| H — 0’ (15)

where e (d, X;,Y;) and z (d, Y D=, XD=) are as in (10) and (12) respectively.

Proof. First, let T'(z) = €"1(,<q),

A (d,Y<d>—,X<d>—) —T Ed: e(d,X;, V) | -1 (z (d,Y<d>—,X<d)—)) :
=Lyt

1/2
m m 37i/2
_ : (D)= ()= N P
5(d) = (Z; Ey - HW (4, Xj(i7d),Yj(i7d))H + ;c(j (i, d)) ¢ Kdgam)
We shall show that A (d,Y(d)_,X(d)_) ‘X(d)_ —p 0, and then use this result to prove
convergence of expectations.

Similar to the proof of Lemma A.7 in [10], we have

Py (‘A (d,Y@’)*,X(d)*)’ > 6 (d)) <

d
Pya- || 3 e(@X;,%) 2 (4 YD, XD7)| > 5 (a) (16)
j=Lii*

4Py (—5(d) <2 (d,Y<d>—,X<d>—) < 5(d)> .
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By Markov’s inequality and the proof of Lemma 8, the first term on the RHS is bounded by

d
1 _ _
5@ ey S e(d,Xj,Yj)—z<d,Y(d) X ) < /5(d) =0

=1

as d — o0o. Using conditioning and the proof of Lemma 9, the second term on the RHS
becomes

Py (s (10 x97)] <ata) -

n 2 m d)—
5(d) = Sy e = (X5, Y5) + 5 0 Ry (4, X0
Eym- |® m
i \/Zz 1 R XJ(Z d))
n 2 m d)—
o —0(d) - ijl,j;éi* e(d, X;,Y;) + % >ici Ri (d, XE72¢,d)>

f\/ YLy R (d7 X?EZ@)

Using the convergence results developed in the proof of Lemma 9 along with the fact that
0 (d) —p 0 as d — oo and the Bounded Convergence Theorem, we deduce that the previous
expression converges in probability to 0. Therefore, A (d,Y(d)_,X(d)_) }X(d)_ —p 0 and
(15) follows by reapplying the Bounded Convergence Theorem twice. O

6.4 Simplified Expression for the Equivalent Drift

Lemma 11. If Condition (5) is satisfied, then

lim Exo- HEY(d) [ 2(d YD x(07), (d Y@~ x (d)—) <0}

()]

where the functions e (d, X;,Y;) and z (d,Y(d)_, X(d)_) are as in (10) and (12) respectively.

Proof. The proof is similar to that of Lemma 9, the only difference lying in the fact that
(Proposition 2.4 in [11])

By [ez(d,Y(d) X (D) ) <d v (- (d)f) < 0} _

Eyw- exp [ Y e(d,X;Y))
j=1.ji"

n 2 m d)—
- Zj:ld‘;éi* e(d, X;,Yj) — % > ey R <d7 XFj?i,d))
Jor )

x P
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7 Discussion

The theorems in this paper basically extend the iid work of [11] to a more general setting
where the scaling term of each target component is allowed to depend on the dimension of the
target distribution. The conclusions achieved are similar to those in [11], since the AOARs
are identical; the sole difference lies in the optimal scaling values themselves. Condition (5),
which says that no target component converges significantly faster than the others, ensures
that the process asymptotically behaves as in the #id case. This work thus partially answers
Open Problem #3 of [14].

These results can also be used to determine, for virtually any correlated multivariate normal
target distribution, whether or not 0.234 is optimal. Contrarily to what seemed to be
a common belief, multivariate normal distributions do not always adopt a conventional
limiting behavior and there exist cases where the AOAR is significantly smaller than 0.234
(see [1]).

It was shown in the dd case that although asymptotic, the results are pretty accurate in
small dimensions (d > 10). In the present case however, this fact is not always verified
and care must be exercised in practice. In particular, if there exists a finite number of
scaling terms such that A; is close to a (but with A\; < ¢, otherwise Condition (5) would be
violated) then the optimal acceptance rate converges extremely slowly to 0.234 from above.
For instance, suppose that @2 (d) = (d_)‘, 1,..., 1) with A < 1. The proposal scaling is
then o2 (d) = ¢2/d and the closer to 1 is ), the slower is the convergence of the optimal
acceptance rate to 0.234. In fact, for a multivariate normal target with A = 0.75, simulations
show that d must be as big as 200,000 for the optimal acceptance rate to be reasonably
close to 0.234; they also show that for a — A > 0.5, the asymptotic results are accurate
in relatively small dimensions, just as in the iid case. Detailed examples and simulation
studies illustrating the results introduced in this paper and in [1] are presented in [2].

Appendix

Lemma 12. Let f be a C? probability density function (pdf). If (log f (x)) is Lipschitz
continuous, then f'(x) — 0 as x — +o0.

Proof. The asymptotic behavior of a C? pdf as 2 — +oco can be one of three things: (1)
f(@) =0, f'(x) = 0: (2) f(x) =0, f'(x) » 0; (3) f(x) » 0, f'(x) » 0. We prove that
in cases (2) and (3), (log f (x))" is not Lipschitz continuous, which implies that (1) is the
only possible option.

(2) f(x) — 0, f'(z) - 0: Since f — 0, then Ve > 0, Jzg (¢) € R such that Vo > zq (e),
f(x) < e. Since f" - 0, then Ve > 0, 3z* > x (¢) + 1 such that |f’ ()| > limsup |f'| /2.
Because f is C?, then V0 < € < limsup |f/| /2, Jy with |2* —y| < 1 such that |f' (y)| = e.
Now, choose y* to be the value y which minimizes |z* — y|, but such that f (y*) > f (z*).
Given 0 < € < limsup|f’| /2, we then have
fi@) f’(y)‘ If' @) 1 o)l
flo)  f) fla*) Fy*)
sup

z,yeR,x#y |z =y 1

limsup |f'| /2 — €
; :

‘ >

v
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Since this is true for all 0 < € < limsup |f’| /2, then the Lipschitz continuity assumption is
violated.

(3) f(z) » 0, f/(x) - 0: Since f is continuous, positive, and [ f = 1, then Ve > 0,
Jdzg () € R such that f(x) < e for x > x (€), except on a set A, of Lebesgue measure
A(Ae) < €. Since (—o0,€) is an open set, then B = {z € R: f (z) < €} must be open as
well; Ac = BN [z (€) ,00) is then formed of closed intervals over which f (z) > e.

Since f - 0, then Ve > 0, 3 an interval [z (¢),y (¢)] in A where the maximum value reached
by f over this interval (h (€) say) is such that h(e) > limsup |f| /2. There might be many
values in the interval for which f (x) = h (€), but all these values satisfy f’ (z) = 0. Since
f(x(e)) = f(y(e)) = ¢, then sup,eg f' (z) > y(he()i);(ee) > h(ee)_e. Hence, sup,cgr ];((z)) >

hg;%;)e and since this is true Ve > 0, then sup,cg %

;)) = oo. Given € > 0, we take y to be
one of the points in [z (€),y (¢)] such that f (y) = h(e) and f’ (y) = 0. We then have

f'@) _ f’(y)’ /(@) (@)
f(z) f(y) f(z) (=) i
sup > sup > sup ——— = 00,
z,yeER, x#y |l' - y| zeR ’l‘( ( )‘ zeR €

and we realize that the Lipschitz continuity assumption is violated. Note that in cases (2)
and (3), we have considered the case where z — oo; we can repeat a similar reasoning for
the case where x — —oo0. O]

Proposition 13. Lete (d, X;,Y;), j=1,...,nbeasin (10). If\; < «, thene (d, X;,Y;) —
0.

Proof. By Taylor’s Theorem, we have for some U; € (X;,Y;) or (Y}, Xj)

Ele (d, X;, ;)] = E [|(log f (9; (d) X;)
(log f (85 (d) X;))" (Y — X;)* +

(¥ — ;) +

y
+ 5 (log (6 (d) U))" (¥; — X;)

3].

Applying changes of variables and using the fact that }(log f(X ’ and ’ log f (U "'} are
bounded by a constant, we get for some K > 0

1
2

dri/2 , 2d)\ 3d3>\ i/2
Elle (d, X5, Y5)[] < b7 KE [[(log £ (X))'|] + | ¢ o T | K

By assumption, E [|(log f (X))'|] is bounded by some finite constant. Since A; < «, the pre-
vious expression converges to 0 as d — oo. To complete the proof of the proposition we use
Markov’s inequality and find that for alle > 0, P (|e (d, X;,Y;)| > €) < E[le (d, X;,Y;)|] /e —
0asd— oo. O

Proposition 14. Let R; (d X( )~ ) be asin (14), withi € {1,...,m}. We have ) ;| R; (d X

J(i,d)
ER, where ER is as in (6).
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(d)—
T (i,d)

) =



. ) ’ 2
Proof. The expectation of each variable satisfies E [RZ- (d, XF;?; d))} = C(Jd(;’d)) Igz; E [(J;&()) > ] .

By independence between the X;’s and using the fact that Var (X) < E [X 2], we obtain

m _ 1 d . 0N
Var (;RZ (d, XF}%‘,d))) = ;CNKgHC(j (i,d)) E [(J;((X))) ] '

, 4
By assumption, E [(]}gg) } is finite and since ¢ (J (i, d)) d®¥ < d?*, the variance converges

to 0 as d — oo. To conclude the proof, we use Chebychev’s inequality and find that Ve > 0,

P (|2 R (4.XY),) — Br| = ) < SVar (20 R (a.X5), ) »0asd— oo, O
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