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APPROXIMATING QUASI-STATIONARY DISTRIBUTIONS WITH
INTERACTING REINFORCED RANDOM WALKS

AMARJIT BUDHIRAJA, NICOLAS FRAIMAN*® AND ADAM WATERBURY

Abstract. We propose two numerical schemes for approximating quasi-stationary distributions
(QSD) of finite state Markov chains with absorbing states. Both schemes are described in terms of
certain interacting chains in which the interaction is given in terms of the total time occupation mea-
sure of all particles in the system and has the impact of reinforcing transitions, in an appropriate
fashion, to states where the collection of particles has spent more time. The schemes can be viewed as
combining the key features of the two basic simulation-based methods for approximating QSD originat-
ing from the works of Fleming and Viot (1979) and Aldous, Flannery and Palacios (1998), respectively.
The key difference between the two schemes studied here is that in the first method one starts with
a(n) particles at time 0 and number of particles stays constant over time whereas in the second method
we start with one particle and at most one particle is added at each time instant in such a manner
that there are a(n) particles at time n. We prove almost sure convergence to the unique QSD and
establish Central Limit Theorems for the two schemes under the key assumption that a(n) = o(n).
When a(n) ~ n, the fluctuation behavior is expected to be non-standard. Some exploratory numerical
results are presented to illustrate the performance of the two approximation schemes.
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1. INTRODUCTION

Markov processes with absorbing states occur frequently in epidemiology [2], statistical physics [33], and
population biology [29]. Quasi-stationary distributions (QSD) are the basic mathematical object used to describe
the long time behavior of such Markov processes on non-absorption events. Just as stationary distributions of
ergodic Markov processes make the law of the Markov process, initialized at that distribution, invariant at
all times, quasi-stationary distributions are probability measures that leave the conditional law of the Markov
process, on the event of non-absorption, invariant. QSD have been widely studied since the pioneering work
of Kolmogorov [26], Yaglom [36] and Sevastyanov [32], cf. [14, 29, 30]. Numerical computation of QSD is an
important problem and the goal of this work is to investigate two related approximation schemes for QSD of
finite state Markov chains. Specifically, we consider the following setting.

Let A denote a finite set and consider a nonempty subset A C A. Let A° = A\ A and assume that A° is
nonempty. Let {Y,,} be a Markov chain taking values in A with transition probability kernel {P, ,}s yea. We
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denote by P, the probability measure under which {Y;,} has initial distribution v, namely P, (Y € A) = v(A).
If v = 0, for some = € A, we write P, instead of P,. We assume that {Y,,} is absorbed upon entering dA. In
particular, for each x € 9A,

P,(V; € A%) = 0.
Without loss of generality, we assume that A consists of a single point which we denote by 0. Note that
P.Y1=y) =P, forzyecA.
A probability measure p on A° is a quasi-stationary distribution (QSD) for the chain {Y,} if
P,Y, =2|Y, € A%) = p(x), for all z € A° and n € N.

A set S C A is called an irreducible class of the Markov chain if for each x,y € S, there is some n € Ny such
that P, (Y,, = y) > 0. We assume that A° is an irreducible class of the Markov chain and that the Markov chain
can reach 0A from A°. The latter property means that P, o > 0 for some z € A°. Under this irreducibility
assumption on the chain it follows from Perron-Frobenius theory that there is a unique QSD for {Y,,} which we
denote by 6.; see ([14], Chap. 3). This probability measure on A° can be characterized as the normalized left
eigenvector of the substochastic matrix {Py ,}s ycae associated with some eigenvalue A € (0,1). In particular,
unlike invariant distributions for Markov processes, the QSD is characterized as a solution of a nonlinear equation
and thus presents harder numerical challenges. In general, numerical linear algebra methods become difficult
when the underlying transition probability matrix is large or ill-conditioned. Thus, it is natural to explore
simulation-based approaches.

There have been two main simulation-based approaches for approximating QSD. These approaches originate
from the works of Fleming and Viot [20] and Aldous et al. [1], respectively. In numerical schemes based on the
ideas of Fleming and Viot (see [12, 16]), one considers a collection of particles evolving independently according
to the Markov chain with transition probability kernel {P, ,}, and whenever a particle is absorbed it jumps
instantly to the position of another particle selected at random. It is known that as both time and the number
of particles tend to infinity, the empirical measure of the current positions of the particles converges almost
surely to the unique QSD 6, [6, 16, 34]. The method of Aldous et al. (see [6, 10]) approximates the QSD with
the time occupation measure of a single particle that evolves according to the transition kernel {P, ,} between
visits to 0, and when it hits 0 it jumps to a previously visited position with probability proportional to the time
the chain spent at that position.

There has been substantial recent progress in analyzing the convergence rates of these algorithms. Cérou et
al. [13] proved a Central Limit Theorem (CLT) for the law of Fleming-Viot particle systems at a given fixed
time under very general assumptions. Lelievre et al. [28] obtained an infinite-time version in the setting of finite
space Markov chains, extending the ideas of Del Moral and Miclo [15]. For the Aldous, Flannery and Palacios
scheme, Benaim and Cloez [6] and, independently, Blanchet, Glynn and Zheng [10] proved a Central Limit
Theorem, see also [17, 18].

The convergence properties of the method of Aldous et al. have recently been studied in other contexts as
well. Benaim et al. [7] established the convergence of such methods in compact state space, and Benaim et al.
[5] and Wang et al. [35] proved similar results for diffusions with soft and hard killing respectively.

Each of the approximation methods discussed above has benefits and shortcomings. Approximating with
several particles helps the approximation better explore the space, particularly when the Markov process has
metastable states where a scheme using a single particle can get stuck in place for long periods of time. On
the other hand, as the number of particles approach infinity, a Fleming-Viot approximation approaches the
conditional law of the Markov chain (conditioned on non-extinction) at some finite-time instant rather than
the QSD, and thus in order to obtain a good approximation for the QSD one needs to run the algorithm over
long time periods. This can be computationally expensive and numerical experiments (see Sect. 7) suggest
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that, with equivalent number of particle moves, a single particle reinforced random walk scheme of Aldous et al.
performs better than a Fleming-Viot type scheme. This trade-off between the exploration of state space through
multiple particles and the reinforcement of particle transition probabilities based on the time occupation measure
motivates the present work, which studies two algorithms that combine desirable features of both approximation
schemes.

The two schemes that we study consider a collection of particles that, unlike Fleming-Viot approximations
in which interactions occur through the current particle states, are governed by interactions with the time
occupancy measures of all particles. Specifically, when a particle is absorbed, it instantly jumps to a state
with probability proportional to the total time spent at that position by all the particles in the collection. The
main difference between the two schemes considered in this work is that in the first scheme we start with a(n)
particles at time 0 and the number of particles stays constant over time, whereas in the second scheme we add
one particle at a time at some fixed rate so that there are a(n) particles at time instant n. The approximation
to the QSD is given by the combined (and suitably normalized) time occupation measure of all particles in the
system. Our main results, Theorems 1.2, 1.3, 1.4, and 1.5 provide a.s. convergence to the QSD (i.e. strong law
of large numbers) and central limit theorems for the two schemes. In Section 7 we present some exploratory
numerical results on the performance of the two schemes and its comparison with the Fleming-Viot and Aldous
et al. methods. The approach to the mathematical analysis of the two schemes is inspired by the methods used
in [6], for the study of the Aldous et al. scheme based on the path of a single particle, and draws from techniques
for establishing central limit results for general stochastic approximation schemes developed by Delyon [19] and
Fort [21].

The theory of stochastic approximations (SA) has a long history, starting from the works of Robbins and
Monro [31], and Kiefer and Wolfowitz [25]. Since then, it has found many applications and has developed into a
thriving area of research [9, 11, 27]. In a typical stochastic approximation scheme one constructs a discrete time
stochastic process whose continuous time interpolation over suitably slow decreasing time steps approaches
the fixed point of a deterministic ordinary differential equation (ODE) as the continuous time parameter ¢
approaches infinity. One of the key differences, from this standard setting, in the analysis of our first scheme
presented in Sections 2—4, is that instead of a single stochastic approximation sequence, one needs to study an
array, indexed by n, of sequences such that for each n the sequence can be viewed as a SA algorithm targeting
the QSD as the number of steps increase. Our first result, Theorem 1.2, provides a strong law of large numbers
for this array as n and the number of time steps become large. This result also provides an almost sure upper
bound on the rate of convergence which plays a crucial role later in the proof of the central limit theorem in
Theorem 1.3. In order to establish a suitable rate of convergence, we introduce the notion of pseudo-trajectory
sequences (see Def. 2.1), which is inspired by the ideas of asymptotic pseudo-trajectories, first introduced in [8]
(see also [3, 6]), and is well-suited for array-type schemes such as those considered here.

In Theorem 1.3 we establish a central limit theorem for the array by considering the n-th sequence run for n
time steps. The proof uses several ideas from Section 4 of [21]. In that work, the author considers a general SA
algorithm which covers settings such as that of a controlled Markov chain that evolves, conditional on the past
history of the system, according to a stochastic kernel depending on the current approximation. The proofs of
[21] do not easily extend to array settings of the form considered in the current work and it turns out that the
rate of convergence in Theorem 1.2 is key to suitably controlling the error arrays in the martingale decomposition
of the SA sequences. One of the key requirements in the proofs is that a(n) = o(n). Indeed, when a(n) ~ n, the
errors due to the finite-time behavior of the collection of particles can accumulate and the fluctuation properties
under the natural central limit scaling can be somewhat non-standard, see Remark 1.7 for a discussion of this
point.

While in this work our focus is on approximating the QSD of a finite state Markov chain, the approach used
to prove Theorems 1.2 and 1.3 is more generally applicable. In particular, the notion of a pseudo-trajectory
sequence introduced in Definition 2.1 should be useful for obtaining bounds on the rate of convergence and
establishing central limit theorems for other types of SA arrays.

The second numerical scheme is studied in Section 5. In this method the approximation is initialized with
a single particle and as time progresses particles are added to the system. At each step at most one particle
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is added and the number of particles at time n is denoted by a(n). Once more, the combined time occupation
measure of all particles is used to approximate the QSD and to replace particles that get absorbed. Since
the number of particles changes over time, the analysis of error terms and the covariance structure gets more
involved. In order to keep the presentation simple, here we restrict attention to the case where a(n) ~ n¢ for
some ¢ € (0,1). In Theorem 1.4 we prove a.s. convergence of the approximation to the QSD and in Theorem 1.5
we provide a central limit theorem for this approximation scheme.

One of the challenges in constructing stochastic approximation schemes, with provable central limit fluctua-
tions, for approximating QSD using a large number of particles is to carefully analyze the contribution to the
variance and bias due to the finite-time behavior of the dynamics and to suitably calibrate the weights given
to particle states as time increases. Specifically, for the two algorithms studied in the current work, we find
that in comparison to the single particle SA schemes studied in [6, 10], one needs to place higher weights on
particle states at later time instants in order to suitably counterbalance the variability due to the finite-time
behavior of the chains. This point is discussed further in Remark 1.6, however a precise understanding of rela-
tionships between size of SA arrays and time step sizes, for central limit results to hold, remains to be fully
developed. Finally, we remark that in this work we consider SA arrays and sequences with time steps of order
1/n. Convergence and fluctuation results for interacting particle schemes with more general time steps satisfying
appropriate decay conditions will be a topic for future study.

We now comment on some contributions of this work. One of the main challenges is that unlike previous
works [6, 10] which require an analysis of a single SA sequence, here one needs to study asymptotic behavior
of an SA array {6}',n € N,k € Ng}. Specifically we need to understand the behavior as the time parameter (k)
and the number of particles (n) increase simultaneously. The array feature of our SA scheme requires several
new ideas. One of these is the extension of the notion of asymptotic pseudo-trajectories introduced in [8] to
pseudo-trajectory sequences (see Def. 2.1). These sequences play a key role in providing a.s. upper bounds on
rates of convergence of SA arrays that are uniform in a suitable sense, which in turn are used in a crucial
way in the proof of the central limit in Theorem 1.3. Indeed, we expect that ideas based on pseudo-trajectory
sequences will be useful for proving rate-of-convergence results and central limit theorems for a broader class of
stochastic approximation arrays and will be of interest to researchers in stochastic approximation methods for
other application areas. Proofs of results that provide rates of convergence bounds are inspired by [6], however
there is one key step where new ideas are needed to control certain martingale difference terms in a uniform
manner as time and number of particles increase simultaneously (see Lems. 2.4 and 2.9). Theorem 1.3 gives a
novel form of CLT which describes fluctuations of the estimates as the number of particles and time increase
simultaneously and we expect such fluctuation results to be of interest for other types of SA arrays. Proof
strategy for the CLT is strongly influenced by Delyon [19] and Fort [21] but it also has one key new ingredient
of leveraging the a.s. rates of convergence to show that various types of error terms decay sufficiently fast (see
e.g. Prop. 4.1 and Cor. 4.2). These convergence rates are also key in estimating (in a uniform manner) the
conditional covariances of certain noise arrays (see Lem. 4.5). The analysis reveals a subtle balance between the
number of particles and relative contributions of early versus later time steps that is needed in the CLT proof.
These points are discussed in detail in Remarks 1.6 and 1.7.

We now describe the two schemes in some detail.

1.1. Description of the algorithms

We denote by P(A°) the space of probability measures on A°. Letting d = |A°|, P(A°) can be identified
with the (d — 1)-dimensional simplex

Si{xER‘i:ixi:l}.
i=1
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For notational convenience, elements of A° will be labeled as {1,2,...,d}. For each v € P(A°), we consider a
transition probability kernel K[v] on A° given by

KV)py=Pyy+ Prov(y) foraz,ye A’ (1.1)

For each v € P(A°), the Markov chain associated with the transition probability kernel K[v] is irreducible, and
we denote the corresponding unique invariant distribution by 7 (v). Define

h(v) =n(v) —v for v e P(A°).

It is well known that h: S — TS = {z € R? : 2?21 x; = 0} is a smooth function and the Jacobian matrix
Vh(0,) is a Hurwitz matrix, in particular there is some L > 0 such that the eigenvalues of Vh(6,) have their
real parts bounded above by —L; see Corollary 2.3 of [6].

The approximation algorithms described below are given in terms of a certain step size sequence denoted by
{1 }22,, and we assume that for some 7, > 0, we have

. Vs
=—— keN 1.2
V+1 EL N € No, (1.2)

where N, = |7v.] + 1. This choice of N, ensures that y;41 < 1 for each k € Ny, which in turn guarantees that
the two algorithms’ estimates for the QSD are probability measures. In general, N, can be taken to be any
positive real such that v;41 < 1 for each k € Ng. Let {a(n) },.en be a sequence of positive integers increasing to oo.

Algorithm 1. For fixed zg € A°, we consider a collection {X;i’nhgiga(n),neN,keNo of A°—valued random vari-
ables, an array {0} }nen ken, of P(A°)-valued random measures, and a collection {F} }nen ken, of o-fields given
on some probability space (Q, F,P), defined recursively as follows. For n € N and k& = 0, let

Xt =z, 1<i<a(n), Fy={0,Q} and 6} =6,,.

Having defined the above random variables and o-fields for some k € Ny and all n € N, define, for each n € N
and 1 <i <a(n)

a(n)
7} =TT K16iev (1.3)

=1

1n _ a(n),n __
P (Xk+1 =y, X =y

on the set {X,i" =2,... ,XZ(")"" = Z4(n)}- The filtration is extended as
Fio = FEvoe(Xpr, ... xpmn
E41 =Sk VO Apyirr Apqq

and the new estimate of the QSD is given by

a(n)

O = (1 —me1)bi + %HW ; 5Xf;’+"1' (1.4)
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We are interested in the asymptotic behavior of 8,, = 7. In order to write {0} }°2; as a stochastic approximation
(SA) algorithm, for 1 <i < a(n) and k € Ny, let

1 a(n)

— i h AR — 1) 1.5
a(n)gek—o—l where €4 xXpr m(0;) (1.5)

Then the evolution for the QSD approximation 6} from (1.4) can be rewritten as
Oy = O + Yes1 (h(0F) + €rpy)- (1.6)

Note that when 7, =1 and N, = 1, 6} is simply the empirical measure of the previous (k + 1)a(n) states of the
a(n) particles in the system.

Algorithm II. In order to distinguish from the notation used for the first scheme, we will use bold symbols to
denote some key quantities with slightly different definitions than those in the definition of the first algorithm.
In this method, rather than starting with a(n) particles, we will start with 1 particle at time 0 and add particles
over time. This algorithm is therefore described by a single sequence of random variables rather than by an
array. In particular a(n) will denote the number of particles at the n-th time step rather than the number of
particles in the n-th sequence in the array. Here {a(n)} is a non-decreasing sequence of integers satisfying the
following:

(A) a(0)=1.

(B) Foreachn € N, a(n+1) —a(n) < 1.

(C) The number of particles at instant n is a(n) and there is some ¢ € (0,1) such that the n-th particle is
added at time step b(n) = [n'/¢].

The above properties in particular say that a(n) ~ n¢ and the sequence {b(n)} satisfies b(1) = 0, and
b(n) =inf{m >b(n—1):a(m) =a(n —1) + 1}. (1.7)

The above conditions for {a(n)} are satisfied, for example, when a(n) = max{1,|n¢|} for some ¢ € (0,1).
Furthermore, as noted in Remark 1.1, condition (B) above can be replaced by the assumption of uniform
boundedness of the increments a(n + 1) — a(n). We will also need a {1,...,a(n)} valued random variable ¢,
which will tell us where to add the new particle at time instant n+ 1 if a(n 4+ 1) = a(n) + 1. The precise manner
in which this particle is added is not important and one can use an arbitrary non-anticipative rule for doing so.
More precisely, the scheme is given as follows.

Consider a collection {X ;{}1Si§a(n+1)’n€N0 of A°—valued random variables, a sequence {ty, }nen, of random
variables with ¢, taking values in {1,...,a(n)}, a sequence {0, }en, of P(A°)-valued random measures, and a
sequence {F, tnen, of o-fields given on some probability space (2, F, P), recursively defined as follows. We let

Xé = To, Lo = 17 TO = {(Z),Q} and 90 = 5w0~

Note a(0) = a(1) = 1. We let ¢; = 1. Having defined {Xflhgiga(n-u), 0., tn+1 and F,,, define the elements for
the next step as follows:

— Conditioned on F,,, particles evolve according to the kernel K[0,,] independently. In particular, if no branching
occurs, namely a(n + 2) = a(n + 1), then

a(n+1)
P (X}Hl oy XD ‘ .’Fn) = I K0u)ern
=1
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on the set { X} =a,..., X?L("H) = Za(nt1)}- On the other hand, if a branching event occurs, i.e. a(n +2) =
a(n+1) + 1, on the set {X, = z1,..., X2 = g,,1) and 1,41 = £}, the particle with index ¢ will
replicate, the new particle be given the index a(n + 2), and

a(n+1)
a(n+2
P (X711+1 =Yi,--- aXn(-&-l ) = Ya(n+2) ‘ "Fn) = H K[an]wl7y1 K[9"]127ya(n+2)'
i=1

~ With Gy = Fp Vo{XL 1, ..., X2} and M1 an arbitrary o-field independent of G, 11, let 1,45 be
an arbitrary G, 1 V Hp41 measurable random variable with values in {1,...,a(n + 2)}.

~Let Frpr = FoVo (X XYV 0 (in4).

— Finally, let the new QSD estimate be

a(n+1)
1
0,11=(1—7,41)0, ntl——— Oxi - 1.8
+1= (1= m41) +7+1a(n+1) ; X, (1.8)

Note that by construction, 6, {Xﬁl}1§i§a(n+1)7 and ¢, 11 are F,, measurable for all n € Ny. Also note that
tn+1 Plays a role in the definition of the measure 8,, 12 only when a(n +2) =a(n+1) + 1.
In order to write 6,, as a SA algorithm, we define, for 1 < i < a(n+ 1) and n € Ny,

1 a(n+1)
€nyl = a1 ; €,,1 Where €, = 5X1L+1 —7(0y). (1.9)

Then the evolution equation in (1.8) can be rewritten as

9n+1 = 0n + ’YnJrl(h(en) + €n+1)~ (110)

Remark 1.1. Condition (B) describing the sequence {a(n)} can be replaced by the following assumption: there
is some ¢ € [1,00) such that for each n € N, a(n + 1) — a(n) < ¢. Our restriction to the case when ¢ = 1 is done
for notational convenience, and the case when ¢ > 1 can be handled similarly.

1.2. Statement of results

We first describe the results for Algorithm I, namely the algorithm given by (1.6). The following theorem
proves that the approximation scheme converges a.s. to the unique QSD 6, and provides an a.s. upper bound
on the rate at which {67} converges to 6..

Theorem 1.2. Asn — oo, 0 — 0. almost surely. Furthermore, for each p € (0,1), there is a 8 > 0, such that
for P-a.e. w, there is a ng = ng(w) € N such that for all n > ng and n? <k <n,

67 — 0. < k7.

Note that the constant p appearing in Theorem 1.2 determines the length of the time interval (for each n)
over which the result provides an a.s. upper bound on the algorithm’s rate of convergence. In particular, the
smaller p is, the longer the interval [nP,n] is. Therefore, by choosing a smaller value of p, one can ensure some
additional uniformity (in time) of the rate of convergence. However, this has some trade-offs, as the constant (3
determining the rate of convergence depends on p as well, and, in general, may decrease as p decreases. Note
that, since the intervals [n?, n] decrease with p, for any p* € (0,1), the estimate in the above theorem holds for
all p € (p*, 1] with the same choice of 8 and ny.
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Theorem 1.2 is proved in Section 2. The next theorem provides a central limit theorem for the sequence {67}.
Define the sequence {0, }22; by

on = vV a(n)/vn. (1.11)

This sequence will give the scaling factor in the CLT. The covariance matrix for the limiting Gaussian distribu-
tion is given in terms of a nonnegative definite matrix U, which is introduced later in (3.2). For the CLT we will
need additional conditions on the step sizes and the number of particles in the system. Recall from Section 1.1
that L > 0 is a constant such that the eigenvalues of VA(6,) have their real parts bounded above by —L. The
additional conditions on v, and L required for Theorem 1.3 and Theorem 1.5 and their comparison with the
conditions in [6] are discussed in Remark 1.6.

Theorem 1.3. Suppose that a(n)/n — 0 as n — oo and v, > L~t. Then, as n — oo,

o (07 — 6,) 5 N(0,V),
where V is the solution to the Lyapunov equation

U, + Vh(0.)V +VVh,)" +~77'V =0, (1.12)

U, is the nonnegative definite matriz given by (3.2), and X denotes convergence in distribution.

Theorem 1.3 is proved in Section 4 by combining results from Sections 2 and 3. The Lyapunov equation (1.12)
characterizes the asymptotic covariance of the algorithm’s (scaled) fluctuations around the QSD. Such Lyapunov
equations are frequently used to characterize the asymptotic covariance structure of stochastic approximation
techniques such as those considered in this work (see e.g., [21], Thm. 2.1 and [19], Thm. 24). For fundamental
results regarding the existence and uniqueness of solutions to such Lyapunov equations, see [24] and references
therein.

The following are our main results for Algorithm IT given by (1.10). The first result proves the a.s. convergence
of the scheme. This time we don’t provide convergence rates as it turns out that unlike the proof of Theorem 1.3,
the proof of Theorem 1.5 does not require the use of convergence rates. Recall that, in order to distinguish from
the quantities that appear in Algorithm I, we denote the corresponding quantities in boldface.

Theorem 1.4. Asn — oo, 8,, — 0, almost surely.

Theorem 1.4 is proved in Section 5.
Our final result gives a CLT for Algorithm II. Proof is given in Section 6.

Theorem 1.5. Suppose that a(n)/n — 0 as n — oo and v. > L~'. Then, as n — oo,
70 (0n — 0,) 5 N(0, V),
where V' is the solution to the Lyapunov equation
U. +Vh(0)V +VVRO)T + 1+ 'V =0,

and U, is the nonnegative definite matriz given by (3.2).

Remark 1.6. The condition 7, > L~! is used in an important way in the proofs of CLT in Theorems 1.3
and 1.5. We note that the CLT for a single particle scheme given in [6] allows for any 7. > (2L)~!. Thus,
we find that for CLT results here we need larger step sizes than those allowed for the single particle scheme.
Larger step sizes correspond to placing higher weights on particle states at later time instants. This need for
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suitably emphasizing later time points more arises in order to counterbalance the variability due to the large
number of particles at any fixed time instant. The fact that a large number of particles at any fixed instant can
qualitatively change the behavior of the fluctuations is further discussed in Remark 1.7.

Remark 1.7. Recall that for the CLT results we require that a(n) = o(n). This condition is crucial in obtaining
the estimates on the discrepancy array (resp. sequence) given in Lemma 4.3 (resp. Prop. 6.6). As noted in the
Introduction, when a(n) ~ n one expects nonstandard fluctuation behavior under the natural CLT scaling. To
see this, consider the elementary setting of a collection of i.i.d. Markov chains. Specifically, let { X", m € No},en

be a collection of i.i.d. irreducible Markov chains on A° with transition probability kernel Ky and stationary
distribution #,. For simplicity suppose that X§ = x for all n € N, for some z(y € A°. Define

m a(n)
1
o — 3 L —6,), m, . 1.1
o, ma(n)kzul((sxk 0.), m,neN (1.13)

3

It is straightforward to show that if a(n) = o(n), then, as n — oo,
a(n)n (0™ — 0,) 5 N(0,U,).

where U, is defined in a similar manner as in (3.2). However when a(n) ~ a.n for some a, € (0,00), a different
behavior emerges, and in fact the asymptotic mean of the scaled differences \/a(n)n(6? — 6.) is nonzero as
n — oo. In particular, one can easily see that

where

s = ax[(K0Q0) sy, — 0+ (K0Qo)], 0+(KoQo) = Z (K0Qo)s,-0+(x),

TEA°

where Qg is defined as in (1.15) on replacing on its right side K[v] with Ky and II(r) with the d x d matrix
[04,0.,---]T. For the stochastic approximation algorithms considered in this work, in order to study the limit
behavior when a(n) ~ n one will need to carefully analyze the limiting behavior of state dependency in the
(appropriately scaled) discrepancy array/sequence, which describes the deviations of the linearized evolution
from the underlying stochastic approximation algorithm (see discussion in Sect. 1.3) in order to identify the
asymptotic ‘drift’ in the Gaussian limit. This study will be taken up elsewhere.

Remark 1.8. Since in Algorithm IT one particle is added at a time and at time k there are a(k) particles, a
more natural choice of the central limit scaling than o, is given by the sequence

Lo —-1/2
n a(k)
From Theorem 1.5 it follows immediately that

B0, — 0,) 5 N(0,V),

where V is the unique solution to the Lyapunov equation

(1= QU+ (1 + )y 'V + Vh(0.)V + VVA(.)T = 0. (1.14)
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On the other hand, recall that for Algorithm I the central limit theorem takes the form
o (07— 0,) 5 N(0,V),

where V' is the solution to (1.12). The quantities V and V can be viewed as the ‘per-particle’ asymptotic
covariance matrices for the two numerical schemes.

1.3. Decomposition and linearization

One of the key ingredients in the proofs is the following explicit representation of the solution of Poisson’s
equation associated with the transition probability kernel K[-]. For a proof, see Lemma 5.1 of [3].

Lemma 1.9. For each v € P(A°), let II(v) be the d x d matriz with entries II(v);, = w(v),. Then for each
v € P(A®), the matriz

Q== [ foxp ¢l - 1) - 1) . (1.15)

is well-defined and the map v — Q[v] is continuously differentiable. Furthermore,
(I = K))QI] = QW - K[v)) = I~ TI(v). (1.16)

Using the above result, and following [3, 6], we decompose the noise in Algorithm I given in (1.5) in the
following manner: for each n € N and 1 < i < a(n), write
i = D — B = (XP)T (T~ TH(6R))

= (Xip)" (I = KIGDQIER] = QU] xim, . — (KIORIQIOE]) xim

k417"
. iwn  _ in i,m
Then we can write €t = €y T where

e = QU xin — (KRR e ity = (KIORIQIO]) o, — (KIORIQIO ) i (147)

For each n, k € N, define the error and remainder arrays {e}} and {rj} by

a(n) a(n)

1 : 1 ;
62’11, Thpl = Z rlk’ﬁl. (1.18)

a(n)

n -
Cry1 =
=1

Then the algorithm defined in (1.4) can be written as
Or1 = OF + Vo1 h(0F) + Yrs1€E 41 + Vrt1TE 41 (1.19)

Along with the above evolution equation, it will be helpful to consider the linearized evolution array {u}}
given by

po =0 and  ppy = (I + 61 VR(0.)) i + Yes 16541, (1.20)
and to study the discrepancy array {p}'} given by

PR =00 —0, and p} = (07 —0,) — ul. (1.21)
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Note that 6 — 6, = p + pj for all k € Ny. As in [21], the proof of Theorem 1.3 relies on two steps: the first is
to prove a central limit theorem for the sequence {u'} (with suitable scaling), and the second is to show that
under the central limit scaling, the sequence {p'} tends to 0 in probability.

We follow a similar approach for Algorithm IT introduced in (1.8). This time we define the error and remainder
sequences {e, 1} and {r,1} by

1 a(n+1) 1 a(n+1)
- i R N i 1.22
€n+1 a<n n 1) ; €n+1s Tn41 a(n T 1) ; Tn+1> ( )

where the terms for each particle are given by

Cpi1 = Q[Qn]x;+1,» — (K[0.]Q[0]) x;,.. (1.23)

i1 = (K[0:]Q[04]) x: . — (K[0,]Q[0k])x: -
Then the sequence {0,,} defined in (1.8) can be rewritten as

0,41 =0, +Yn11h(0y) + Ynt1€n+1 + Vnt1Tn+1- (1.24)

We also introduce the linearized evolution sequence {p} given by

o =0 and p, 1 = I+ Y41 VR(0:)) By, + Ynt1€nt1 (1.25)

and we define the discrepancy sequence {p;} by
po=00—0. and p, . =60n11 =0k — . (1.26)

The proof once more proceeds by first establishing a central limit theorem for the linearized evolution and then
showing that the discrepancy is asymptotically negligible.

1.4. Notation

The following notation will be used. Convergence in distribution of random variables Z,, to Z will be denoted
as Z, 4 7. Constants in the proofs of various estimates will be denoted as k, k1, ks, -+; their values may
change from one proof to next. For a space S, m € N and a bounded h : S — R™, ||h|lo = sup,ecg ||h(s)]]. For
nonnegative sequences {a,}, {b,} we write a,, ~ by, if a,/b, — 1 as n — oco. For a vector v € R%, the j-th
coordinate will be denoted as v(j) or v;. We denote by C° = C°(R,P(A°)) the space of continuous P(A°)-
valued functions on [0, c0) endowed with the topology of uniform convergence on compact intervals. Recall that
a sequence {z,} from R, to P(A°) converges to a limit x, in C° if and only if for each T' > 0,

lim sup ||z,(t) — z.(¢t)|| = 0.
n—00 0L s<T

For z € C° we let ||z||7,. = supg<,<r [2(s)||. Recall that the topology on C” is induced by the metric

d(e,y) = 3 2 T minfL, o — yllr.} @y € CO.
T=1
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1.5. Organization

The paper is organized as follows. In Section 2 we prove a.s. convergence of Algorithm I and provide some
associated rate of convergence bounds (Thm. 1.2). In Section 3 we analyze the noise terms of Algorithm I.
Combining results of Sections 2 and 3, in Section 4 we prove the central limit theorem for this algorithm stated
in Theorem 1.3. In Section 5 we prove a.s. convergence for Algorithm II and in Section 6 we establish the
corresponding CLT. Finally, in Section 7 we present some exploratory numerical experiments.

2. CONVERGENCE OF ALGORITHM I

This section is dedicated to the proof of Theorem 1.2. In Section 2.1 we introduce a notion of pseudo-trajectory
sequences for the flow induced by h that is motivated by ideas of asymptotic pseudo trajectories introduced first
in [8] (see also [4, 6]) and which is more well-suited for the array-type stochastic approximations studied here. In
Section 2.2 we show that the sequence {é”} of continuous time processes obtained from a suitable interpolation
of our stochastic approximation array {6} } satisfies the pseudo-trajectory sequence property introduced in
Section 2.1 and finally, in Section 2.3 we use this fact to complete the proof of Theorem 1.2.

2.1. Pseudo-trajectory sequences

Consider the sequence of algorithm update time instants {73} associated with the SA, defined as

k
70 =0, rkizyj, ke N. (2.1)

Jj=1

For r € Ry, we let 7, = 7. For v € P(A°), consider the ODE associated with the flow induced by A,

We denote the solution to (2.2) with initial condition ®(0) = v by {®.(v)}.
We now introduce a notion of a pseudo-trajectory sequence that will be convenient for our purposes.

Definition 2.1. For A < 0 and p € (0, 1], we say that a sequence {X,} C C° is a (\, 7, p)-pseudo-trajectory
sequence (PTS) for ® if for all "> 0 and € > 0, there is an ng € N such that for all n > np and 0 < j < L,, =
La(p,T) = [ (ra — 732)] + 1, and oy = 752 4 JT,

sup [ X (tn,j +u) — @u(Xn(tn, )| < exp{(A+ €)tn;}.
0<u<2T

The following lemma provides an upper bound for the rate at which a (A, 7,, p)-PTS converges to 6,. Recall
that the largest eigenvalue of Vh(6,) is bounded above by —L < 0.

Lemma 2.2. Suppose that for some A < 0 and p € (0,1), {X,,} is a (A, 7n,p)-PTS for ®. Then there is some
B >0 and ng € N such that for all n > ng, if n? < m < n, then

HXn(Tm) - H*H S eXP(—ﬁTm)~
Proof. Fix ay € (0,L). Then we can find (cf. [6], Lem. 2.1) some T € (0, 00) so that for all v € P(A?),

sup ||y (v) — 0. < exp(—onT)|lv — 04
T<u<2T
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For n? <m < n, let 0 < j(m) < Ly, be such that t,, ;)41 < T < by jmy+1 + T and let u(m) = 7, — ¢

> n,j(m)»
so that

T = (Tm = tnjom)) + tnjom) = w(m) + o j(m)-

Note that u(m) € [T,2T]. Now, fix € € (0, —)), and let ag = —(A + €) > 0. Define o = a3 A axa. Since {X,,} is a
(X, T, p)-PTS for @, we can find some ng such that for all n > ngy and for each n? < m < n,

||Xn(Tm) - 9*” < ”Xn(u(m) + tn,j(m)) - (I)u(m)(X ( nj(m)))” + H(I)u m)(X ( n,j(m) )) - G*H
< exp(_atn,j(m)) + exp(—aT)HXn( n,](m)) 0*”
Tnp
< exp (—QT) +exp(—aT) || Xt smy) — Ou-

Tterating this for an additional j(m) times, we see that there are k; = k;(a, T) € (0, 00) such that if n > ny and
m > nP, then

i
| X0 (Tim) — 64| < exp (—aT"P> Z exp(—akT) | + k1 exp (—a(j(m) +1)T)

2
< Ky (exp ( %) + exp ( (m) + 1)T)) (2.3)
= K2 (exp( Tn? ) + exp (—a(j(m) +2)T) exp(aT))
Sﬁg(exp( )+exp agm)+2)T)>
Note that, by our choice of j(m),
T(i(m) +2) > 7 — % > T’;”

Also note that for k € N

v« (log(k + N,) —log(N,)) < 7 <1+ v, log(k + N, —1)

from which it follows that, there is a k4 € (0,00) and n; > ng such that and all n > nq, 2 > K4Tp. Combining
the above two observations with (2.3), we have for all n > n; and n? <m <n

| X0 (Tm) — 04| < 2K3exp (—a%) < 2K3exp (—QkgTm) -
The result follows. O

2.2. The algorithm as a pseudo-trajectory sequence

In this section we show that a suitable continuous time interpolation of the array {67} is a PTS for ® in the
sense of Definition 2.1. For n € N| let ™ be the continuous-time process defined as
Or — 01

0" (1 +1) =07 + ¢
(7 1) = 0} Thal — Th

, t€e [O,’YkJrl) and k € Ng.
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We write 67(-) to denote the analogous continuous-time process obtained by piecewise constant interpolations
of {67}. We will prove in this section that, with A = —(2v,)~! and arbitrary p € (0,1), {0} is a (A, 7, p)-PTS
for ®. Towards that end, let

€' (T + 1) = €y1s T E€[0,7+1), k€ No (2.4)
and define
tn,jtu
A(n,t, ;,T) = sup / €'(s)ds||, 0<j<L,, (2.5)
0<u<2T tn,;

where L,, = L, (p,T) is as in Definition 2.1. In Lemma 2.3 we provide an estimate relating 6" with A(+, -, ) that
is used to prove asymptotic properties of {#"}. The proof is a consequence of the Lipschitz property of h and
Gronwall’s lemma. Define m : Ry — Ny by

m(t) =sup{k >0:t> 7}, t >0. (2.6)

Lemma 2.3. For each T € (0,00) there is a C = C(T) € (0,00) such that for alln € N and k < L,,

sup |07 (e + 1) = @u(0” (bu) | < CONAM, b, T) + Vi 0]
0<u<2T

Proof. Fix T € (0,00). Note that, for n € N and ¢ > 0,

6" (t) = 6™(0) + /O [R(0™(s)) + €"(s)]ds.

Define

tn,kt+s

tn,kts _ R
Apk(s) = / [R(0™(w)) — k(0™ (u))]du, Bpi(s) = / € (u)du.

tn,k tn,k

Then, for 0 < s < 2T,
6" (b + 5) = 07 (£ 1) + / B(O™ (b g + 1)) du + An 1 (5) + Bo(s).
0

Also,

(0" (tnr)) = 0" (tnir) + /0 ) WD (07 (£ 1)) ds.

Letting K denote the Lipschitz constant of h we see that

16" (tnge + ) — @ (0™ (tn )| = ‘

/Os[h(én(tmk ) = BBy (0™ (tn 1)))]du 4 Ap i (5) + Bui(s)

s (2.7)
< K/O 167 (£, i + 1) = (0" (tnp)|dte + || Ap ()| + [ B ()],
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for all s > 0. Next for each u € [ty g, tn k + 27T,

0" (u) = 0" (u) = 0" (u) = 0" (Tonu)) = / [h(6" (5)) + € (s)]ds.
Tm (u)
Note that, with k1 = ||h||ec + 2, for u € [ty k, tn.kx + 277,

/u (h(én(s)) + E"(s)) ds

m(u)

< R1(U = Tiw)) < F1Ym() < K1Ym(tn,x)»

Combining the above estimate with (2.8), it follows that for 0 < s < 2T,

tn. k+s _ .
[Ank ()] < K/ 16" (u) — 0™ (u)[|du < 2KTK1 Y, 1)-
n,k

83

(2.8)

(2.9)

The result now follows on using the estimate (2.9) in (2.7), recalling the definition of B, ; and A(n,t, %, T),

and applying Gronwall’s lemma.

O

Lemma 2.9 provides the key estimate in the proof that {6"} is a PTS for ®. The main ingredients in its proof
are Lemmas 2.4, 2.5, 2.6, and 2.7 given below. Consider the following decomposition of the algorithm’s noise

given in terms of 5£if defined as, for 1 < < a(n),

Ve+1 Q[HZ]X

ie e (KORIQIOR]) x: o t=1
sting) o et (KOEIQWOED xp o — me (KIORIQOR]) xp o t=2
e o (KRR xy0 — s (KT 000Dy, =3
it (KOEIQO ) o — e (KERIQERD o (=4
For each 1 < ¢ < 4, let
a(n)
k+1 : Z 5£j_’? and observe that py1€p,, = Z (5k+1

since

4
ety = (QURlxg,, .o — (KIFIQIDx; o) = D061

{=1

(2.11)

(2.12)

The following lemma estimates the error term corresponding to £ = 1. Henceforth in this section we assume
that p € (0,1) and T € (0, 00) are fixed, and A = —(27,)~'. Recall the quantities L,, and ¢,, ; from Definition 2.1.

Lemma 2.4. Let ¢ > 2. There is a ng € N and C(q,T) € (0,00) such that for all n > ng and all 0 < k < L,

m(tn,+u) a

E| sup Z (5J1f1 < C(q,T)exp (gAtn k) -

0<u<2T || .
_u_ ]:m(tn,k)
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Proof. Note that for each n € N, {(51 1o is adapted to {F}'}32,. Additionally, from (1.3), for alln € N, j € No,

a(n)
BB 5] = 71— Z B[ (@0l — KOIQ e ) [77] <o (213)
Also, for all n € N and j € Ny,
a(n) 1 a(n)
I3 < Z I8l < v = Z Q1715 — KI071QI 1o || < 51

for some k1 € (0,00). Thus, for each n € N, {51" 521 is a martingale difference sequence, and so from
Burkholder’s inequality we can find a x2(q) € (0, oo) such that for alln €e Nand 0 < k < L,,

m(tn k+u) I j a
fnk(q) =E sup 53’” <E sup 21"
" OS"§2T 7,_7n2(t:nk) +1 m(tn,k)gjgm(tn,k+2T) 2(: ) +1
Mty 5 +27T) a/2 m(tn +27T) a/2
<m@B| | X S]] <ke@st | DD A
i=m(tn, k) i=m(tn k)
< wa (@) [mltn i +27) = mltnp) + 1]
Next note that, for some x3(T) € (0,00) and ng € N,
128
[m(tn +2T) — m(tnr) + 1] < k3(T) exp <fyk) (2.14)
and for all n > ny
< Tx€ tn,k (2 15)
m < exp | — ) i
’Y (thc) N* p ’y*
Thus, there is some x4(q,T) € (0,00) such that for all n > ng,
Fa(@) < ka(q,T) exp (—thn,k) = Fa(q. T) exp (Agt )
The result follows. O

The next three lemmas, namely Lemmas 2.5, 2.6, and 2.7 will be used to bound the remaining error terms.
Lemma 2.5. There is a C € (0,00) such that for oll T >0, n € N and k < L,

m(tn, +u)

swp D> O S O

0<u<2T || .
_u_ ]:m(tn,k)
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Proof. Fix n € N and let

] < o0, (2.16)

K= sup
0eP(A°),zEA®

(K[0]Q[6)),.

Then for each 1 < i < a(n), ||62}"

| < k(yj+1 — ;) for all j € Ny, and so for each k < Ly,

j+1
M (b, +u) m(tn, k+u) 1 a(n)
su §2r il < su — §2En < g )
OSuSpQT 4_2 J+1|| = OSUSPQT 4_2 a(n) Z H J+1 H — /Vm(tn,k)
g=m(tn,k) j=m(tn,k) i=1
The result follows. O

Lemma 2.6. There is a C € (0,00) such that for allT >0, n € N and 0 <k < L,.

m(tn,k+u)
3,n
su sl < o -
O<u<pQT _ Z j+1 = TYm(tn 1)
- ]:m(tn,k)

Proof. Let () = K[67]Q[67]x: ., so that 57 = b3" — by, Then, with £ as in (2.16), we have that
165" < #7y;. Thus

m(tn, k+u) m(tn,k+u) a(n)
3mn || _ 7,1 i,n
Z 5J'+1 - Z a(n) Z (bj o bj+1>
j=7n(tn,k’) j=m(tn,k) 1=1
1 a(n) » 4
< a(n) Zz:; ﬁ(tn,k) - bn’m(tn,k—&-u)-ﬁ-lH < 2H7m(tn,k)'

The result follows. O

Lemma 2.7. Fiz T € (0,00). There is a C € (0,00) such that for alln € N and 0 < k < L,

m(tn, +u)
§ 4,
sup 5jf1 Sclym(tn,k)'
o<u<2T || .
J:m(tn,k)

Pq)gf. Using the boundedness and Lipschitz property of K(-) and Q(-), we see that for some k; € (0,00),
15| < k1751107, — 82 Also, from (1.6),

10551 = 0711 = 72 [1P(6F) + €111 < 3y541-

Thus, for 0 < u < 2T,

m(ty,k+u) m(ty, k+u) 1 a(n) m(tn,k+u)
z : dn || _ 2 : z : 4,1,n 2 : 2
5j+1 = a(n) 6j+1 S 3Hl 7j+1
j:m(tn,k) J:m(tnk) 1=1 j:m(tn,k)

< 3“177%1(tn,k)+1 [m(tmk +2T) — m(tnr) + 1].
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The result now follows on noting that from (2.14) and (2.15), for some ks € (0, 00)

tn,k: Ztn,k
) exp (— ) < K2Ym(tnx)- O
VY Vs

The following corollary is used in the proof of Lemma 2.9. Recall the definition of 77, ; from (1.18). For a
collection of events {4, : 0 < k < L,,n € N} we denote

’ygﬂ(tn,k)Jrl [ ( &t 2T) ( n, k) + 1] < R2Ym(tn, ) €XP (

{An i 1.0. } ={w:w e A, for infinitely many (n,k), s.t. 0 <k < L,,n € N}.

Corollary 2.8. Fiz T € (0,00). Then, for each C € (0,00)

m(tn k+u)
, 1 ‘
P sup Z YVi+1i41 || + CVmitnn) > iexp()\tnyk) i.0. | =0.
OSUS2 L jmm(t 1)

Proof. Fix T,C € (0,00). From Lemmas 2.5, 2.6, and 2.7, and (2.15), for some k1 € (0,00), ng € N, and all
n > no,

m(tn, +u) m(tn, +u)

0,
sup E Vit || T CVmitn ) < E sup E 50|+ CYm(tn i)
0<u<2T || . S 0<u<2T || _
J=m(tn k) J=m(tn k)

R17Yx€ t k
< RVt s) S~ OXP (—:; ) :
* *

The last expression can be bounded by % exp(Aty, i) for n sufficiently large. The result follows. O

We now present the key estimate that will be used to prove Theorem 1.2.

Lemma 2.9. For each T > 0,

1
limsup sup — log A(n,tp 5, T) <A a.s.

n—oo k<L, 'n,k

Proof. Fix T' € (0,00) and € € (0, —A). Write 0 = A + €. From the boundedness of €}, ;, we can find x; € (0, 00)

such that
tn,ktu
A(n,tpr,T)= sup / €"(s)ds
tn,k

0<u<2T
TTVL(fn k+u)
< sup / €' (s)ds|| + k1| sup |tnk — T, )| + [Enk + U = Tty otw)|
0<u<2T Tm(ty, k) o<u<T
m(ty, k+u)
n
< sup E Vi+1€541|| + 2mwm(tn)k).
0<u<2T

j:m(tn,k‘)
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From (2.12) it follows that

m(tn,,k+u) m(tn,k+u)
A(n,tpr,T) < sup Z 5;;11 + sup Z Vi+1T541 || F 261Ym(tn 0)-
o<u<2T || . 0<u<2T || .
]—m(tn,k) ]—m(tn.k‘)
Thus
m(tn.k"!‘u)
1,n 1 .
P(A(n,tn_k,T) > exp(tn ko) o.) <P sup Z 5]+1 > —exp(tn ko) i.0.
’ 0<u<2T || . 2
j=m(tn, k)
(2.17)
tn,ktu)
+P sup Z Vi+1Ti1 || T 261%m(tn ) > 5 exp( nk0) 1.o.
0suS2T (b )

From Corollary 2.8, since o > A, the second term in (2.17) equals 0. Since € € (0, —\) is arbitrary, in order to
complete the proof of the lemma it now suffices to show that

m(tn, k+u)
. 1
P| su st > Zexp(ty o) io. | =0. 2.18
onanr || Z T2 P(tn.i0) (2:18)
| FE (S
Note that we can find some ag > 0 and ng € N such that for all n > ng and all £ < L,,,
Tnp
tnie > o > aglog(n).
Fix g > i V 2. Applying Lemma 2.4 and Markov’s inequality, we can find ko, k3 € (0, 00) such that
oo Ly m(tn,k+u) 1
Z ZP sup Z 5]1_?1 > 3 exp(tn k0)
n=tk=1 \"SUS2T |5, 0
oo Ly oo Ly
< 29k2C(q, T Z > exp (=gt 10) exp (gt 1 A) = 292C(q, T Z > exp (—qtn ke)
n=1k=1 n=1k=1
= 1
q q
< 2%3C(q Zlog n) exp (—geag log(n)) < 29k3C(q, )Zlog(n) —ean < 0% (2.19)
n=1
where C(q,T) is as in Lemma 2.4. The equation in (2.18) now follows from the Borel-Cantelli lemma and the

result follows.

2.3. Proof of Theorem 1.2

We now complete the proof of Theorem 1.2. Fix p € (0,1)
(0,00) such that for all n € N and all 0 < k < L,,,

C(T) e

sup HG
0<u<2T

nk +u) —

B, (6"

(tmk))H < C(T) [A(nv tn,k’ T) + Vm(tn,k)]'

O

. From Lemma 2.3, for every T < oo, there is a

(2.20)
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Additionally, Lemma 2.9 ensures that for a.e. w, for every € € (0, —\), T' < oo, there is some ny = ny(w,€,T) € N
such that for all n >n; and all 0 < k < L,

A, tn gk, T) < exp (thr (A +¢€/2)).
Combining this with (2.15) and (2.20), we have that for some ny > n; and all n > ng, 0 < k < L,,, we have

sup "é"(tnk +u) — @u(é”(tnk))H <exp((A+€)tnk)-
0<u<2T

We have thus shown that {é”} is a.s. a (A, 7, p)-pseudo-trajectory, so Lemma 2.2 ensures that there is some
B >0 and ng = no(w) € N such that for all n > ng and n? < k <n,

167 (74) — 6. | < exp(—B).
The result follows. O

3. ANALYSIS OF THE NOISE TERMS IN ALGORITHM I

The goal of this section is to provide estimates on the error terms defined in (1.18) that will be useful for the
study of the CLT. In Section 3.1 we characterize the covariance structure of the error terms {ej, ; }. In Section 3.2
we provide some bounds on the moments of {e},}. Finally, in Section 3.3 we estimate the remainder terms

{TZH}-
3.1. Covariance structure of the error terms

We first study the covariance structure of the error terms {e},;}. Consider the collection of d x d matrices
{Fy(z) : 0 € P(A°),z € A°} defined by, for z,y € A°, (0,z) € P(A°) x A°,

Fo(2)ay = Y (K10:uQl0lu2Ql6luy) — (K[61QI0]).,, (K[O]QIF)).. . » (3.1)

ueA°

and let U, be the d x d matrix defined as

Ue= Y Fo (w)(0:)- (3.2)

weA°
It is easily verified that U, is a nonnegative definite matrix. The following result gives an expression for the
conditional covariance matrix of e ;.

Proposition 3.1. For ecachn e N, 0<k<n-—1, and z,y € A°,

B (e @)k ®)] 7] = 2o (0o + (O Ny + (07 (3.3)

where the following hold:

(i) There is a C1 € (0,00) such that for allm e N and 0 <k <n-—1, ||D](€1)’n|| < Ch]|0F — 0.l
(ii) There are some Ca, 3 € (0,00) such that for alln € N and 1 < k <mn,

k
ST D < Cok™P

m=1

E
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Proof. Fixn € Nand 0 < k <n — 1. Then, from (1.3), for each z,y € A° and 1 < i < a(n),

B QU] x:r, o FE] = (KIORIQUED) xpm -
and

E QU0 xir, QR i 1] = 3 K16 i QU] Q67

weEA°
Similarly, for each z,y € A% if 1 <i# j < a(n), then
B[QUF) QR xir, 2] = (KIEIQIORD oo, (KIRIQIED s,
Therefore, for each x,y € A°,

E [ef 1 (2)ef 41 (4)|FF]

a(n)

B ﬁ Z E[ %] Xifve Q[GZ]Xifl»y N Q[ek}X”‘ o (K [QZ]Q[QZ])XQ",Z,
4,5=1
- Qo] oy (K[GZ]Q[HZ])X;,n@ + (K[OZ]Q[GZ])X;%)I (K[GZ]Q[GZ])ng",y
- a(jl>2 E[ QUOx]xim QK] xim , — (KOEIQIOE]) xim . (KIORIQIOR]) xjm k}

(n)
>
3,j=1

Z

weA°

where in the last line we have used (3.4) and (3.5). Recalling the definition of Fy(-) we now see that

a(n)

Elef 1 (x)er () F] = ZFH in

We can write

in 1),i,n 2),t,n
Fyn (X ey = Us)ay + (Dl(q ) Jay + (Dl(c : )

T, Y

where

DM = ST (Fop (0)m () — Fo. (w)(0.)w), DY = Fop (X™) = . Fop (w)m(6)-

weA° weAe

Letting

( S K107 i QUOF e QUOF sy — (KIORIQIORD) i, <K[ez]cz[ez']>x;m,x> ,

89

(3.7)
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@mn . 1 (2),i,n
D" = s @ ; D
and using (3.7), we obtain the identity in (3.3).
Proof of Claim (i): Since mw(0,) = 0., we have that
DIV = 3" (Fop (w)m (07w — Fo. (w)m(62)) . (3.8)

weA°

Since the maps 6 — KIf], 8 — Q[0] are bounded and Lipschitz, it follows that § — Fy(w) is a bounded and
Lipschitz map as well for every w € A°. Also, § — 7() is a bounded and Lipschitz map (see e.g. [6], Cor. 2.3).
Combining these facts we see that 6 — >\, Fp(w)7m(6), is a bounded and Lipschitz map as well. The claim
in (i) is now immediate from the representation of D,(Cl)’n in (3.8).

Proof of Claim (i): Tt suffices to show that for each (u,v) € A° x A°, there are some Cs, 5 > 0 such that for
allneNand 1 <k <n,

k

ST

m=1

v E < Cok™h.

Now fix (u,v) € A° x A° and, abusing notation, denote (D,@’")u,v once more as D" By another abuse of

notation, denote the (u,v)-th coordinate of Fy(x), for § € P(A°) and x € A°, by Fy(x) as well. For § € P(A°)
let Up € R? be the vector whose z-th coordinate is given by Up(z) = (Q[#]Fy)(z). By the Poisson equation
(1.16) we have that

(I — K[6)Up)(x) =3 Ryw

weA°

Therefore, if we let

2,a),i,n n i, 2,b),i,m 7,1
DEF = U (X57)) — (K[07)Uap )(X™), DD = Ugn (X™) = Ugp (X1,

and
1 a(n) 1 a(n)
D(Q,a),n - D(2,a),1’,n, D(.Q,b),n - D(2,b),i,n’
k a(n) ; k k a(n) ; k

then D,f)’" = D,(f’a)’" + Df’b)’n. Note that with G = F}',,, we have that, for each fixed n € N, {D,(f’a)’n}iozl
is a Gp-martingale increment sequence. Applying Burkholder’s inequality, we see that, for some x1 € (0, 00),

and for all n € N,
2 1
<
- <a<n>

a(n

2 k _
) Z E|: 2a)7,n (Q_ai,j,n . (39)

m=114,j5=1

g

k
<m S B (ijf{’"

m=1

X 2
3 D&
m=1
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For i # j, we have by a conditioning argument, and using (1.3), that

B [p@on D] o 310
Let
Ko = sup |Us () — (K[0]Us) (y)* < o0.
0P (A°),xz,yeA°
Then

B| (02)"] =B | (U (Xi710) — (K103 10 )(5) | < 2 (3.11)

Combining (3.9), (3.10), and (3.11) we see that with k3 = Kk1kK2,

Applying the Cauchy-Schwarz inequality, we have, for some k4 € (0,00), and all n € N, 0 < k < n,

< kb2, <a(kn))l/2 - (“451:1))1/2' (3.12)

We now consider {D,(f’b)’"}. Letting 5 = suppep(ac),cao [Us(2)| < o0,

vE

k
> pfzel
m=1

zk: (2,b) zk: 1 & (2,)
Dm’ 1,’ﬂ = Dm’ 1)2”“
m=1 m=1 a(n) i=1
L ,
-~ Unp,_, (X30) = Uy, (X51))
a(n) g mz::l ( em,l( m—l) Gm,l( m )
1 a(n) k
aro (Um (X4™) = U, (X3 + 3 (Usg, (X37) — U 1<X:,;">)>
=1 m=1
1 a(n) | k ‘
< 2 (U n Xl7n —Un Xl’n )
< K5+a(n)z:1m§::1 on (X3") on _ (X7") ’

Since the maps 0 — K[0] and 6 — Q[f] are bounded Lipschitz maps, there is a kg € (0,00) such that for all
x € A% and 0,0 € P(A°), |Ugp(x) — Uy ()| < kgl]|0 — 6'|]. Observe that

a(n)
167, = i ll = m {|la() ™ Y Fxin — O || < 27m, (3.13)
i=1



92 A. BUDHIRAJA ET AL.

so for some k7 € (0, 00),

a(n) k k
S P Z S lon —6n ||| < ke (1 +3 ’ym> : (3.14)

i=1 m=1 m=1

Combining (3.12) and (3.14) we see that for some kg € (0, 00),

| Gg) o

The result follows. O

3o <

m=1

vE

3.2. Bounds on the moments of the error terms

The following result gives a useful moment bound for {e}}.

Proposition 3.2. There exists C € (0,00) such that for alln e N and 0 <k <n—1,

C
E n 4 < —
||ek+1H = CL(TL)Z
Proof. Recall that
1 1 a(n)
en — noo_ gz
. Oy = Z

where for each 1 < i < a(n) and x € A°, &(z) = Q[G}C‘]an — (K[OZ]Q[@Z])X” » - The result is now immediate
+1° ;s

on observing that if 1 < iy, 2, 43,44 < a(n) and iy ¢ {i1, 2,43}, then we have that E[&;, (2)&, ()&, (¥)&, (y)] =0,
and, for z,y € A° 1 <iy,ig,i3,i4 < a(n),0<k<n—1andn €N,

‘gil (l‘)flz (x)£13 (y)§i4 (y)‘ < ( sup sup Q[G}Ihyl - (K[Q]Q[e])ﬂw,uz

0P(a) T teAr

3.3. Analysis of the remainder terms
In this section we provide bounds to control the remainder terms 77 ;.

Proposition 3.3. We can write v}/, = rz_fl + TZ_’:I, such that for some C € (0,00), and all n € N and
0<k<n-1,

n—1

n,b
Tit1

i=k

<C (b)

— <C.

Ve+1

(a) E‘
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Proof. Recall that

= (R0 0 k) = (1@2(_3) ((KI1QI0D) g, — (KTOIQIR ] o, ) -
Rewrite this as 1}, = ;" + 7}, where
1 a(n)
= g 2 (K10 1QIE ), — (KIRIQIO) o, ) (3.15)
and
e = E_j (KRR . = (KI01)QI)) s, ) - (3.16)

Proof of Claim (a): Since § — K|[0], 6 — Q[f] are bounded Lipschitz maps, there is a k1 € (0, 00) such that for
all 0,0 € P(A°) | K[0]Q[0] — K[0']Q[0']]] < k1||6 — 6'||. From this and (3.13) it follows that

a(n)
Hl n n n n
H’”k+1|| > (n) E ||9k+1 -0l = ’fl||9k+1 =0kl < 2K17k+1,

which shows that El|v, [ rpd || < 2k

Proof of Claim (b): From the definition of r?’b, Note that

i

L
2
D

N
Il

el
o
Il

-

from which it follows that

<ky=2 sup sup |[(K[0)Q[O)). ||

z+1
0eP(A°) z€EA°

4. CENTRAL LIMIT THEOREM FOR ALGORITHM I

The goal of this section is to prove Theorem 1.3. To do this we first study the linearized evolution (1.20).
Then, in Section 4.1, we study the asymptotic behavior of the discrepancy (1.21). Finally, in Section 4.3 we
present the proof of Theorem 1.3.
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4.1. The linearized evolution

Let, for 1 < k <m < oo,
HI+7]Vh ), u(m,m+1) =1 (4.1)

Then by a simple recursion we see that for 0 <m <n —1,

m—+1

Py 1 = Zwﬂ/} (m+1,k+1)ep (4.2)
k=1

Furthermore, from Lemma 5.8 of [21], with L as introduced above (1.2), for each 0 < L’ < L there is a C(L’) €
(0,00) such that foralln e Nand 1 <k <n

[+ (n, B)|| < C(L') exp —L’Z% : (4.3)

The following proposition provides some useful bounds on {u}}.
Proposition 4.1. The following hold:

(i) With probability one, as n — oo we have ulr — 0. Furthermore, for each p € (0,1), and a.e. w, there is
some a > 0 and no(w) € N such that if n > no(w) and n? <k <n, then ||ug, || < k™
(ii) Suppose that . > (2L)~1. Then there is some C > 0 such that for alln € N and 0 <k <n —1,

CYit1
a(n)

EHNZ+1||2 <

Proof. The proof of (i) is similar to the proof of Theorem 1.2 and is omitted for brevity.
Next, using (4.2), (4.3), and Proposition 3.2, we see that for each L’ € (0, L), there is a x1(L’) € (0, 0), such
that, for 0 <m <n-—1,

m+41 m+ 1 m+1

E [l l?] < D7 ARlnlm + 1,k + 1)|2E [|lef|] Y 4,
=t Jj=k+1

Choosing L’ € (0, L) such that L'y, > 1/2, and using the form of 7, we can find a ks € (0,00) such that for
all0 <m <n—1, E|u?||* <2222l The result follows. O

a(n)

4.2. Analysis of the discrepancy

The following result is used to study the asymptotic behavior of {p?}. Following [21], consider for § € P(A°)
the collection of d x d matrices {Ri (9) ¢, defined as

R (0)[k, 1] = /O1 %(1 - ”252,6@91 O+t(0—0.))dt, 1<k 1<d (4.4)
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For 0 < j < n, we denote the random matrix Rgn)(G;}) as Rgn’j). Then, using Taylor’s expansion, for 1 <1 < d
and 0 < j < n,

ha(03) = Vhi(0.) - (0]

J

n T (n, ) n
—0,) + (07 — 0.)" R (07 — 0.).
For brevity we write the above display in a vector form as

h(O}) = VA(0.)(0F — 0.) + (07 — 0.) R (07 - 0.). (4.5)

J
Corollary 4.2. Let, for1 <k <n < oo,

n . .

=11 (1 + (Vh (6.) +2(u2_)TRETY 4 (py_l)TRE”’H))) .

j=k
Then for each p € (0,1), L' € (0,L), and a.e. w, there is a C = C(p,L',w) € (0,00) such that if n? < k < n,
then

l(n, k)|l < Cexp | =LY
j=k

Proof. Let A = Vh(6,) and

A7 = Vh(6.) +2(u5 ) "RV + (o)) RS

= VA(O.) + ()RS 4 (07 = )T RTY,
so that with r1 = sup, ey SUPpep(a0) Max1<i<d HREH)(G)H, we have
n n n,j—1 n n,j—1 n n
43 — Al = | ) TREITY 4 8y = 007 RE V|| < (gl + 107 — 0.1
Fixp € (0,1) and L’ € (0, L). Applying Proposition 4.1(i) and Theorem 1.2, choose « > 0 and, for a.e. w, ny € N
such that if n > nq, and n? < j <n, then [p}_[| <j~* and [|07_; — 6.]| < j~<. Thus, for a.e. w there is an

ng € N such that for alln > ngand n? < j <n, HA? Al < j /2. The result now follows from Lemma A.1. [

Recall that o, = \/a(n)/v,. The next result will be used to show that o, p} B 0asn— oco.

Lemma 4.3. Suppose that v. > L~! and a(n)/n — 0 as n — oco. Then, for some r,p € (0,1), we have, as

n — 0o,
oyt lpz S wpnk+ 1| 50
k=np
and
On [ Z e (n, k 4+ 1)ry Bo. (4.6)
k=npP
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Proof. Fix L' € (y;1,L) and let p € (0,1 — (L)~ 1). Using (1.19), (1.20), (1.21), (4.5) and a recursive
argument, we can write

n o _ mn n n n,k— n
pn = 77[}(”’ np)pnp—l + Z 7%1/)(”7 k + 1) |:Tk + (/u’k:—l)TRE 1):uk—1:| )

k=nP

or equivalently,

P = 3 wtb(n k4 1) = w(n,nP)pns g + > gtb(n, b+ 1) (g ) TRET (4.7)

k=npr k=npr
Fix k € (0, % A i) We begin by showing that

oLt (n,nP)pl,_ B 0. (4.8)

Since ||p7, ;| is a bounded sequence, it is enough to show that o **1(n,n?) converges to 0 in probability. From
Corollary 4.2, for a.e. w, there is a k1 (w) € (0,00) such that

n L(14k) n
" 14 a(n)\” .
AT < (ol ey 13 5y | = ()T e (<2 Y )
j=np Jj=nP
From the definition of v, we see that for all 1 <k <n
S N, +k\ 5

- ] < . 4.10
) < (55 o

From our choice of k, (p — 1)L’y + 1+ k < 0, and so we have, on applying (4.10) with k& = n?, that the
expression in (4.9) converges to 0. This completes the proof of (4.8). We now show that

K = n n,K— n P
ot N p(n b+ 1) () TREF Ve Bo. (4.11)

k=npr

Using the uniform-boundedness of {Rsn’k_l)} and Corollary 4.2, for a.e. w, we can find a k2(w) € (0,00) such
that

- n n,k—1
< 57 qultn, b+ Dl 2RV

k=nPr

> w(n, b+ 1) ()T RS

k=nPr

(4.12)

n

n
< Ko Z Vi €XP *L/Z’Yj [ [
k=npP j=k

From Proposition 4.1, there is a k3 € (0,00) such that for all n € N and k < n, E||u}_,[|* < r3vi/a(n). It
’% =

)
follows that, for some k4 € (0,00), with & = (1 + &) < 1,
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o, E Z%eXp ~L Z% k-1 117

k=np
n n "Y
K k KZ
< Kkzopt Z Vi €Xp —L/Z'Yj a(n) < kgna(n)Ft Z yiexp | =L Z%
k=np j=k k=npP
(4.13)
Using (4.10) once more, we can find some x5 € (0,00) such that the last expression is bounded above by

a(n)* " (n+ N)FE N (k4 N)E 2, (4.14)

k=nP

which tends to 0 as n — oo, since & < 1. Combining this convergence with (4.12) and (4.13), we have (4.11),
which together with (4.8) proves the first statement in the lemma.
We mow prove the second statement. Let 7% r™" be as in (3.15) and (3.16), respectively, so that r?* =

T b Using Corollary 4.2, we can find, for a.e. w, some kg = rg(w) € (0, 00) such that

Z w(n k +1 (4.15)

k=np

< kg Z 72 exp _L/Z% ’—rk

P Yk

Using Proposition 3.3(a), we can find some x7 € (0, 00) such that for alln € Nand 1 < k < n, E||r,"" /v < k7.
Then, for some kg € (0, 00),

on Z viexp | =L/ Z’y] EH—rk H < Krop Z yeexp [ L' nyj
k—=nP

aln n n
<oy 2 3 e (23
j=k

k=nP

(4.16)

As in (4.14), the last term can be bounded above by

a(n) Ve - L'y, —2
S (k+ N
Y T g N 2 (B

=nP

which, since a(n) = o(n), converges to 0 as n — oo. Combining (4.15) and (4.16), we have that, as n — oo,

P

> wt(n,k+ Dl = 0. (4.17)

k=nP

Sohey vet(n k+ 1)7"2’1) ‘ . Define forn e Nand 1 <k <n

Now, consider the term o,

k
—_n n, n o n .k 1 nk
== S0t HE = VR(0.) + 20u) TR + (o) TREE),
i=1
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and apply the summation by parts formula to see that

n—1

Z 7k¢(n7 k + I)TZJ) = ’YTLEZ - ’)@ﬂ:lﬁ(ﬂ, n? + 1)5%—1 - Z EZ (7k+1¢(n7 k+ 2) - ka(n’ k+ 1)) .

k=nPr k=nPr

Thus

on Z Vet (n, k4 1)’

k=nP
n—1
= 0n(mEn = Y o(n,n? + DEp,_ 1) —on Y Ef (a1 (n, k +2) — yetp(n, k + 1))
k=nP
= Un(’YnEZ - P)/nl’dj(na np + 1)EZP_1)
n—1
—0n > Ep (er1o(nk +2) — yo(n k +2) (I + 41 HY))
k=np
n—1
= 0n(WmEn = Yrb(n,n? + DZe ) + 00 Y W ren Ep(n,k+2) (v, T+ HE) .
k=npP

Applying Corollary 4.2 and Proposition 3.3, for a.e. w, we can find a kg = kg(w) € (0, 00) such that
ouyr (17 + D)Z || < Rooayer exp [ L' 7

j=nP+1

Using (4.10), the expression in the previous display can be bounded by

T N, 40P+ 1\
K10 (n) ,

nP+ N, —1 N, +n

which tends to 0 as n — co. Also, using Proposition 3.3 we see that for some k11 € (0, 00)

a(n)>1/2 |

sl < o (24

which, since a(n) = o(n), also goes to 0 as n — oo. Finally, note that

A =sup sup ||(7;II+H,?)H < 0 @.S.,
neNnP<k<n

(4.18)

(4.19)

(4.20)

(4.21)

which, together with Proposition 3.3(b), ensures that for a.e. w, there is a k12 = K12(w) € (0, 00) such that

n—1 n—1 n
on D W ERY(nk +2) (v T+ HE) || < mason Y viexp | LY
k=nP k=nP j=k

(4.22)
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which, as for (4.16), goes to 0 as n — co. Upon combining (4.19), (4.20), (4.21), and (4.22), we see that, as
n — 0o,

> wt(n, k+ )| = 0.
k=nP
This, along with (4.17), shows (4.6) and completes the proof of the lemma. O

4.3. Proof of Theorem 1.3

In order to prove Theorem 1.3, it will be convenient to consider the array {Z,, x,n € N;1 < k < n} defined
formeNand 1<k <nas

Zn ke = On ks (n, k + 1)eg. (4.23)

From (4.2) we see that
n
Z Zn g = Oppi. (4.24)

The next lemma is used to verify that a conditional Lindeberg condition holds for {Z,, x}.
Lemma 4.4. Suppose that v, > (2L)~'. Then, as n — oo, we have Y ;_, E||Z, ;||* — 0.

Proof. From Proposition 3.2, there is k1 € (0,00) such that for all n € N and all 1 <k < n, E [[le}||*] < FTOE
Now, fix L' € (0, L) such that L'~, > 1/2, and recall from (4.3) that for some ko € (0,00), and for all n € N
and 1 <k <n,

ek + D < rzexp | =L/,

j=k

Thus, for some x3 € (0,00) we have that
1
ZEHZ < Zo Ak + DB < e Yoo 423 O
k=1 j=k
53% zn:(N* + k)2 &1 (4.25)
=N ) 2 |
which tends to 0 as n — oco. The result follows. O

The next lemma is used in the proof of Theorem 1.3 to establish the form of the limiting covariance matrix
V. Recall the matrix U, introduced in (3.2).

Lemma 4.5. Suppose that v, > (2L)~'. Define

Yu(n, k+1)7T,

- U,
VD =02y i (n k4 1)
! k ( )&(n)
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and

Vi = Qkaw*nkH)( (R ()T FL ] —

k=1

Then V,Sl) BV and Vn(g) L 0, where V' is the matriz given as the unique solution of the Lyapunov equation
U, + Vh(0.)V +VVh(B)T +~47V =0. (4.26)

Proof. We begin by noting that the Lyapunov equation in (4.26) has a unique solution. Indeed, note that U, is
nonnegative definite and Vh(6.) + (2v.) "I is Hurwitz, as —L + (27.) ™! < 0. The unique solvability of (4.26)
is now an immediate consequence of Theorem 2.2.3 in [24]. Next, noting that

VD =983 420, 0,k + DU (n,k + 1),
k=1

the proof that VY BV as n — oo follows from [21] (see Sect. 5.4, Limiting Variance, therein). Now, recall
that with the matrices {D,(Cl)’"} and {D,(f)’n} introduced in Proposition 3.1, we can write

(1),n (2),n

U D D

Ele?(e? T rn _ * k k
leie (k) [P a(n) a(n) + a(n)

Thus, V¥ = V3% 4+ V%Y where

(1);n

Ve = 0 D i b+ D2k )T = Zw* n,k+ DD (n ke +1)7,
k=1

and

(2),m

n D
VD = 0l D kel ko D tu kDT = Zw* n,k + 1) D . (n b+ 1)

Using part (i) of Proposition 3.1, we can find some k1 € (0,00) such that for all n € N and 1 < k < n,
D 1)’n|| < K1||607_; — 0.]|. Also, for each p € (0,1), from Theorem 1.2, we can find o > 0 such that for a.e. w,
there is an ng(w) 6 N such that for all n > ng(w) and n? < k <n, ||0}_,(w) —6.]| < k~*. Fix L' € (0, L) such
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that L'+, > 1/2. Then, for n > ng(w) and some k2 € (0,00), we have

" 1 n 1),n
IVED1 < =3 ARl k+ DIPIDE "

" k=1
1 & i

< Kg— Z’y,% exp (—ZL’Z%) 107 — 6.]|

Tn 1 Pt
= k2 (Z 72 exp < oL/ Z%) 107 — 6, + Z 2 exp (—ZL’Z%) 67, _9*||>

k=np i=k
1 nP—1
< 2/&27— (Z 72 exp ( 2L/ Z%> + Z 72 exp (—QL’Z%) ka> .
"o\ k=1 k=nr i=k

We can find k3 € (0, 00) such that first term on the last line is bounded above by
K?’(n_i_N*)—(QL’fy*—l)(np + N*)QL"y*—17

and such that the second term is bounded above by

N !’
R TR +:;LL,% Zk (k4 N2,

k=nP

Since L', > 1/2, both of these terms converge to 0 as n — oo and so we have that ||V7§2’a) || = 0 almost surely,
as n — oo. Now, let E} = Z D(z) . Using summation by parts we have

n—1
|
V.3 =y En + o > (vkzb*(n k+ DERu(n, b+ 1T =719 (n, k + 2)=] *(n,k+2)T)- (4.28)

" k=1

From Proposition 3.1(ii) we have that for some r4, 3 € (0,00) and all n € N, 1 < k < n, %E||Z}|| < rs4k~7, and
S0

=t B 0asn — co. (4.29)

Let V" = ;" — 5 2 Following [19], if we let Ay = by (n, k + 1), Ay = Yps1tu(n, k +2), and B = =7,
then using the inequality

|A1BAT — Ay BAT || = [|(A1 — A2) BAT — A, B(A] — AT)| < || A1 — Aof||| BI|(|A1]l + || Azl]),
we see that
V22|

(ww*(n,k 1) = et (k20 IR - (htbe (ke + D 4+ Tsaton(n, & + 2>||>). (4.30)
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Furthermore, using the fact that yx+1 — Y42 < fy,%H/’y*, we can find some k5 € (0, 00) such that

Ve (n, k 4+ 1) = Y1 (n k£ 2| = Iy + 42 VAOL)) — v L[| [[902 (n, k + 2)
< (= 1 + VRO yisn) [9a (0, k + 2] < msrigallvos(n b +2)[|. - (4.31)

Additionally, there is some kg € (0,00) such that for alln € Nand 1 <k <n-—1,

[Vets (ny k4 DI+ ([ 184 (0 k + 2)I] < KeVega ¢4 (0, K+ 2)]). (4.32)
Using (4.30), (4.31) and (4.32) we see that

n—1

- 1 —
SR B Fistio > veeallte(n b+ 2141 IER-
" k=0

Thus, from Proposition 3.1(ii), for some x7, kg € (0, 00),

n—1

1 _ K7 Ys - _
E||V(2 b)H < Kyp— Z’Yk—i-l exp | —2L’ Z v kB < W Z (k + N,) 2L =1 = B
T 2o j=k+2 k=0

which goes to 0 as n — co. Combining the above convergence with (4.29), it follows from (4.28) that A
as n — 0o. The result follows. O

We now complete the proof of Theorem 1.3.
Proof of Theorem 1.3. From (1.21) we see that o, (0 — 0,) = oyl + oppl. Also, from Lemma 4.3, 0, p! Bo

as n — oo. Thus, it suffices to show that o, 4 5 N(0,V) where V is as in the statement of the theorem. Recall
the martingale difference array {Z, } introduced in (4.23), and note from (4.24) that o,u? = >"}_; Zn k. In
order to complete the proof we apply ([23], Cor. 3.1). From Lemma 4.4 it follows that for each € > 0,

STE1Zak P12, 2 | Fia] B0,
k=1

as n — co. Additionally, if we let {V,E”}, {Véz)} and V be as in Lemma 4.5, then we have from this lemma that

ST E([ZynZE i Fr] =V + VD By,

as n — co. Therefore, the conditions of [23]*Corollary 3.1 are satisfied, proving that >, _, Z, & 5 N(0,V), as
n — 0o. The result follows. O

5. CONVERGENCE OF ALGORITHM II

In this section we prove the a.s. convergence of Algorithm II introduced in Section 1.1. Namely we provide
the proof of Theorem 1.4. Recall that in this method, we initialize the scheme with a single particle and as time
progresses, particles are added to the system and the total time occupation measure of all particles is used to
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update the SA estimate. The goal of the section is to prove that 8,, — 0. as n — oo, where 6, is as introduced
in (1.10). The proof idea is similar to that in [6]. We introduce the continuous-time process {6(t)} given by

O(r, +1) = 0, 421 = On

; te [Oa7n+1)a ne NOa
Tn+1 — Tn

where the sequence {7, } is defined in (2.1). As before, for each v € P(A?), we denote the solution to the ODE
(2.2) by {®;(v)}. We now recall the notion of an asymptotic pseudo-trajectory for a single trajectory which was
introduced first in [8] (see also [4, 6]). Recall the space CY from Section 1.4.

Definition 5.1. A trajectory X € C° is an asymptotic pseudo-trajectory of ® if for all T > 0,

limsup sup || X(¢t+u)—Q,(X(¢))] =0. (5.1)
t—oo 0<u<T

In order to prove Theorem 1.4 we will show that {@} is a.s. an asymptotic pseudo-trajectory of ®. For this,
we begin by decomposing algorithm’s noise in the following manner: for each n € Ny, 1 <14 < a(n + 1), and
r e A°, let

Tn+1 Q[en]le+1,z — Tn+1 (K[On]Q[ean:”w /=1

) ) Tn+1 (K[On}Q[en])XﬁL,x —Tn (K[an}Q[an])Xﬁ”z t=2
oL () = (5.2)

e Tn (K[On}Q[On])X;,w — Yn+1 (K[Gn-&-l]Q[gn—&-l])X;H,g; =3

Tn+1 (K[9n+1]Q[9n+1])xg+l,m — Int1 (K[en]Q[enDXiH,x t=4

where Q(-) denotes the solution to the Poisson equation in (1.16).
For 1 </ <4, let

a(n+1)

1 .
g = —— 5!
n+1 a<n+1) ; n+1»
and observe that with €, as in (1.9),
4
Yn+1€n+1 = Z 5fl+1- (5.3)
=1

We will now establish several bounds on the error terms. The following lemma provides a bound for the
martingale noise term, namely the term corresponding to £ = 1. Recall the function m(-) defined in (2.6).

Lemma 5.2. For each T € (0, 00),

m(t+u)—1
lim sup Z 5]1-+1 =0.

=00 g<yu<T || .
U= Jj=m(t)

Proof. Note that {0;}32, is adapted to {F;}52,, and E[d},,|F;] = 0, where F; is as introduced above (1.8).
Thus, {6]}52, is a martingale difference sequence. Furthermore, there is some x; € (0,00) such that [|67,,]| <
k17,41 for each j € Ny. The result now follows by standard martingale estimates (see e.g. the proof of Prop.
4.4n [4]). O
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The next result provides bounds for the remaining error terms.

Lemma 5.3. For{=2,3,4 and T > 0, we have that

m(t+u)—1
lim su 5t =0. 5.4
t—o00 O<uET j_;(t) g+l ( )

Proof. The proofs for the cases when ¢ = 2 and ¢ = 4 are similar to the proofs of Lemma 2.5 and Lemma 2.7,
respectively, and are omitted. We now consider the case when ¢ = 3. Recall the sequence {b(n),n € Ny} defined
n (1.7). Note that for an array {a’,i,j € N}, we have, for n € N,

n—1a(j+1) n—1a(n) a(n) n—1

1
Z Z Ay = Z Gili<i<a(+n)}y = Z Z ajyili<i<a(i+1))
j=0 =1 =0 i=1 i=1 j=0
n—1 a(n) n—1 a(n) n—1
i+ Z Z afilpcicagny = Z Qjpq + Z Z ol 41 Tjo<p(iy<j+1}
j=0 1=2 j=0 =2 j=0
af n—1
= Zam + Z > 9
=2 j=b(i)—1
(5.5)
Let, for j € No, 8} = ’yj(K[Gj]Q[Gj])X;7. so that,
1 a(j+1) a(j+1) ﬁb '+1
= 53 = L
T+ 1) ; Jrr ; a(j+1)
Then, using (5.5),
_ n—1 n1 a(n) n-1 i i
ﬁ ]-‘rl 51‘ — i+
+ -
Z Z_(:) a(j+1) ; j_%l a(j+1)
61 a(n) 61 o i n—1 I i
Z J+1Z b()linJrZ J _
Z o+ 1) ab@) " alw) " 2 \aG+ 1) aG)

For t,u > 0, let

n=n(t,u) =m(t+u), m=m(t), (5.6)
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where m(t) is given by (2.6). Observe that

n—1 n—1 m—1
3 _ 3 3
> 5= Z 541 = Z 541

J 1)— m n
— + -
= ] +1) O a(b(i)) = a(m) 4= a(n)
a(n) n—1 a(m) m—1 i
1 61 > BZ Bi
D39S ( > 5 ()
i J+1 a(j = S \au+1)  aly)
The last expression can be rewritten as
n—1 p1 a(n) i a(m) a(n)
B; — ]+1 Boiy—1 , B,
- — mo .
2 G T2 a) T a2 e

1 (g 8i W s B;
P3PS (a(j+1) - aU)) +i:Z S (aUH) : “(j)>'

Define
n—1 o1 _ 1+1 a(n) ﬂb() . a(m) a(n) 6Z
- J J - n
) = Zm’ w3 S kY
Jj=m 1:a(m)+1 =2
J J
L) nm) = ( ) .
1=2 j= j + 1 a(]) i=a(m)+1 j=b(7) '7 + 1 Cl(j)
Then
n—1 3
D= mn,m). (5.7)
j=m =0

We begin by considering ns(n,m). Let 1 = supgepa°) | K[0]Q[0)]..-
zEA°

some ko € (0,00) such that a}’;) a(;j—l) < ngaaﬁ. Using the last two estimates, the form of 7;, and the fact

that a(j) ~ j¢, we can find some x3 € (0,00) such that

|, so that ||8%]| < k17;. Note that there is

K3
— j1+2§ :

5 _ B
a(j+1)  a(j)

(5.8)

Note that if 1 < i < a(n), then b(i) < n, so b(i)~2¢ > n~=2¢. It follows that there is some x4 € (0, 00) such that

a(n) a(n) 1 1 aln
HWS(n m || < K3 Z Z 1+2< = Z <(b(2)—1)2< - nQC> < mlb(a((?n)))%' (5.9)

i=a(m)+1 j= b() i=a(m)+1
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Note that there are some c1,cz € (0,00) and some t; € (0,00) such that if t > t1, then c;m(t)S < a(m(t)) <
com(t)¢. From the definition of a(-) and b(-), we see that b(a(m)) ~ m. Fix € € (0,1). Then, there is a t5 € (t1,00)
such that if ¢ > t5, then b(a(m(t))) > (1 — €)m(t). It follows that if ¢ > ¢, then

(5.10)

Recall that 7, = Z?Zl v; ~ Y« log(k). From this and the definition of m(-) it follows that, with o = 1/,, for
some t3 € (tg,00) and c3, ¢4 € (0,00), and all ¢ > t3,

ez exp(dat/5) < m(t) < cqexp(3at/2).

Combining the previous display and (5.10), we see that if ¢ > t3, then

a(n(t,u)) < can(t, u)¢ o edlalttu)/2 coceCou (5.11)
bla(m(t))% ~ (1—€)2m(1)% ~ 2 (1 — e)2€esCat/s ~ 25(1 — €)X eCat/10” :
S 260
Let kg = ke(T) = % Then combining (5.9), (5.10), and (5.11), we see that if ¢ > ¢3, then
supg<, <t M3 (n(t,w), m(t))|| < 5w, and so, as t — oo,
sup |[ms(n(t,u), m(t))| — 0. (5.12)
0<u<T
We now consider 72(n, m). From (5.8), there is some x7 € (0,00) such that
a(m) n—1 a(m) 1
[m2(n, m)|| < ks Z Z 1+2C = Ry Z 5 = m7a(m)ﬁ, (5.13)
=2 j= m
which shows that as t — oo,
sup |[ma2(n(t, u), m(t))| — 0. (5.14)
0<u<T
We now cousider 7;(n, m). We can find some kg € (0, 00) such that
a(n) Vo)1 ’Y a(m) ~ a(n) Yoi) -1
71 (n,m)|| < ks - - — | = ks | Ym Y + D=L (5.15)
L2 ) Z 2 2 a0

Note that a(b(i)) = i, so there is some kg € (0, 00) such that
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Additionally, b(i) ~ i'/¢, so we can find some t; € (0,00) such that if ¢t > t4 and i > a(m(t)), then le') <
1+ e)ﬁ It follows that there is some k19 € (0, 00) such that if ¢t > t4,

a(n) a(n)

Yoi) -1 _ 1 1 < 1 1
72 a(b(z)) _Iig( +€) -72 7;1+1/C _Hloa(m)l/c. (5 6)
i=a(m)+1 i=a(m)
Combining (5.15) and (5.16), we see that
sup || (n(t, w), m(t))[| = 0, (5.17)

0<u<T

as t — oo. Finally, consider 19 (n, m). We have, for some x1; € (0,00), that ||no(n,m)| < k11 >
follows that as t — oo.

= mJ1+<,SO it

S, [0 (n(t, w), m(#))[| — 0. (5.18)

Combining (5.7), (5.12), (5.14), (5.17), and (5.18) we see that the convergence in (5.4) holds with ¢ = 3. The
result follows. O

Define the continuous-time process {&(t),t > 0} by
E(Tn + t) = €ntl, tE [Oa’)/k-‘rl): n € No,

and define

A(t,T) = sup

0<u<T

. t,T>0.

t+u
/ €(s)ds
t
We now complete the proof of Theorem 1.4.
Proof of Theorem 1.4: Fix T € (0,00). Then, for some x1 € (0,00), and all ¢ > 0.

T (t4u) t t+u
A(t,T) < sup / €(s)ds|| + sup / é(s)ds|| + sup / €(s)ds
0<us<T ||y 0<u<T || 7o) 0<u<T || 7 (tg
m(t+u)—1 ( )
< Z sup Z 5;-““ + 261Ym(t) -

10<u<T ||
v Jj=m(t)

From Lemma 5.2 and Lemma 5.3 we now have that lim;_, ., A(¢,T) = 0. From Proposition 4.1 of [3] it follows

that {é(t)} is an asymptotic pseudo-trajectory. The result now follows exactly as in the proof of [6]*Theorem
1.2. O

6. CENTRAL LIMIT THEOREM FOR ALGORITHM II

In this section we provide the proof of Theorem 1.5. In Section 6.1, we characterize the covariance structure
of the error sequence {e,}. In Section 6.2 we present some results for the linearized evolution sequence {u,,},
and in Section 6.3 we characterize the asymptotic behavior of the discrepancy sequence {p, }. The proof of
Theorem 1.5 is completed in Section 6.4.

We begin by studying the covariance structure of the error terms.
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6.1. Covariance structure of the error terms

Recall the collection of matrices {Fy(z) : 8 € P(A®),z € A°} defined by (3.1) and let U, be the d x d matrix
introduced in (3.2). The following result gives an expression for the conditional covariance matrix of {e,41}

introduced in (1.22). The proof is similar to the proof of Proposition 3.1.

Proposition 6.1. For each n € Ny and x,y € A°,

1

m ((U*)x,y + (D'S’Ll))x,y + (D;Q))x7y> ,

Ele,i1(z)en1(y)|Fn] =

where D,(Ll) and Dg) are d X d random matrices satisfying the following:

(i) for some Cy € (0,00) and all n € N, |[DV|| < C1]|0, — 6. ].
(ii) for some Ca, 8 € (0,00) and for alln € N,

n

> Dyl

m=1

’7n+1E S Cn_ﬁ

Proof. By a similar argument as in the proof of Proposition 3.1, we have that

a(n+1
Blewa(en @)F] = aln + 17 3 Fo, (Xi)ey

We can write
Fo, (Xi ey = (Us)zy + (Dgl)’i)m,y + (DSLQ)’i)r,ya

where

DM = N (Fo, (w)m(8)w — Fo, (w)(6).) and D = Fp, (X1) = Y Fo, (w)7(6)w.

weA° weAe

The identity in (6.1) is obtained by defining

a(n+1)
DY = ﬁ > DI = 3 (o (W Ou)u = Fo. (0)0))
and
p@ -1 e
TR PR

(6.1)

and using the identity in (6.2). The proof of (i) is similar to the proof of part (i) of Proposition 3.1 and is

omitted. We now show that (ii) holds as well.
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Proof of (ii): As in the proof of part (ii) of Proposition 3.1, it suffices to show that there is some Cy, 8 > 0
such that for each (u,v) € A° x A° and all n € N,

n

Z (Dr(r%))u,v

m=1

Y1 E < Co(n+ 1)_5

Fix (u,v) € A° x A° and, once more abusing notation, denote (D,(ﬁ))u,,U as D). Using the Poisson
equation (1.16) we have, as in the proof of Proposition 3.1, with

DEW = Up, (X141) — (K[64]Us,)(X,), DV =Us, (X,) — Us, (X, 11),

that D = DY 4 DY Now, let

a(n+1) 1 a(n+1)
D(2,a) D(2 ,a),i D(2’b) KN D(2,b)7i
" a(n+1) Z oo a(n+1) ; no

so that D = D> + DY Note that with G, = Frtls {Dg’a)}ff:l is a {G,}22 ;-martingale increment
sequence. Consequently, we can apply Burkholder’s inequality and use a conditioning argument to show that,
for some k1 € (0,00), and all n € N,

> D

m=1

Tnt1E

" 1/2
< K1Yn+1 <Z a(jn)> . (6.3)

m=1

We now consider {Dg’b)}. Observe that

n a(1) a(n)
1
mz_:l D) (T)Z; ZUQ L)
. (6.4)
n a(m) _ (m-1)
2 |y 2 om0 - Z Us,, (X0 ||,
=2 =1
and
n 1 a(m) , a(m—1)
X | a2 Uen )~ gy 2 Vonea(X0)
" - (6.5)
n 1 a(m) n a(m—1) 4 ) 4
= Za(m) Z U, Z Z { U, Xiﬂ)_mUevnfl(Xin)
m=2 i=a(m—1)+1

Letting r2 = supgep(ac) cae |Us(2)| < 0o, and noting that 0 < a(m) —a(m — 1) <1 for all m € N, we see that

a(m) n

mZ: a(m)i az Uy, (X3) SKzZQCLm

(6.6)
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Since the maps 6 — K(#) and 0 — Q(6) are bounded Lipschitz maps, there is a k3 € (0,00) such that for all
x € A% and 0,0 € P(A°), |Up(x) — Up (z)| < K3]|0 — €']], so there is some k4 € (0,00) such that

> a(mzl) o (Xi) = U, (X))

n a(m—1)
< Z Z H U, (an)—a(ml_l)Uem(an)“F am=1)

n CL

Additionally,

a(1) a(n)

Z Up, (X Z Us, (X% y1)| < 2ro. (6.8)
Combining (6.4),(6.5), (6.6), (6.7), and (6.8) we see that there is some k5 € (0, 00) such that

Tn+1

S D)
m=1

< K5t <1+Z[ +me. (6.9)

The result follows on combining (6.3) and (6.9). O

The next result provides a useful bound for the moments of the error sequence {e, }. The proof is similar to
the proof of Proposition 3.2 and is omitted.

Proposition 6.2. There is some C > 0 such that for alln € N, E|e,|* < C/a(n)?.

6.2. The linearized evolution sequence

The goal of this section is to study the linearized evolution sequence given in (1.25). The following lemma
says that p,, given by the linearized evolution in (1.25) converges a.s. to 0. The proof is similar to the proof of
Proposition 5.1 in [21] and Proposition 4.1, and is therefore omitted.

Lemma 6.3. Asn — oo we have pn,, — 0 a.s.

The next result is used in the proof of Proposition 6.6. It provides a useful bound on the moments of the
linearized evolution sequence. Recall the quantity o,, = y/a(n)/v, defined in (1.11).

Proposition 6.4. Suppose that~, > L™'. Then there is some C € (0,00) such that for alln € No, E[|p,, 1> <
Clop-

Proof. Recall the collection of matrices {1.(n, k),n € N,k < n+1} defined in (4.1). A simple recursive argument
shows that

n+1

foi = > Wwe(n+ 1,k + 1ey. (6.10)
k=1
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Proposition 6.2 ensures that there is some x; € (0, 00) such that E|lex||? < k1/a(k) for all k € N. Fix L' € (0, L)
such that L'y, > 1, and use (4.3) and (6.10) to find some x2(L’) € (0,00) such that

n+1 n+1 1
Elp, 1|1 < k(L Z%exp 2L’ Z i | Gy
j=k+1
Note that there is some k3 € (0, 00) such that
o2 < wgn'tC neN, (6.11)
so there is some k4 € (0, 00) such that
n+1 n+1
On i Bl P < man' Y i exp [ 21" Y 4y
k=1 j=k+1
The right side is bounded since v, L’ > 1. The result follows. O

6.3. Analysis of the discrepancy sequence

The goal of this section is to show that the discrepancy sequence {p,,} converges to 0 in probability under
the central limit scaling. As in Section 4.2, for each n € N, we let R{" denote the tensor Rgn) = Rgn)(OnL
1 < < d, where Rgn)(O), for 0 € P(A°), is defined as in (4.4). Note that this tensor satisfies

h(B,) = Vh(0.)(0, — 0.) + (8, — 0.) R (8, — 0.). (6.12)

For each 1 < k < n, define the matrix ¥(n, k) by
H (747 (VR(0.) + 20T RO + p]_ REVY),

and let 1(n,n + 1) = I. The next proposition provides a useful bound on ¥ (n, k).

Proposition 6.5. For each L' € (0,L), and a.e. w, there is a C = C(L',w) € (0,00) such that if 1 < k < n,
then

[ (n, k)| < Cexp [ =L' ;] - (6.13)
j=k
Proof. Let A = Vh(6,) and
An = Vh(0.) +2uT  RO™Y 4+ pT R = Vh(6.) + pul RV 4 (6,1 — 0.)TRY™Y.

From Theorem 1.4 and Lemma 6.3, ||A, — A|| = 0 a.s. as n — oco. The result now follows from Lemma 5.8 of
[21]. O

The next result will be used to show that {p,,} tends to 0 in probability under the central limit scaling.
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Proposition 6.6. Suppose v. > L~!. For some x € (0,1), we have, as n — 0o,
- P
optr (pn - kaw(n, k+ l)Tk> = 0.
k=1

Proof. Fix L' € (v;*,L) and & € (0,4 A [2L'7.(1+¢)~* —1]). Using (1.24), (1.25), (1.26), (6.12), and a
recursive argument similar to the one used for obtaining (4.7), we have

Pn — Z’ykd](/’% k+ 1)”‘}6 = w(”% 1)Po + Z Pykw<na k+ 1) (Hgflekil)kal) . (614)
k=1 k=1

We begin by showing that as n — oo,
ol trh(n, 1)py Bo. (6.15)

Since | p,| is bounded, it suffices to show that o} ™% (n, 1) tends to 0 in probability. Using Proposition 6.5, for
a.e. w, there is some k1 (w) € (0,00) such that

n
[(n, V|| < mrexp | =LY v (6.16)
j=1
Additionally, we can find some k5 € (0,00) such that
exp [ L' ;| ShonTH gltE < pnr (RO, (6.17)
j=1
Combining (6.16) and (6.17), we obtain, for a.e. w, some k3(w) € (0, 00) such that

o [(n, 1) < mgn2 (RO =t (6.18)

Since £ € (0,4 A [2L"y.(1+ ()~ —1]), we have that 1(1 + k)(1 + () — L'y, < 0, which ensures that the
expression in (6.18) converges to 0. Therefore, (6.15) holds. We now show that as n — oo,

n
K — P
ot ZW&/}(”,]@ +1) (HZ—J%E]~C 1):uk—1> = 0. (6.19)
k=1

Note that R = sup, ||R£k_1)|\ < o0 a.s., so using Proposition 6.5, for a.e. w, we can find some x4(w) € (0, 00)
such that

n n
oLt < raot S exp [ 0S5 | g ? (6.20)

k=1 j=k

> wt(n,k+1) (ufflRﬁH)uH)
k=1
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Using Proposition 6.4, we can find some k5 € (0,00) such that for all k € N, E||p;,_4|?> < k507_,, so

n n n n
T B wexp [ =LY s | P < mson ™Y wexp | =LY v, | oy (6.21)
k=1 j=k k=1 j=k
From (6.17), we can bound the last term in (6.21) above by
n n
1
pgn2 (1TR(A+0) Z% exp | =L Z,yj (k — 1)—(1+C) (6.22)
k=1 j=k

for some kg € (0,00). Recalling that x < 1/2 we see that the expression in (6.22) converges to 0 as n — oo.
Combining this observation with (6.20) and (6.21) we obtain (6.19). The result now follows on combining (6.15)
and (6.19). O

The next result will be used to prove Corollary 6.8.

Proposition 6.7. Suppose that v. > L~'. Then, as n — oo,

on | S wtb(n k + ey | 5 0. (6.23)
k=1
Proof. Fix L' € (v, L), and define
a(n+1)
s S (K10, 1Qw )~ (KI0.0Q0)x, )
n+l a(n-i—l) i=1 X Xy )
and
a(n+1)

riblliﬁ S ((K[0.Q0)x, . — (K10,411Q0n1Dx: )

i=1

so that rp41 = 7“5:21 + 7'531. Using Proposition 6.5, we can find, for a.e. w, some k1(w) € (0,00) such that

S wtb(n b+ 1)rg? . (6.24)

k=1

n n
1
<w Y ades (1Y | |l
k=1 =k Tk

Using the fact that 6 — K[0], § — Q6] are bounded Lipschitz maps, we can find some ko € (0,00) such that
for k € N, EH%}CTI(:) < kg. From this and (6.11), we can find some k3 € (0,00) such that

i ~ 1 1 ’ n ’
2 ! A (a) 1140 L'y L'y —2
On g ~viexp [ =L E 5 EH—T H < k3n? g k . (6.25)
k=1 =k ’ " k=1
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Since ¢ < 1, the final term in (6.25) tends to 0 as n — co. Combining this observation with (6.24) and (6.25),

we have that, as n — oo,

on Z’ykw (n, k4 1)r), (@ B g,

k=1

Next, for n € N define

=n = Z réb),
k=1
and apply the summation by parts formula as in (4.18)—(4.19) to obtain

(b)

Z'ka(na k+ 1)7'k = Tn

k=1

Er(Yer1v(n, k +2)

Recall the sequence {b(n),n € Ny} defined as b(n) =
map 6 — || K[0]Q

[n'/¢]. Let B = (K
[9]]| is bounded, we can find some x5 € (0, 00) such that

n a(k) n a(n) l
[ZEnll = Z%Z ﬂk 1 ZZ P 1( B ]]-{2<z<a(k)} +
k=1 i=1 he1 i—2
n a(n) n—1
ﬁl !
Z Z 5k 1 ]]-{2<z<a(k)} + (1 Z
k=1 k=

Furthermore, there is a xg € (0,00) such that

Ve Ve+1ZE60 (s k +2) (v

6:1Q16x)) x. -

H, = Vh(0,) +2uZ R + pT RV,

- %w(n» k+ 1))

I+ Hy).

n

Br_1— By
Z a(k)

k=1

(

i

Bi

~a(k)

)

5
b ———Laci<an)}

%)z":ﬂk 1 5k1{2<1<a(k>} % Zn: Bial(k_) :
2o 2a i=2 k=b(i)
= (Z) 5’2’2853:%)(@5’% f’@)_f")
= (_: a(bl(z‘» " kg) (a<1k) B <k1+ 1>) ' “(1”>_
B ”Gg [a(bl(i)) " (a<b1<z'>> - a<1n>> i a<1n>} o

(6.26)

(6.27)

Using the fact that the

+ R5. (628)

a(n)
(6.29)

i=1
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Combining (6.28) and (6.29) we see that there is some x7 € (0, 00) such that for each n € N,
1.l < K7 logn. (6.30)
Using (6.11) and (6.30), we can find some kg € (0, 00) such that
TnYn||Znl < Ks(logn)n= 209, (6.31)

which tends to 0 as n — oo, since ¢ < 1. Note that A = sup,,cy ny;lf + Hn|| < o0 a.s., which, along with (6.30)
and Proposition 6.5, ensures that for a.e. w, there is some kg(w) € (0, 00) such that

n—1 n—1 n
Tn Z VeVt 126 (n, k +2) (v, + Hy) || < koo, Z yiexp | =L/ nyj log k. (6.32)
k=1 k=1 =k

The last term in (6.32) can be bounded above by k1o(logn)n~2(1=¢) for some k19 € (0,00) and hence the
expression in (6.32) tends to 0 as n — co. Combining this with (6.27) and (6.31), we see that as n — oo,

o ||t (n k + Drd|[ 5 0. (6.33)
k=1
The result follows on combining (6.26) and (6.33). O

The following corollary says that the discrepancy sequence {p,,} tends to 0 in probability under the central
limit scaling.

Corollary 6.8. Suppose that v, > L™'. Then, as n — o0, 0,p, Eo.

Proof. The result is immediate from Proposition 6.6 and Proposition 6.7. O

6.4. Proof of Theorem 1.5
Consider the array {Z, x,n € N,1 <k < n} given by

Zn i =0ons(n,k+ ey, 1<k<n,neN. (6.34)
Note that
n
Onbly = > Tk (6.35)
k=1

We will apply Corollary 3.1 of [23] to complete the proof of Theorem 1.5. The conditions for this result are
verified in Lemma 6.9 and Lemma 6.10 given below.

Lemma 6.9. Suppose that v, > L™'. Then, as n — 00, Y421 B[ Zyr1x]* — 0.

Proof. Fix L' € (v;1, L). Using (4.3), Proposition 6.2, and (6.11), we can find some r; € (0,00) such that

D EIZusll* =D Bloamtb(n k+ Dexl|* < op > vl (n,k + 1) *Elex|*
k=1 k=1 k=1
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n n
1
< wyn2F0) Z’yé exp | —4L’ Z v; Lk (6.36)
k=1 j=k

Thus, for some kg € (0,00) we have that

Z EHZn k||4 < K2n2(1+C)74L'7* Z k4(L"y*71)k72§,

k=1 k=1
which tends to 0 as n — oco. The result follows. O]

The next lemma is used to characterize the limiting covariance matrix in Theorem 1.5. Recall the matrix U,
defined in (3.2).

Lemma 6.10. Suppose that v, > L™'. Define

ViD= 03 S bk Dk + 1)
k=1

and

. . U
VA 2> yite(nk+1) [E[ekeﬂfkﬂ ~ Yil(n,k +1)7.
k=1

Asn — oo, VéQ) 20 and V,gl) Kt V', where V' is the unique solution of the Lyapunov equation
U+ (14O 'V + VRr(0.)V + VVR(,)T = 0. (6.37)

Proof. As in the proof of Lemma 4.5, the Lyapunov equation (6.37) has a unique solution, as U, is nonnegative
definite, and the matrix

H =Vh(0,)+ (1 +¢)(2v.) ", (6.38)

is Hurwitz since —L + (1 + ¢)(2v,)"* < =L+~ < 0. We now consider V,\"). Define 52 = n~S+,. Since

n
Gnfon — 1 as n — oo, it suffices to prove that

~2 ~
%Vn(l) ERVAONA 78 (6.39)

n

Observe that

Gy Yn
PEL 1= (1+ )2 + o(n),

2
=, ), 6.40
52 - a(ny = + 0(vn) (6.40)

and therefore

~2 ~2
Ont1 On+1
g% Vo1 ="oy1 +0(05), —;% Ynt1 = Ynt1 + 0(Vn)- (6.41)
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From (4.1) it follows that
Yi(n+1,k+1) =+ Yotr1 VA(0:))Vs(n, k + 1),

so we have that

. 52 3 7
V(i)1 = 7+17n+1U + H (I+7n+1Vh(9*))Vr$1)(I+7n+1Vh(9*))T

" a(n+1) G2
2 52
_ _%nt1 In+1 (17 (1) (1) L (1) T (6.42)
eyl + 7 (V9 + 3 [VR(0) VD + VOTh(0.)7 ]

2 VR0 VOTR(E.)T).

Using the second identity in (6.40),

~2
Un+1 2
a(n—l—l),ynJrlU i +1U +0(’Y ) (6 3)

Fix L' € (y;1, L). Then, from (4.1) there is some 7 € (0,00) such that
VU < sant ¥ qfexp | =207 Y 45 | k7,
k=1 j=k+1
and so we can find some ko € (0, 00) such that
IV < kg, neN. (6.44)

Combining the first identity in (6.40) with (6.44) we see that
T g _pm — (Ta ) g (14 )20 4 o). (6.45)
o, " " an " T '

Additionally, from (6.41) and (6.44) we see that

231 72y VR0V OVRE)T = o(ya). (6.46)

Finally, noting that 7,41 = 75 + 0(75), and combining (6.41), (6.43), (6.45), and (6.46) with (6.42) we see that
Vi = V0 430 [U. 4971 1+ OV + VROV, + VOVRO)T| +0(3a). (6.47)

Let V' denote the aforementioned unique solution to (6.37). Recall from (6.37) that the matrix H defined in
(6.38) satisfies U, + HV + VH” = 0. Thus, (6.47) can be rewritten as

V=V = V0 =V [HVD = V) + (V0 = VIET]| + 0(30). (6.48)
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Recalling once more that H is Hurwitz, it follows from (6.48) and the proof of Lemma 5.11 in [21] that vV By

as n — oo. This proves (6.39) and, as noted previously, shows that V,El) BV asn — co. The proof that V,EZ) Bo
as n — oo is similar to the analogous result in Lemma 4.5, and is omitted. O

Proof of Theorem 1.5. From (1.26) we see that 0,,(0,, — 0.) = oppt,, + 0np,,. Also, from Corollary 6.8, o, p,, 5o

as n — oo. Thus, it suffices to show that o, p,, 5 N(0,V) where V is as in the statement of the theorem. Recall
the martingale difference array {Z, ;} introduced in (6.34), and note from (6.35) that o, p, = > r_; Zn k. In
order to complete the proof we apply Corollary 3.1 to [23]. From Lemma 4.4 it follows that for each € > 0,

STE[1Z0klP1yz, ozl Feoa] B0,
k=1

as n — oo. Additionally, if we let {Vysl)}, {Véz)}, and V be as in Lemma 6.10, then we have that

n
Z E [Zn,kZ,{kU-"k_l] = Vn(l) + VTS2)
k=1

and from Lemma 6.10, >, _; E [Zn,ngk\}"k_l] LA V', as n — oo. Therefore, the conditions of Corollary 3.1 in

[23] are satisfied, proving that >_, Z, x 5 N(0,V), as n — oo. The result follows. O

7. NUMERICAL EXPERIMENTS

In this section we present results from some numerical experiments. We compare five simulation based
methods for computing the QSD of a finite state Markov chain. The first four methods can be viewed as
stochastic approximation algorithms and are described in terms of a sequence of step sizes given as

Y
n+ N,’

Yn+1 = n < N07

where 7y, € (0,00) and N, = |v.| + 1. In order to ensure that the results from the various methods are
comparable, we measure the run-time of each method by the total number of particle transitions.

The first estimation method, which we refer to as the Single scheme, is the algorithm given in equation (7)
of [6]. In order to obtain an estimate for the QSD using this scheme, we run the algorithm for

&(n) = na(n) (7.1)

time steps. Since there is a single particle, and it moves once at each time step, this means that there are a
total of £(n) particle transitions. The second scheme, which we refer to as the Independent scheme, is given by
evolving a(n) Single schemes independently of one another. Each of these independent schemes runs for n time
steps, and the estimate for the QSD is then given by the average of the a(n) estimates. At each time instant,
there are a(n) particle transitions, so the total number of particle transitions is £(n). The third scheme, which
we refer to as the Interacting scheme, is the algorithm defined in (1.4). In the notation of this work, our final
estimate for the QSD is then given by 6. As with the Independent scheme, since a(n) particles move at each
time instant, there are {(n) particle transitions in total, and £(n) is again given by (7.1). The fourth scheme
is the Branching scheme, which is described in (1.8). Note that for this scheme, by time instant k there are a

k
total of > a(i + 1) particle transitions. Consequently, we run this scheme for {5 (n) time steps, where
i=1
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ép(n) = inf{k : Za(i+ 1) > na(n)}.

i=1

The final method is the Fleming-Viot approximation. A description of this method and some important results
regarding its convergence properties can be found in [22]. In order to estimate the QSD using the Fleming-
Viot approximation, we consider a collection of v(n) particles that evolve according to the dynamics described
n [22]. At each time instant a particle is chosen uniformly at random to move, so after nv(n) time steps,
there have been nv(n) particle transitions. The final estimate for the QSD is given by the empirical measure
of the v(n) particles at the nv(n)-th time instant. In light of the convergence results regarding the Fleming-
Viot approximation established in e.g., [22], we consider situations in which the number of particles grows
exponentially with time, namely the setting where the Fleming-Viot approximation method runs for gy (n)
time steps, where {py (n) = |exp(n)|n.

Our numerical results are exploratory in nature, and are intended as a starting point for a more detailed
comparison of the performance of the aforementioned approximation methods. We also explore the impact of
several choices that affect the performance of each algorithm, such as the initial distribution of the particles
in the system and the relationship between the number of particles and the algorithms’ overall performance.
The experimental results suggest that the methods all converge rapidly when the dynamics of the underlying
Markov chain are relatively simple. For example, for the Markov chain whose transition matrix is of the form

1 0 O
P= 1—61—62 €1 €21,
1763764 €3 €4

where €1, €2, €3,¢4 € (0,1) satisfy €; + €2 < 1 and €3 + ¢4 < 1, the rates of convergence of the various methods
were comparable regardless of the distribution of the initial states of the particles in the systems.

However, more significant differences begin to emerge when there are several points in the state space at
which the underlying Markov chain is expected to spend a relatively long time. In our experiments, systems
with several of these metastable states tended to favor approximation methods consisting of many (interacting)
particles. This is consistent with our intuition, as the presence of multiple metastable states may lead to
individual particles becoming trapped for long periods of time. For a Markov chain {Y,,} on A, we refer to a
point x € A° as a basin if E; (Y1) = .

We now consider two examples of Markov chains that have several basins. The first chain is the Markov
chain {Y,,} on A ={0,1,...,9} with transition probability matrix P; given below in (7.2). Note that {Y,}
has three basins, namely, 2,5, and 8. Applying Corollary 2.3 of [6] we see that v, ~ 4.17 satisfies v, > L~!,
where L is as in Section 1.1. The second chain is the Markov chain {Z,} on A = {0,1,...,7} with transition
probability matrix P, given in (7.2). Here {Z,} has three basins, namely, 2,4, and 6. As with P; above, we
applied Corollary 2.3 of [6] to see that v. ~ 2.54 satisfies 7. > L~!, where L is as in Section 1.1. While the
chain with transitions matrix P; and the chain with transitions matrix P, both have three basins, one should
expect that approximation methods will generally converge more quickly when estimating the QSD of Ps, due
to the fact that the state space of the underlying chain is smaller, and therefore that the particles may traverse
the state space more quickly.

1
0.2 0.10.7
0.1 0.8 0.

0.8 0.

0 8
P1 = 0"

0.2
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FIGURE 1. Experimental results for the P; chain. Here a(n) = [n% | and n = 1000.

The remainder of Section 7 is organized as follows. In Section 7.1 we compare the performance of the five
approximation methods when approximating the QSD of the Markov chain with transition matrix P;. These
results suggest that the Interacting Scheme may outperform the Independent, Single, and Branching Schemes
when the underlying chain contains several basins at which the particles tend to spend long periods of time. In
Section 7.2 we compare the Interacting Scheme and the Fleming-Viot Approximation method by investigating
each algorithm’s performance in several settings. Similarly, in Section 7.3 we compare the Interacting Scheme
and the Single Scheme, and in Section 7.4 we compare the Interacting Scheme and the Independent Scheme.
Finally, in Section 7.5 we investigate the impact of the choice of the sequence a(n) on the Interacting Scheme.

7.1. Comparing the algorithms

Recall the transition matrix P; defined in (7.2). For the experimental setup (A) we take a(n) = [n%"?]
and n = 1000. We repeated the experiment for each scheme R = 300 times and averaged the results. For the
Independent, Interacting, and Fleming-Viot schemes, the initial states of the a(1000) = 177 particles were chosen
uniformly at random from {4,5,6}. This same set of initial states was used in each of the 300 repetitions of
the simulation. Since the Single and Branching schemes are initialized with only a single particle, we chose the
initial states of the 300 repetitions so that they would be proportionate to the initial states used for the schemes
that start with a(n) particles. In Figure 1 we plot the total variation distance between the estimate of the QSD
given by each scheme and the true QSD as a function of the number of particle transitions. The results are
plotted for the first 70,000 particle transitions.

Note that the Interacting scheme converges most quickly to the QSD in this experiment. The Fleming-Viot
algorithm appears to have a significant asymptotic bias, which is a consequence of the fact that the number of
particles is not sufficiently large for the time asymptotic behavior of the Fleming-Viot processes to effectively
approximate the QSD. The experimental results when the initial states of the particles were chosen uniformly
at random from A° were similar.
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TABLE 1. Total variation distance from the interacting and Fleming-Viot approximations to the
QSD of P;. For the interacting scheme, n = 500, and a(n) varies. For the Fleming-Viot approx-
imation, we allowed for different choices of n, and each system had nv(n) particle transitions.
Initial states were chosen uniformly over the described sets.

Particle transitions 5500 10500 15500 20500 | 5500 10500 15500 20500
a(n) or v(n) 11 21 31 41 819 1443 2034 2606
Method Interacting Fleming-Viot

4 0.0823 0.0619 0.0508 0.0517 | 0.4707 0.4542 0.4435 0.4380
Initial states {3,4,5} | 0.0963 0.0714 0.0496 0.0511 | 0.0917 0.1247 0.0735 0.1885
all A° | 0.0988 0.0643 0.0622 0.0491 | 0.0552 0.2059 0.0773 0.1228

TABLE 2. Total variation distance from the interacting and Fleming-Viot approximations to the
QSD of Ps. For the interacting scheme, n = 1000, and a(n) varies. For the Fleming-Viot approx-
imation, we allowed for different choices of n, and each system had nv(n) particle transitions.
Initial states were chosen uniformly over the described sets.

Particle transitions 6000 11000 16000 21000 26000 | 6000 11000 16000 21000 26000
a(n) or v(n) 6 11 16 21 26 884 1503 2092 2662 3219
Method Interacting Fleming-Viot

5 0.2748 0.2453 0.2058 0.1670 0.1326 | 0.4973 0.4936 0.4958 0.4939 0.4960
Initial states {4,5,6} | 0.2753 0.1478 0.1605 0.1225 0.1117 | 0.5469 0.3798 0.3598 0.3522 0.3556
all A° | 0.2767 0.1578 0.1307 0.1322 0.1243 | 0.0922 0.2118 0.1650 0.1409 0.3255

7.2. Interacting scheme and Fleming-Viot approximation

In order to compare the performance of the Interacting Scheme and the Fleming-Viot Approximation, we
used both methods to approximate the QSD of P, and P». To ensure the Fleming-Viot approximation was
initialized with sufficiently many particles to obtain an accurate approximation, in each of our experiments we
let the number of particles driving the approximation grow exponentially with time (n). The number of particles
driving the Fleming-Viot approximation is denoted by v(n). To obtain the comparisons presented in this section,
we measured the algorithms’ performance for several different choices of total particle transitions. Recall that
(for a particular choice of the a(n) sequence) £(n) denotes the number of particle transitions in the Interacting
(and Independent) Scheme in n time instants, and that gy (n) denotes the number of particle movements in
the Fleming-Viot particle system in n time instants, where the number of particles scales exponentially with
time.

The results of these experiments are presented in Tables 1 and 2. The entries in the tables are as follows:
the first row gives the total number of particle transitions in each system, namely {py(n) = &(n). The next
row describes the number of particles driving the dynamics of the Interacting Scheme, namely a(n), and the
Fleming-Viot method, v(n), for each choice of total particle transitions. The next three rows describes the
total variation distance of the Interacting Scheme and the Fleming-Viot approximations to the QSD after the
aforementioned number of particle transitions.

While these comparisons are exploratory in nature, several key trends became apparent. The first is that even
though both the Interacting Scheme and the Fleming-Viot Approximation are sensitive to the choice of initial
conditions, the Fleming-Viot Approximation may be even more so. This coincides with our expectations, as the
Fleming-Viot Approximation’s dynamics are driven by a large number of particles, so if the particles all start
near a highly-attractive basin of the underlying Markov chain, then the time for the particles to thoroughly
explore the state space may tend to be quite large. A second point is that for both approximation methods,
when the number of time steps is fixed, if the number of particles in each system is increased, the resultant
approximation does not always improve (although for the Interacting Scheme it typically does).
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TABLE 3. Total variation distance from the Interacting and Single Schemes to the QSD of
P;. For the interacting scheme, n = 300, and a(n) varies. The single scheme is ran for na(n)
particle transitions. The initial state of the single particle was 4, and the interacting particles
were started uniformly in A°.

Particle transitions 5000 9000 13000 17000 21000 25000 29000

a(n) 17 30 a1 57 70 84 97
Interacting 0.1713 0.1551 0.1450 0.1060 0.1048 0.0680 0.0580
Single 02701 0.2516 0.1820 0.2139 0.1322 0.1090 0.1412

TABLE 4. The total variation distance from the Interacting Scheme and the Single Scheme to
the QSD of Ps. For the interacting scheme, n = 2000, and a(n) varies. For each choice of a(n),
the single scheme is ran for na(n) particle transitions. For these experiments, the initial state
of the particle in the single scheme was state 5, and the particles in the Interacting Scheme
started at state 5.

Particle transitions 5000 21000 37000 57000 85000

a(n) 3 11 19 29 3
Interacting 0.2615 0.1215 0.0782 0.0752 0.0460
Single 0.3352  0.1996 0.1034 0.0909 0.0722

7.3. Interacting scheme and single scheme

Our next set of experiments compares the performance of the Interacting Scheme and the Single Scheme.
For these comparisons, the two approximation methods were both run for £(n) particle movements. The results
appear in Tables 3 and 4. Our experiments yielded two key observations regarding the performance of these
two approximation methods. The first is that, in line with our expectations, the Interacting Scheme may be
more well-suited for approximating the QSD of Markov chains with several basins, as the particle driving the
Single Scheme’s approximation may become trapped near such points for long periods of time. In contrast
with this, even if some of the particles driving the Interacting Scheme’s approximation become trapped near
basins of the underlying chain, the other particles driving the approximation can still explore the state space.
The interactions between the particles then allow even the particles which are trapped near basins to continue
updating their dynamics according to the other particles, which may be moving more freely throughout the
system. Our second key observation is that in state spaces with multiple basins, we generally expect that it
will continue to be advantageous to distribute the particles driving the Interacting Scheme’s approximation
throughout the system, which, of course, is not possible with the Single Scheme.

7.4. Interacting scheme and independent scheme

Unlike the Fleming-Viot approximation and the Single Scheme, the Independent Scheme is directly compa-
rable to the Interacting Scheme in terms of the number of particles in the system and the impact of the initial
distribution of the particles. Accordingly, the comparison of the two algorithms is relatively straightforward.
The results are in Tables 5 and 6, and again suggest that for systems in which there are multiple basins at
which particles may become stuck for long periods of time, the Interacting Scheme may provide a more accurate
approximation. Our intuition behind this performance disparity is that even if some of the particles driving
the Independent Scheme become trapped around basins, they can continue to update their dynamics according
to the other particles’ positions. While the difference in performance between these two methods tended to be
relatively minor, we expect that in more complicated settings (e.g., larger state spaces with more basins), that
the Interacting Scheme would continue to outperform the Independent Scheme.
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TABLE 5. Total variation distance for Interacting and Independent schemes to the QSD of P;.
In both schemes, n = 2000, and a(n) varies. All particles started from state 5.

Particle transitions 4000 8000 16000 24000 32000 40000 48000

a(n) 2 1 8 12 16 20 24
Interacting 0.3191 0.2032 0.1079 0.1081 0.0880 0.0845 0.0841
Independent 0.2450 0.2067 0.1363 0.1654 0.1375 0.1120 0.1018

TABLE 6. Total variation distance for Interacting and Independent schemes to the QSD of Ps.
In both schemes, n = 2000, and a(n) varies.

Particle transitions 15000 25000 35000 45000 55000 65000 75000 85000
a(n) 8 13 18 23 28 33 38 43

. 5 0.1231 0.1041 0.1027 0.0568 0.0835 0.0738 0.0469 0.0568
Interacting

{4,5,6} 0.1482 0.0824 0.0913 0.0817 0.0627 0.0665 0.0642 0.0571
5 0.1251 0.1162 0.1117 0.1117 0.1035 0.1054 0.1050 0.1056
{4,5,6} 0.1382 0.1287 0.1355 0.1288 0.1063 0.1270 0.1069 0.1133

Initial states
Independent

TABLE 7. Total variation distance from the Interacting Scheme to the QSD of P5 after 10000
particle movements for various choices of a(n).

n 100 200 300 400 500 800 1300 2000 10000
a(n) 100 50 34 25 20 13 8 5 1
) 0.2144 0.1359 0.1138 0.1210 0.1412 0.1335 0.1543 0.1578 0.1810

Initial states {4,5,6} 0.0965 0.1052 0.1221 0.1106 0.1389 0.1499 0.1585 0.1578 0.2417
all A° 0.0852 0.0981 0.1096 0.1213 0.1572 0.1627 0.1684 0.2218 0.2103

7.5. Selecting the number of particles in the interacting scheme

The experiments presented here are intended to explore the impact that the choice of the sequence a(n)
has on the performance of the Interacting Scheme. To study the effect of a(n), we fixed a total number of
particle movements £(n) and compared the performance for various choices of a(n). The results are presented in
Table 7. The experiments suggested that, at least up to a point, it may be advantageous to increase the number
of particles in the system, rather than solely increasing amount of time.

APPENDIX A. A MATRIX ESTIMATE

The following lemma is similar to Lemma 5.8 of [21].

Lemma A.1. Let A be a d x d Hurwitz matrix such that the real part of all of its eigenvalues is bounded above by
—L where L € (0,00). Fizp € (0,1). Let {AR};%,—, be an array of matrices such that sup,,» <<, [|Af — Al = 0,
where || - || denotes the Frobenius norm on the space of d x d matrices. For each L' € (0, L), there is a constant
C > 0 such that if n? < k <mn, then

[T +7AD| < Cexp [ -1 v
=k =k

Proof. Let {\;}{_; denote the eigenvalues of A, and use the Jordan decomposition of A to write A = SJS1,
where S is invertible and J is a Jordan matrix. Let

D, = diag(t,t2,...,t%), A =diag(\,Aa,...,\q).
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Then, following [21], we have that A = (SD;)(A + R;)(SD;)~!, where lim;_o || R¢| = 0. Write

(SDy)~Y(I + VAN (SDy) = I+ ;A + ;R + VJ(SDt)_l(A;L — A)(SDy).

For n? < k < n, we have

1(SD) ™I + e AR)(SD)I| < I + Al + | Rell + el AR = AllISDe[[(SDe) - (A1)

Fix 0 < L' < L"” < L, and note that there is some ¢y > 0 such that if 0 < ¢ < t¢, then ||R;|| < (L — L')/2. Also,
there is some ng such that if n > ng, n? < k < n, then

17+ Al < 1=y L”, [ A7 = AlISDII(SD) ™M < (L7 = L) /2. (A.2)

Combining (A.1) and (A.2), we see that if n? < k < n, t <tg, and n > no,

1(SD) ™ (I + 1 AR)(SD)|| < 1 — L.

It follows that

1T +7A7)| = (SDe) [ TT(SDe) (I + ;A7) (SDy) | (SDy) ™
j=k j=k
<ISDu|l TT ISP ™ (T + 7 AP (SD) I (SD:) |
j=k
< |ISD[(SDy) M lexp [ =L'> ;| - O
j=k
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