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Measure-valued Markov chains have raised interest in Bayesian nonparametrics since the seminal paper by
(Math. Proc. Cambridge Philos. Soc. 105 (1989) 579-585) where a Markov chain having the law of the
Dirichlet process as unique invariant measure has been introduced. In the present paper, we propose and
investigate a new class of measure-valued Markov chains defined via exchangeable sequences of random
variables. Asymptotic properties for this new class are derived and applications related to Bayesian nonpara-
metric mixture modeling, and to a generalization of the Markov chain proposed by (Math. Proc. Cambridge
Philos. Soc. 105 (1989) 579-585), are discussed. These results and their applications highlight once again
the interplay between Bayesian nonparametrics and the theory of measure-valued Markov chains.
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1. Introduction

Measure-valued Markov chains, or more generally measure-valued Markov processes, arise nat-
urally in modeling the composition of evolving populations and play an important role in a va-
riety of research areas such as population genetics and bioinformatics (see, e.g., [5,9,10,26]),
Bayesian nonparametrics [31,38], combinatorics [26] and statistical physics [5,6,26]. In particu-
lar, in Bayesian nonparametrics there has been interest in measure-valued Markov chains since
the seminal paper by [12], where the law of the Dirichlet process has been characterized as the
unique invariant measure of a certain measure-valued Markov chain.

In order to introduce the result by [12], let us consider a Polish space X endowed with the Borel
o-field X and let Px be the space of probability measures on X with the o-field $x generated
by the topology of weak convergence. If « is a strictly positive finite measure on X with total
mass a > 0, Y is a X-valued random variable (r.v.) distributed according to g := «/a and 6 is a
r.v. independent of ¥ and distributed according to a Beta distribution with parameter (1, a) then,
Theorem 3.4 in [33] implies that a Dirichlet process P on X with parameter « uniquely satisfies
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the distributional equation

PLosy +(1-0)P, M

where all the random elements on the right-hand side of (1) are independent. All the r.v.s intro-
duced in this paper are meant to be assigned on a probability space (€2, ¥, [P) unless otherwise
stated. In [12], (1) is recognized as the distributional equation for the unique invariant measure
of a measure-valued Markov chain {P,,, m > 0} defined via the recursive identity

Pm=9m5Ym+(1_9m)Pm—lv m>1, 2)

where Py € Px is arbitrary, {Y,,,m > 1} is a sequence of X-valued r.v.s independent and
identically distributed as Y and {0,,,m > 1} is a sequence of r.v.s, independent and identi-
cally distributed as 6 and independent of {Y,,,m > 1}. We term {P,,,m > 0} as the Feigin—
Tweedie Markov chain. By investigating the functional Markov chain {G,,, m > 0}, with G,,, :=
fx g(x) Py, (dx) for any m > 0 and for any measurable linear function g:X — R, [12] provide
properties of the corresponding linear functional of a Dirichlet process. In particular, the ex-
istence of the linear functional G := fX g(x)P(dx) of the Dirichlet process P is characterized
according to the condition fx log(1+|g(x)])(dx) < 4o00; these functionals were considered by
[16] and their existence was also investigated by [7] who referred to them as moments, as well
as by [39] and [4]. Further developments of the linear functional Markov chain {G,,, m > 0} are
provided by [15,17] and more recently by [8].

Starting from the distributional equation (1), a constructive definition of the Dirichlet pro-
cess has been proposed by [33]. If P is a Dirichlet process on X with parameter o« = aay, then
P =", ;-0 Pidy, where {¥;,i > 1} is a sequence of independent r.v.s identically distributed
according to orp and { pi,i > 1} is a sequence of r.v.s independent of {Y;,i > 1} and derived by
the so-called stick breaking construction, that is, p; = w; and p; = w; ]_[15./5[_1(1 — wj) for
i > 1, with {w;, i > 1} being a sequence of independent r.v.s identically distributed according to
a Beta distribution with parameter (1, a). Then, equation (1) arises by considering

o0
P=pidy,+(1—w) ) pidy,.
i=2

where now p; = wj and p; = w; ]_[251.5,._1(1 —wj) for i > 2. Thus, it is easy to see that P =
2251' <00 Pi8y; is also a Dirichlet process on X with parameter « and it is independent of the pairs
of r.v.s (p1, Y1). If we would extend this idea to n initial samples, we should consider writing

i=1

where 0 =", _;_, pi =1 —[],~;-,(1 — w;) and P is a Dirichlet process on X with parameter
« independent of the random vectors (py, ..., p,) and (Y1, ..., Y,). However, this is not an easy
extension since the distribution of 6 is unclear, and moreover 6 and ), _; ., (pi/6)8y, are not
independent. For this reason, in [11] an alternative distributional equation has been introduced.
Let o be a strictly positive finite measure on X with total mass a > 0 and let {Y;, j > 1} be a X-
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valued Pélya sequence with parameter « (see [2]), that is, {Y;, j > 1} is a sequence of X-valued
r.v.s characterized by the following predictive distributions

1
a+j

1 ,
P(Yj11 €AYy, ....Y)) = a(A)+mzay,.(A), iz
i=1

and P(Y, € A) = a(A)/a, for any A € X. The sequence {Y;, j > 1} is exchangeable, that is,
for any j > 1 and any permutation o of the indexes (1, ..., j), the law of the r.v.s (Y1,...,Y))
and (Y5(1), ..., Y5(j)) coincide; in particular, according to the celebrated de Finetti representa-
tion theorem, the PSlya sequence {Y;, j > 1} is characterized by a so-called de Finetti measure,
which is the law of a Dirichlet process on X with parameter «. For a fixed integer n > 1, let

(ql("), e, q,(,")) be a random vector distributed according to the Dirichlet distribution with pa-

rameter (1,...,1), > l<i<n q.(”) =1, and let 6 be a r.v. distributed according to a Beta distribu-

1
tion with parameter (n, a) such that {¥;, i > 1}, (ql("), e, q,ﬁ")) and 6 are mutually independent.

Moving from such a collection of random elements, Lemma 1 in [11] implies that a Dirichlet
process P on X with parameter « uniquely satisfy the distributional equation

n
P93 ¢Msy, +(1—6)P®, 3)
i=1

where all the random elements on the right-hand side of (3) are independent. In order to em-
phasize the additional parameter n, we used an upper-script (n) on the Dirichlet process P and
on the random vector (qu, e, q,g'”). It can be easily checked that equation (3) generalizes (1),
which can be recovered by setting n = 1.

In the present paper, our aim is to further investigate the distributional equation (3) and its im-
plications in Bayesian nonparametrics theory and methods. The first part of the paper is devoted
to investigate the random element ) _, <i<n ql.(")(ﬁ y; in (3) which is recognized to be the random
probability measure (r.p.m.) at the nth step of a measure-valued Markov chain defined via the
recursive identity

n n—1
> gy, = Wasy, + A=W > q" Doy n=1, @)
i=1 i=1

where {W,,,n > 1} is a sequence of independent r.v.s, each W, distributed according a Beta
distribution with parameter (1,n — 1), qi(”) =W; ]_[i+]<j<n(1 —Wyfori=1,...,nand n >
1 and the sequence {W,,n > 1} is independent from {Y,,n > 1}. More generally, we observe
that the measure-valued Markov chain defined via the recursive identity (4) can be extended
by considering, instead of a Pdlya sequence {Y,,n > 1} with parameter «, any exchangeable
sequence {Z,,n > 1} characterized by some de Finetti measure on Px and such that {W,,,n > 1}
is independent from {Z,,n > 1}. Asymptotic properties for this new class of measure-valued
Markov chains are derived and some linkages to Bayesian nonparametric mixture modelling are
discussed. In particular, we remark how it is closely related to a well-known recursive algorithm



Measure-valued Markov chains 1005

introduced in [25] for estimating the underlying mixing distribution in mixture models, the so-
called Newton’s algorithm.
In the second part of the paper, by using finite and asymptotic properties of the r.p.m.

> <i<n ql.(”)Byl. and by following the original idea of [12], we define and investigate from (3)

a class of measure-valued Markov chain {Pn(,") ,m > 0} which generalizes the Feigin—Tweedie
Markov chain, introducing a fixed integer parameter n. Our aim is in providing features of the
Markov chain {P,,(l"), m > 0} in order to verify if it preserves some of the properties character-
izing the Feigin—Tweedie Markov chain; furthermore, we are interested in analyzing asymptotic
(as m goes to 4+00) properties of the associated linear functional Markov chain {Gf,'f), m >
0} with G,(,Z’) = fXg(x)Pn({’)(dx) for any m > 0 and for any function g:X — R such that
fR log(1 4 |g(x))a(dx) < 4o00. In particular, we show that the Feigin—Tweedie Markov chain

{P,,, m > 0} sits in a larger class of measure-valued Markov chains {P,;"), m > 0} parametrized
by an integer number z and still having the law of a Dirichlet process with parameter « as unique
invariant measure. The role of the further parameter n is discussed in terms of new potential
applications of the Markov chain {P,fqn), m > 0} with respect to the the known applications of the
Feigin—Tweedie Markov chain.

Following these guidelines, in Section 2 we introduce a new class of measure-valued Markov
chains {Q,, n > 1} defined via exchangeable sequences of r.v.s; asymptotic results for {Q,,n >
1} are derived and applications related to Bayesian nonparametric mixture modelling are dis-
cussed. In Section 3, we show that the Feigin—Tweedie Markov chain { P,,, m > 0} sits in a larger
class of measure-valued Markov chains {P,f{l), m > 0}, which is investigated in comparison with
{P,,, m > 0}. In Section 4, some concluding remarks and future research lines are presented.

2. A class of measure-valued Markov chains and Newton’s
algorithm

Let {W,,n > 1} be a sequence of independent r.v.s such that W; = 1 almost surely and W,, has

Beta distribution with parameter (1, n — 1) for n > 2. Moreover, let {Z,,, n > 1} be a sequence of

X-valued exchangeable r.v.s independent from {W,,, n > 1} and characterized by some de Finetti

measure on Px. Let us consider the measure-valued Markov chain {Q,,n > 1} defined via the
recursive identity

O, = Wn(SZ,l +(1=W,)0n-1, n>1. 4)

In the next theorem, we provide an alternative representation of 0, and show that O, (w) con-
verges weakly to some limit probability Q(w) for almost all w € 2, that is, for each w in some
set A € F with P(A) = 1. In short, we use notation Q,, = Q a.s.-P.

Theorem 1. Let {Q,,n > 1} be the Markov chain defined by (5). Then:

(i) an equivalent representation of Q,,,n=1,2,...1is

n
0n=Y q{"5z. ©6)
i=1
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where lei <n ql-(") =1,q" = (ql(") ey q,&") ) has Dirichlet distribution with parameter
(1,1,..., 1), and {g"™,n > 1} and {Z,, n > 1} are independent.
(1) There exists a rp.m. Q on (2, ¥, P) such that, as n — 400,

O0,= 0, a.s.-P,

where the law of Q is the de Finetti measure of the sequence {Z,,n > 1}.

Proof. As far as (i) is concerned, by repeated application of the recursive identity (5), it can be
checked that, for any n > 1,

Qn —ZWZ H (11— W)sz,,

i=1 Jj=i+l1

where Wi = 1 almost surely and ]_[l-+1§j5n(l — W;) is defined to be 1 when i = n. Defin-

ing ql(") =W Hi+1§j§n(1 — W), i=1,...,n, it is straightforward to show that q(”) =

(g, ....q\") has the Dirichlet distribution with parameter (1, 1,..., 1) and 3| ;_, 4" = 1,

so that (6) holds.
Regarding (ii), by the definition of the Dirichlet distribution, an equivalent representation of
(6) is

n
(n)
Qn:§ q;" 8z, = E =97
i=1 ! Z] 1)L

where {A,,n > 1} is a sequence of r.v.s independent and identically distributed according to
standard exponential distribution, independent from {Z,,n > 1}. Let g : X — R be any bounded
continuous function, and consider

Z?:] rig(Zy)/n
Gn _— d n— Z n—.
/g On= E g( )= ST/

The expression in the denominator converges almost surely to 1 by the strong law of large num-
bers. As far as the numerator is concerned, let Q be the r.p.m. defined on (2, ¥, P), such that
the r.v.s {Z,, n > 1} are independent and identically distributed conditionally on Q; the existence
of such a random element is guaranteed by the de Finetti representation theorem (see, e.g., [32],
Theorem 1.49). It can be shown that {*,g(Z,), n > 1} is a sequence of exchangeable r.v.s and, if
tH,...,.t, €R,

P(Mg(Z) <t ..., n8(Zn) <tn)

n
LT COERRREAETSRR) § Cts
(0,-+00)" :
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n n
ti —A;
/(0,+OO)” A i=1 l

Pr i1 :

n +o0 .
=/ 1_[(/ Fg*(%)e*i dm)mdg*),
Pr ;1 \JO i

where 0*(A,w) := P(g"'(A),w), w € Q, A € R, is a r.p.m. with trajectories in Pg, and
Fo« denotes the random distribution relative to Q*. This means that, conditionally on Q%,
{rng(Z,),n > 1} is a sequence of r.v.s independent and identically distributed according to the

random distribution (evaluated in ¢)
+o0 t
/ FQ* <—)C_y dy.
0 y

Of course, E|A1g(Z1)| =EA1)E|g(Z1)| < +o0 since g is bounded. As in [3], Example 7.3.1,
this condition implies

1 " as. +00 ,
23 g (20 B EGug(Z]0Y) =[ rd(/ For (i>e—> dy)
n i=1 R 0 y

_ / uQ*(du)=/g<x)Q<dx),
R X

so that G, — fxg(x)Q(dx) a.s.-P. By Theorem 2.2 in [1], it follows that O, = Q a.s.-P as
n— +o00. (Il

Throughout the paper, o denotes a strictly positive and finite measure on X with total mass a,
unless otherwise stated. If the exchangeable sequence {Z,,n > 1} is the Pdlya sequence with
parameter «, then by Theorem 1(i) {Q,,n > 1} is the Markov chain defined via the recursive
identity (4); in particular, by Theorem 1(ii), Q, = Q a.s.-P where Q is a Dirichlet process on X
with parameter «. This means that, for any fixed integer n > 1, the r.p.m. Q,, can be interpreted
as an approximation of a Dirichlet process with parameter «. In Appendix A.1, we present an
alternative proof of the weak convergence (convergence of the finite dimensional distribution) of
{Qy,n > 1} to a Dirichlet process on X with parameter «, using a combinatorial technique. As a
byproduct of this proof, we obtain an explicit expression for the moment of order (ry, ..., ry) of
the k-dimensional Pdlya distribution.

A straightforward generalization of the Markov chain {Q,,n > 0} can be obtained by con-
sidering a nonparametric hierarchical mixture model. Let k: X x ©® — RT be a kernel, that is,
k(x, ) is a measurable function such that x + k(x, ¢) is a density with respect to some o -
finite measure A on X, for any fixed ¢ € ®, where ® is a Polish space (with the usual Borel
o-field). Let {Q,, n > 1} be the Markov chain defined via (5). Then for each x € X we introduce
a real-valued Markov chain { fn(Q) (x), n > 1} defined via the recursive identity

[0 = Wak(e, 9) + (1= W) £ x),  n=>1, )



1008 S. Favaro, A. Guglielmi and S.G. Walker

where
Q) = / k(x, 9) 0, (d9).
®

By a straightforward application of Theorem 2.2 in [1], for any fixed x € X, when ¢ — k(x, ©)
is continuous for all x € X and bounded by a function % (x), as n — +o0, then

Q) — fF D) :=f k(x, ) Q(d), a.s.-P, (8)

(C]

where Q is the limit r.p.m. in Theorem 1. For instance, if Q is a Dirichlet process on X with
parameter o, (@) is precisely the density in the Dirichlet process mixture model introduced by
[19]. When & (x) is a A-integrable function, not only the limit f Q(x) is a random density, but a
stronger result than (8) is achieved.

Theorem 2. If ¥ +— k(x, ) is continuous for all x € X and bounded by a A-integrable function
h(x), then

lim /|f,,fQ)(x)—f(Q)(x)]k(dx)—>O, as.-P,
n——+0oo X

where Q is the limit r.p.m. in Theorem 1.

Proof. The functions fn(Q) and (@ (x) = f(_) k(x,%)Q(dv), defined on X x , are X ® F -
measurable, by a monotone class argument. In fact, by kernel’s definition, (x, ¢) — k(x, ¥) is
X ® B(®)-measurable. Moreover, if k = 1415, A € X and B € B(®), then

f@(x,w)=/k<x,z9>Q<dz9;w)=ﬂA<x)Q(B;w>

is X ® F-measurable. Let C = {C € X ® B(©): f]lc(x, ) Q(dY; w) is X ® F -measurable}.
Since C contains the rectangles, it contains the field generated by rectangles, and, since C is a
monotone class, C = X ® B(®). The assertion holds for f(2) of the form

fQw = /@ k(x,9)Q(d0)

since there exist a sequence of simple function on rectangles which converges pointwise to k.
Therefore, A := {(w, x)): fn(Q)(w,x) does not converge to f(Q)(a),x)} € F ® X. Then, by
Fubini’s theorem,

/A{x: 19 (w, x) does not converge to f(Q)(w,x)}IP’(dw)

://]IA(a),x))\(dx)P(da))
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=/]P’{a): £9 (o, x) does not converge to f'?(w, x)}A(dx)

- / 0A(dx) = 0.

Hence, P(H) = 1 where H is the set of w such that A{x: ,,(Q)(a),x) does not converge to
F O (w,x)} = 0. For any  fixed in H, it holds £? (@, ) — f@(w, "), r-a.e., so that by the
Scheffé’s theorem we have

lim /|f,{Q>(w,x)—f<Q>(w,x)yA(dx)—>o.
X

n—-+00

The theorem follows since P(H) = 1. [l

We conclude this section by remarking an interesting linkage between the Markov chain
{Qn,n > 1} and the so-called Newton’s algorithm, originally introduced in [25] for estimat-
ing the mixing density when a finite sample is available from the corresponding mixture model.
See also See also [24] and [23]. Briefly, suppose that X1, ..., X, are n r.v.s independent and
identically distributed according to the density function

f@%=£f@ﬁﬂ@@m, ©9)

where k(x, ) is a known kernel dominated by a o -finite measure A on X; assume that the mixing
distribution Q is absolutely continuous with respect to some o -finite measure © on ©®. [23]
proposed to estimate g = do /du as follows: fix an initial estimate ¢ and a sequence of weights
wi, wy, ..., wy € (0,1). Given X1, ..., X,, independent and identically distributed observations
from f, compute

k(xi, 9)gi—1(9)
Jo k(xi, ®)gi—1(9)u(dd)’

for i =2,3,...,n and produce g, as the final estimate. We refer to [13,20,34], and [21] for a
recent wider investigation of the Newton’s algorithm. Here we show how the Newton’s algorithm
is connected to the measure-valued Markov chain {Q,,,n > 1}.

Let us consider n observations from the nonparametric hierarchical mixture model, that is,
Xi|9; ~k(-, ) and 9;|Q ~ Q where Q is ar.p.m. If we observed {#J;,i > 1}, then by virtue of
(i) in Theorem 1, we could construct a sequence of distributions

i) =0 —wp)gi—1(9) + w; Y e®

Qi =Widy, + (1 =W)O;_1, i=1,....n

for estimating the limit r.p.m. Q, where {W;,i > 1} is a sequence of independent r.v.s such that
W1 = 1 almost surely and W; has Beta distribution with parameters (1, i — 1). This approximating
sequence is precisely the sequence (5). Therefore, taking the expectation of both sides of the
previous recursive equation, and defining Q,- =E[Q;], w; =E[W;] =1/i, we have

Qi =widy, + (1 —w))Q;—1.  i=1.....n, (10)
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which can represent a predictive distribution for ¢4, and hence an estimate for Q.

However, instead of observing the sequence {#;,i > 1}, it is actually the sequence {X;,i > 1}
which is observed; in particular, we can assume that X1, ..., X,, are n r.v.s independent and iden-
tically distributed according to the density function (9). Therefore, instead of (10), we consider

k(i) Qi1 (d9)
o k(xi, ) 0i—1(d0)

0:(d®) = (1 —w;) Qi—1(d0) + w

=1,...,n,

where dy, {1 (10) has been substituted (or eitimated, if you prefer) by k(x;, 9) @,-_1 (do)/
f o k(xi, 1) Q;—1(d?). Finally, observe that, if Q; is absolutely continuous, with respect to some
o -finite measure p on ®, with density g;, fori =1, ..., n, then we can write

k(xi, 9)gi—1(9)
Jo k(xi, )Gi—1 (M) u(dd)’

() =1 —w)gi—1(9) + w; =1,...,n, (1)

which is precisely a recursive estimator of a mixing distribution proposed by [23] when the
weights are fixed to be w; =1/i fori =1, ..., n and the initial estimate is E[Jy, ].

3. A generalized Feigin—Tweedie Markov chain

In this section our aim is to define and investigate a class of measure-valued Markov chain which
generalizes the Feigin—Tweedie Markov chain introducing a fixed integer parameter 7, and still
has the law of a Dirichlet process with parameter « as the unique invariant measure. The starting
point is the distributional equation (3) introduced by [11]; see Appendix A.2 for an alternative
proof of the solution of the distributional equation (3). All the proofs of Theorems in this section
are in Appendix A.3 for the ease of reading.

For a fixed integer n > 1, let 6 := {6,,, m > 1} be a sequence of independent r.v.s with Beta
distribution with parameter (n, a), q(”) = {(qr(,lri)l, cee, q,(n"),, ,m > 1}, with Zlfifn qr(:)l =1 for
any m > 0, be a sequence of independent r.v.s identically distributed according to a Dirichlet
distribution with parameter (1,...,1) and Y :={(Y;.,1, ..., Yim.n), m > 1} be sequence of inde-
pendent r.v.s from a Pélya sequence with parameter o. Moving from such collection of random
elements, for each fixed integer n > 1 we define the measure-valued Markov chain {P,,S"), m > 0}
via the recursive identity

n
P =03 a8 + =8P w1, a2
i=1

where Pé") € Px is arbitrary. By construction, the Markov chain {P,,m > 0} proposed by
[12] and defined via the recursive identity (2) can be recovered from {P,,(f), m > 0} by setting
n = 1. Following the original idea of [12], by equation (12) we have defined the Markov chain
{P,g,"), m > 0} from a distributional equation having as the unique solution the Dirichlet pro-
cess. In particular, the Markov chain {Pn(f), m > 0} is defined from the distributional equation (3)
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which generalizes (1) substituting the random probability measure §y with the random convex
linear combination Y, _; _, ql.(")zSyi, for any fixed positive integer n. Observe thaty", _; _, qi(")zSyi
is an example of the r.p.m. Q, defined in (6) and investigated in the previous section, when {Z;}
is given by the P6lya sequence {Y;} with parameter «. In particular, Theorem 1 shows that Q,
a.s.-converges to the Dirichlet process P when n goes to infinity; however here we assume a
different perspective, that is, n is fixed.

As for the case n = 1, the following result holds.

Theorem 3. The Markov chain {P,fln), m > 0} has a unique invariant measure I1 which is the
law of a Dirichlet process P with parameter o.

Another property which still holds in the more general case when n > 1 is the Harris ergodicity
of the functional Markov chain {G,(ﬁ) ,m > 0}, under assumption (13) below. This condition is
equivalent to the finiteness of the r.v. fx |g(x)| P (dx); see also [4].

Theorem 4. Let g: X +— R be any measurable function. If
/ log(l + |g(x)|)oe(dx) < 400, 13)
X

then the Markov chain {Gf,'f ), m > 0} is Harris ergodic with unique invariant measure Ilg, which
is the law of the random Dirichlet mean fX g(x)P(dx).

We conclude the analysis of the Markov chain {P,il"), m > 0} by providing some results on the
ergodicity of the Markov chain {G,(,'f ), m > 0} and by discussing on the rate of convergence. Let
X =R and let {P,,(ln), m > 0} be the Markov chain defined by (12). In particular, for the rest of

the section, we consider the mean functional Markov chain {M,(,,"), m > 0} defined recursively by

n
M =0, Y g0 i+ (1= 0)MY | m=>1, (14)
i=1

where Mén) € R is arbitrary and # is a given positive integer. From Theorem 4, under the con-
dition fR log(1 + |x])ee(dx) < +o0, the Markov chain {M,,(f) ,m > 0} has the distribution M of
the random Dirichlet mean M as the unique invariant measure. It is not restrictive to consider
only the chain {M, ,(,:’ ), m > 0}, since a more general linear functionals G of a Dirichlet process on

an arbitrary Polish space has the same distribution as the mean functional of a Dirichlet process
with parameter o, where g (B) := oz(g_l(B)) for any B € R.
Theorem 5. The Markov chain {M,,(ln), m > 0} satisfies the following properties:

@) {M,(nn), m > 0} is a stochastically monotone Markov chain;
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(i) if further

E[1Y1,11] =/R|x|ao(dX) < 400, (15)

then {M,(,,"), m > 0} is a geometrically ergodic Markov chain;
(iii) if the support of o is bounded then {M,(,,n), m > 0} is an uniformly ergodic Markov chain.

Recall that the stochastic monotonicity property of {M,ﬁ{’), m > 0} allows to consider exact
sampling (see [27]) for M via {M,Ef), m > 0}.

Remark 1. Condition (15) can be relaxed. If the following condition holds

E[Y1.11°] =/ [y|*ag(dx) < +o0 forsome 0 <s <1, (16)
R

then the Markov chain {M,Ef), m > 0} is geometrically ergodic. See Appendix A.3 for the proof.
If, for instance, o is a Cauchy standard distribution and a > 0, condition (16) is fulfilled so that
{M,(n"), m > 0} will turn out to be geometrically ergodic for any fixed integer n.

From Theorem 1, 7™ :=Y", _._ ¢™v; = Jox(Qi<izn g 8y,)(dx) converges in distribu-
tion to the random Dirichlet mean M as n — 4-00; so it is clear that, for a fixed integer n, the
law of T approximates the law of M and that the approximation will be better for n large. If
we reconsider (14), written as

M =0, T + (1= 6,)M | m=1,

since the innovation term 7" is an approximation in distribution of the limit (as m — +00) r.v.
M, it is intuitive that the rate of convergence will increase as n gets larger. This is confirmed by
the description of small sets C ™) in (22) (in the proof of Theorem 5). In fact, under (15) or (16),
the Markov chain {M,(,,"), m > 0} is geometrically or uniformly ergodic since it satisfies a Foster—
Lyapunov condition PV (x) := fR V() p(x,dy) <AV (x) + blcw (x) for a suitable function V/,
a small set C™ and constants b < +00,0 < A < 1. In particular, the small sets C ) generalize
the corresponding small set C obtained in Theorem 1 in [15] which can be recovered by setting
n=1,thatis, C =[—K(}\), K(A)] where

1—2+1/(14+a)E[|Y;1]]

k@)= r—a/(1+a)

Here the size of the small set C™ of {M,Eq") ,m > 0} can be controlled by an additional parame-
ter n, suggesting the upper bounds of the rate of convergence of the chain {M,(,f), m > 0} depends
on n too.

However, if we would establish an explicit upper bound on the rate of convergence, we would
need results like Theorem 2.2 in [30], or Theorems 5.1 and 5.2 in [29]. All these results need a
minorization condition to hold for the mgth step transition probability p,(,?o) (x,A):= IP’(M,%") €
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A|M(§") =x) forany A € R and x € R, for some positive integer mq and all x in a small set; in
particular, if inf,_ oo f(z]x) > p(")(z) where f(z|x) is the density of pln) (x,-) and p(")(z) is
some density such that e(n) := fR p(n)(z) dz > 0, then

)
P, A) = e(n )/ (Z) dz=s(m)v(A), AecRxeC®,

where v is a probability measure on R. In order to check the validity of our intuition that the rate
of convergence will increase as n gets larger, the function ¢(n) should be increasing with # in
order to prove that the uniform error (when the support of the Y;’s is bounded) in total variation
between the law of M,Ef) given Mé") and its limit distribution decreases as n increases. If fru

is the density of T which exists since, conditioning on Y;’s, T™ is a random Dirichlet mean,
then

pi’”(x,A):/ f(z|x>dz=/P(91y+<1—eoxeA|T<">=y,M(§”>=x)fT(n)(y>dy.
A R

Therefore, the density function corresponding to p; )(x A) is

1 ="'y -2 z
fzlx) = Ban) Je =02y —x| L. 1)}(y >fr<n>(y)dy

1 < _ =1, _ya—1
B(a,n) / . (i)_ y)(f+n_y1) JSro (y)dy, ifz <x,
N 1 +oo _ -1 _ _ya—1
B(a,n) / £ ();)_ x)(jiiﬂ’lle) fro(dy, ifz>x

_ 1 ! n—2 a—1 72— —1t)x
_B(a,n)/ot (=0 f”’”( ' )dt'

Unfortunately, the explicit expression of fr), which for n = 1 reduces to the density of «g if it
exists, is not simple; from Proposition 5 in [28] for instance, for y € R,

where, when y # y; fori =1,...,n,

n—1 ftenl 1
fT(n)(YU’l,u-a)’n): l_[ (1+t2(y _y)2)1/2 COS(ZarCtan t(y] y)))
here Fy, .. y,) is the distribution of (Y1, ..., Y,) which, by definition, can be recovered by the

product rule Fey, .v,)(V1, -5 ¥0) = Fy,(y1) Fryy, 02: Y1) - Frvy, Yoot Ons Y1 oo o5 Yu—1)
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with F] = Ap and

~1
a 1 !
Fyiv, v, iyt - yj—1) = mz‘\o(y) + ] ;1(700,}'](}’1‘)

However, some remarks on the asymptotic behavior of €(n) can be made under suitable condi-

tions. Since,
1 z— (1 —=1t)x z— (1 —1t)x
() 2 (),

if the support of Y;’s is bounded (for instance equal to [0, 1]) and the derivative of frw) is
bounded by some constant K, then, by Taylor expansion of frw), we have

1 ! a—1.n ! 1
e(n) = B(a,n)/o (I—0)"""t (/0 ?fT(n)(z/t)dZ> dr

1 1 1 5 Tt
— sup x/ (/ A=D%%""f (—) dt) dz
B(a,n) xecm JO 0 TO\ ¢

1 (17)
> KK(”)(A)/ (1= 0% 2 dr
a—+n 0
_n aKK®™ )
T a+n n—1

For a large enough no, if we fix A equal to some positive constant C which is grater than a/(a +n)
for all n > ng, then K " (1) is bounded above by

1—-C+E[Y11]
C—a/(a+no)’

The second term in (17) is negligible with respect to the first term, which increase as n increases.
As we mentioned, when the support of the Y;’s is bounded, from Theorem 16.2.4 in [22] it
follows that the error in total variation between the mth transition probability of the Markov
chain {M,(nn), m > 0} and the limit distribution M is less than (1 — &(n))"™. This error decreases
for n increasing greater than ng.

So far we have provided only some qualitative features on the rate of convergence; however,
the derivation of the explicit bound of the rate of convergence of M,Sf) to M for each fixed n, via

p(()") and €(n), is still an open problem. Some examples confirm our conjecture that the conver-

gence of the Markov chain {M,(,,"), m > 0} improves as n increases. Nonetheless, we must point
out that simulating the innovation term 7' for n larger than 1 will be more computationally
expensive, and also that this cost will be increasing as n increases. In fact, if n is greater that
one, 2n — 1 more r.v.s must be drawn at each iteration of the Markov chain (n — 1 more from
the Pdlya sequence and n more from the finite-dimensional Dirichlet distribution). Moreover, we

compared the total user times of the R function simulating {M,E;1 ) ,m=0,...,500}. We found
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that all these times were small, of course depending on «, but not on the total mass parameter
a (all the other values being fixed). The total user times when n = 2 were about 50% greater
than those for n = 1, while they were about 5, 10 and 50 times greater when n = 10, 20 and
100, respectively, for a number of total iterations equal to 500. From the following examples, we
found that values of n between 2 and 20 are a good choice between a fast rate of convergence
and a moderate computational cost.

Example 1. Let o be a Uniform distribution on (0, 1) and let a be the total mass. In this case
E[|Y1, ;1] = 1/2 so that for any fixed integer n, the chain will be geometrically ergodic; moreover,
it can be proved that (0, 1) is small so that the chain is uniformly ergodic. When a = 1, [15]
showed that the convergence of {M,,, m > 0} is very good and there is no need to consider the
chain with n > 1. We consider the cases a = 10, 50 and 100, and for each of them we run the
chain for n = 1, 2, 10 and 20. We found that the trace plots do not depend on the initial values. In
Figure 1, we give the trace plots of M,Sln ) when M(()") = 0. Observe that convergence improves as
n increases for any fixed value of a; however the improvement is more glaring from the graph for
large a. When a = 100 the convergence of the chain for n = 1 seems to occur at about m = 350,
while for n = 20 the convergence is at about a value between 50 and 75. For these values of n,
the total user times to reach convergence was 0.038 seconds for the former, and 0.066 seconds
for the latter. Moreover, the total user times to simulate 500 iterations of {M,(n"), m > 0} were
0.05, 0.071, 0.226, 0.429, 2.299 seconds when n = 1, 2, 10, 20, 100, respectively.

a=50 a=100
© [ee)
o o
©
©_| _
<«
5 _
o
S| _
n=1

ToC =2
o |y ] e n=10 o
o n=20 o

0 100 200 300 400 500 0 100 200 300 400 500 0 100 200 300 400 500
iteration iteration iteration

Figure 1. Traceplots of the Markov chain {M,Sf ), m > 0} with ¢ the Uniform distribution on (0, 1),
a = 10,50, 100 and n = 1 (solid blue line), n = 2 (dashed red line), n = 10 (dotted black line) and n = 20
(dot-dashed violet line).
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n=1 n=10 n=20

0 50 ' 150 = 250 = 350 50 = 150 = 250 = 850 50 = 150 = 250 | 350
iteration iteration iteration

Figure 2. Traceplots of the Markov chain {M,(,i1 ), m > 0} with «( the Gaussian distribution with parameter

(0,1),a=10,7=1,10,20 and M{" = —3 (dashed red line), M_" = 0 (solid blue line) and M{" =3

(dotted black line).

This behaviour is confirmed in the next example, where the support of the measure « is as-
sumed to be unbounded.

Example 2. Let g be a Gaussian distribution with parameter (0, 1) and let @ = 10. The behavior
of M,,,, m > 0 has been considered in [15]. Figure 2 displays the trace plots of M,S,">, m >0 for
three different initial values (Mé") = -3,0,3), with n =1, 10, 20. Also in this case, it is clear
that the convergence improves as n increases. As far as the total user times are concerned, we

drew similar conclusions than in Example 1.
The next is an example in the mixture models context.

Example 3. Letus consider a Gaussian kernel k(x, ) with unknown mean 6 and known variance
equal to 1. If we consider the random density f(x) = ka(x, 6)dP(0), where P is a Dirichlet
process with parameter «, then, for any fixed x, f(x) is a random Dirichlet mean. Therefore, if
we consider the measure-valued Markov chain {P,f,"), m > 0} defined recursively as in (12), we
define a sequence of random densities { £ (x), m > 0}, where £ (x) := Jrk(x,0) dP™ @) =
Om 21 qr(:’)ik(x, Yin,i) + (1 — 9,,1)]”"(1"_)1 (x). In each panel of Figure 3, we drew f,f,n)(x) for differ-
ent values of m when n is fixed. In particular, we fixed ¢ to be a Gaussian distribution with pa-
rameter (0, 1), and let a = 100; in this case, since the “variance” of P is small, the mean density
E[flx)= ka(x, 0)ap(df) (Gaussian with parameter (0, 2)) will be very close to the random
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n=1 n=2

0.4

0.1

Figure 3. Plots of f,{") as in Example 3; a = 100, ag = (0, 1), n = 1,2,10,20 and £\ = N'(;; =3, ).

function f(x), so that it can be considered an approximation of the “true” density f(x). From

the plots, it is clear that the convergence improves as n increases: when n = 1, only fl(é())o(x) is

close enough to the mean density E[ f](x), while, if n = 20, fl(g(())) (x), as well as the successive

iterations, is a good approximation of f(x). In any case, observe that even if the “true” density
f(x) is unknown, as when a = 1, the improvement (as n increases) is clear as well; see Figure 4,

where 5 draws of f,fl") (x), m =1, 100, 1000, are plotted for different values of n.

4. Concluding remarks and developments

The paper [12] constitutes, as far as we know, the first work highlighting the interplay between
Bayesian nonparametrics on the one side and the theory of measure-valued Markov chains on
the other. In the present paper, we have further studied such interplay by introducing and investi-
gating a new measure-valued Markov chain {Q,, n > 1} defined via exchangeable sequences of
r.v.s. Two applications related to Bayesian nonparametrics have been considered: the first gives
evidence that {Q,,, n > 1} is strictly related to the Newton’s algorithm of the mixture of Dirichlet
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n=1 n=2

] (7

o m=100
m=1000

0.0
0.0

Figure 4. Plots of 5 draws from f,f{l) as in Example 3; a = 1, g = N(0,1), n = 1,2,10,20 and
f =N =31,

process model, while the second shows how {Q,,,n > 1} can be applied in order to a define a
generalization of the Feigin—Tweedie Markov chain.

An interesting development consists in investigating whether there are any new applications
related to the Feigin—Tweedie Markov chain apart from the well-known application in the field of
functional linear functionals of the Dirichlet process (see, e.g., [14]). The proposed generalization
of the Feigin—Tweedie Markov chain represents a large class of measure-valued Markov chains
{{P,ﬁ,"), m > 0}, n € N} maintaining all the same properties of the Feigin—Tweedie Markov chain;
in other terms, we have increased the flexibility of the Feigin—Tweedie Markov chain via a further
parameter n € N. We believe that a number of different interpretations for n can be investigated
in order to extend the applicability of the Feigin—Tweedie Markov chain.

In this respect, an intuitive and simple extension is related to the problem of defining a (bi-
variate) vector of measure-valued Markov chains {(P,E,"l), P,E"Z)), m > 0}, where, for each fixed
m, (P,ﬁl'”), P,,({’Z)) is a vector of dependent random probabilities, n| < ny being fixed positive
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integers. Marginally, the two sequences {Pn(f 1), m > 0} and {P,,({’Z), m > 0} are defined via the
recursive identity (12); the dependence is achieved using the same P6lya sequence (erl"f), ey

Y,,(ffl)l, e Y,,(zn ﬁ)z) and assuming dependence in (9,51" 2 9,(,1"’)) or between (qr(ri1 2’1), ...,q,(n",zn)z) and
(q’Z”I), q,(,f,]n)l). For instance, if, for each m, Z,, Z\, ..., Z%" ..., Z"" are independent

r.v.s, Z,, with an Exponential distribution with parameter a, Z,(,;) with an Exponential dis-
tribution with parameter 1, we could define 6" := > Z0 [ (Zom + > z0y gl .

> Z,(,l;)/ Zm+ 0L, Z,(,?). Of course, the dependence is related to the difference between
n1 and ny. Work on this is ongoing.

Appendix
A.1. Weak convergence for the Markov chain {Q,,n > 1}

A proof of the weak convergence of the sequence 0, = >} qi(")(Syl, of r.p.m.s on X to a Dirichlet
process P is provided here, when the Y;’s are a Pélya sequence with parameter measure «. The
result automatically follows from Theorem 1(ii), but this proof is interesting per se, since we use
a combinatorial technique; moreover an explicit expression for the moment of order (ry, ..., rg)
of the k-dimensional Pélya distribution is obtained.

Proposition. Let Q,, defined in (5), where {Y;, j > 1} are a Pélya sequence with parameter .
Then
Qi‘l i P!

where P is a Dirichlet process on X with parameter «.

Proof. By Theorem 4.2 in [18], it is sufficient to prove that for any measurable partition
Bi,...,Brof X,

(Qn(B1), ..., Qn(Bi)) = (P(B1), ..., P(By)),

characterizing the distribution of the limit. For any given measurable partition By, ..., By of
X, by conditioning on Yi,...,Y,, it can be checked that (Q,(B1),..., On(Bx—1)) is dis-
tributed according to a Dirichlet distribution with empirical parameter (}_,_;_, 8y, (B1), ...,
Zlgign 8Yi (Bk—1), Z]gign 8Yi (B)), and

P@#i: Y € Biy=ji,....#{i: Y;i € B} = ji)

< n )(a(Bl))lel"'(W(Bk))jml
J1 e Jk (@n11

(18)

El

; . 0 . 0 . . .
where (ji, ..., ji) € Dyr with Dy := {(j1,.... ju) € {0,....n}* : Y, ji = n}. For any
k-uple of nonnegative integers (ry, ..., ry), we are going to compute the limit, for n — 400, of
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the moment

k—1 Tk
E[(anl))” - (Qn(Br—p))! (1 - Qn<B,~)) }

i=1
(19)

_ Z < n )(d(Bl))jm-“(Ol(Bk))ml GOt Gre
J1 e Jk ,

G ; )ED(O) (a)nTl (n)(r1+~~+rk)1*l
Lyeeos k

where in general (x),4, denotes the Pochhammer symbol for the nth factorial power of x with
increment o, that is (x)npe := [ [g<j<,_1 (¥ +ia). We will show that, as n — +o0,

k—1 Tk
E[(Qn(&»” < (Qn(Br-1))"*! (1 -3 Qn(B,-)> ]
i=1
k—1 Tk
- E|:(P(Bl))r] <+ (P(By—1)*! (1 -y P(B») ]
i=1

where P is a Dirichlet process on X with parameter measure «, that is, the r.v. (P(By),...,
P(Bx—1)) has Dirichlet distribution with parameter («(By), ..., ®(Bx—1),a(Bx)). This will be
sufficient to characterize the distribution of the limit Q*, because of the boundedness of the sup-
port of the limit distribution. First of all, we prove the convergence for kK = 2, which corresponds
to the one-dimensional case. In particular, we have

E[(Qx(B1)" (1 — (Qn(B1)))"]

o Z < n >(a(B1))m1(0l(32))m1
(n)(r]+r2)T1 (@nt1

UDrir1 (21t

(0)
J2) EDZ n

Z ls(ri, 1) Z St s1) Z |s(r2, 12)] Z S(t2. 2)

=1 s1=1 =1 sp=1

n \ (@(B1))j11(x(B2)) j11
) Z <J'1a jz) (@11

(n)(r1 +r)1

(J1)s141(2)s2415

. 0
(JI’JZ)EDé,)I

where (x),1 := (=1)7"(—=x)u41 and s(-,-) and S(-, ) are the Stirling number of the first and
second kind, respectively. Let us consider the following numbers, where 51, 52 are nonnegative
integersandn =1,2,...,

o Y (n )(a(Bl))ml(a(Bz))ml(jl)ﬁ“(jz)w,

Jis j2 (@nr1
Ui ,jz)EDéo,),
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and prove they satisfy a recursive relation. In particular,

Cb152) _ Z <n + l) (@(B1)jir1(@(B2) 11 (JDs111(2)s41
©

nl Jis J2 (@ @m+111
(jla.j2)€D2,n+1

3 Z <n +1 ) (@(B))(ji+111 (@ (B2)) (n—ji)11
j1+1 (a)(nJrl)Tl

U1+ Dsp1(n = jsp1

_ 4 D) 51— ) ot 4 1L
(a+n) (a+n)

)

so that the following recursive equation holds

Grs) _ (m+D@B)+s1—1D) ) n+1 o)
C = c1—1.52 — b
n+1 (a+n) n + — (a—l—n)

Therefore, starting from C,EO’O) =1, C,Eo’l) =na(By)/a, we have

Da(B
clb — Z(H' o (By) cOD ]

(a+1) G

i=0 t+1

—

n—

_ I'(n+ Da(By) [C(a+1) 0D
" T(a+n) s PE+1D i

i=

—

n—

_ I'(n+ Da(By)
© T(+n)

['(a+1i)ia(By) _ a(Bpa(By)(n)2)1
ri+1) a (@)211

i=0
and by (20) we obtain C\™"*2 = (a(B1))s;11(@(B2)sy 11 (1) (s +5)41/(@) sy 45711 Thus,

lim E[(H,(B1)" (1~ (Hy(B1))"]

na
=) IsGml ) S@.s) ) 1s(ra )] ) S(t,82) lim —=———
t1=0 s1=0 =0 s2=0 e (n)(rlJrrZ)Tl
(a(B1)rir1(a(B2))ry 11

= s, r)ISCr1, r)|s(r2, r2)|S(r2, r2)
(@ +r)11

_ (@(B1)r11(@(B2))ry11
(a)(rl +r)t .

1021

(20)

The last expression is exactly E[(P(B1))" (1 — P(B1))"?], where P(B;) has Beta distribution

with parameter («(By), a(B2)).
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This proof can be easily generalized to the case k > 2. Analogously to the one-dimensional
case, we can write

k—1 Tk
E|:(Q11(Bl))rl c (Qn(Bk—l))rkfl <1 - Z Qn(Bi)> :|

i=1

1 n a(B1)) a1 (a(Bg))i
- (n)(r1+..~+rk)Tl Z <J1 T Jk) - 1))j] T(lﬂl)nT(l : k))]kﬂ (jl)rl“ o (jk)rkﬂ
(jtsr ) ED)
1 r N Tk 173
=————— > st Y Sts) Y IsCra il Y St se)
(n)(r1+~--+rk)T1 11=0 51=0 =0 k=0

Bi))iat-(a(B));
x Z (jl.n >(a( R k))ml(jl)slu-“(jk)sku

- Jk (@nt1
(11 ) EDY)

and, as before, define

C(sl ..... Sk) = Z ( n ) (a(Bl))th "‘(a(Bk))jk’rl

Ji--Jk (@nt1

X (JDs41 - (ks g1

of order (ry, ..., ri) of the k-dimensional Pélya distribution by definition. Therefore, for k > 2

Cls10) = i ('1) (@(B) jir1(@ = a(B) (n—j 11 Uidsi 1

= i @nt

X

Z < n— jk )(a(Bl))lel"'(a(Bk—l))jk1T1

Gkt (@ — a(Bk))(n—ji11

. 0
(Jl,nnjk—l)éD/E,)]‘”,jk

X (JDsid1 7 Uk=1se_g 41

_ i (n) (@(Bi) jur1(a — o (Bi) (n—jy+1 Ui)si 1
(a)nTl

9 (@(B1))si11 -+ (@(Bk—1))si_ 111 = Jik) (s14-+sp_1) L1
(@ —a(Br))(s;++si_ D11

3

where the last equality follows by induction hypothesis (we already proved the base case k =2
in (20)). Then, following the same steps of the one-dimensional case, we can recover a recursive

equation for C’(le,...,sk)’
CO1mst) (n+ D(a(Bg) + s — 1) COtositsi=) mcmmw' o

n+1 a4+n a+n n
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Starting from C,EO""’O) =1, c,io’""o'l’o’""m =na(Bj)/a and

cD) — Z(l‘f‘l)Ol(Bk) A 1,0) l—[ j+1

, X
(a+l) j= l+]a+']

T+ 1) (@(B))s11 o (@(Bi—1))s,_ 110 (Bk)
- T'(a+n) (a — a(Bi) (s +-+si_)11

F(a+l) ’’’’’ 1,0)
> ¢’
—~ T (1+i)

_ C(n+1) (@(B1)s41 - (@(Bk—1))s_ 11 (B)
L'(a+n) (@ —a(Br))(s;++sp_ )11

k1 C(a+i) (@ —a(Br))ip1 (=) k-1)11
=D Zr<1+z> @in1

I'(—a+a(By) —i+ DI'(=k—a+2)
MN—a—i+ DI (—a+a(By)+2—k)
_a(By) - a(B)(n)ky 1
B (@) k11)

by repeated application of (21), we obtain

CO1mst) _ (@(B1))si41 - (@(Bi))sp 11 (1) (51445041
" (@) (sy -t

Thus,

k—1 T'p
nl}m E|:(Qn(Bl))rl' “(Qn(Bg—1))"*! (1_2Qn(3i)) ]

i=1
r n Ik 179 C(s1 ...... Sk)
=D IS0 Y S5y Y Is O )] Y S(tesi) lim Ty —
t1=0 51=0 1 =0 sk=0 (ri4-4rtl

B))yir1 - (@(By)),
=|s(r1,r)|SG1,r1) - |5 (i, rO)|S (e, 1) (@(B1))r 11 (o (Bi))ri 11
(@) (14411

_ (@(B1)rip1 -+ (@(Br))r 11
(@) (ry4-+r) 11

k—1 Tk
= E[(P(Bl))” o (P(B))™ (1 -2 P(B,»)) }
i=1

where P is a Dirichlet process with parameter «.
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A.2. Solution of the distributional equation

Here, we provide an alternative proof for the solution of the distributional equation (3) introduced
by [11].

Theorem. For any fixed integer n > 1, the distributional equation

n
P®W 93" ¢Msy, +(1—6)P®
i=1

has the Dirichlet process with parameter « as its unique solution, assuming the independence
between PW 9, (qf"), e, q,ﬁ")) and (Y1, ..., Yy,) in the right-hand side.

Proof. From Skorohod’s theorem, it follows that there exist n independent r.v.s &, ..., &, such

that & has Beta distribution with parameter (1,7 —i) fori =1,...,n and ql(”) = £ and ql.(") =
& ]_[151-5,-_1 (1—§;)fori =2,...,n;in particular, by a simple transformation of r.v.s, it follows

that (g 1("), el q,ﬁ")) is distributed according to a Dirichlet distribution function with parameter

(1, ..., 1). Further, since &, = 1 a.s., then Zlfifn q.(”) = 1 a.s. and it can be verified by induction

1
that

j j
1—261}"):]_[(1—&), ji=1...,n—1
i=1 i=1

Let By, ..., By be a measurable partition of X. We first prove that conditionally on Yy, ..., Y,,
the finite dimensional distribution of the rp.m. D _;, q,.(")SYi is the Dirichlet distribution with

the empirical parameter (3_;;, 8y, (B1), ..., D <<, 8y, (Bx)). Actually, since

((Z qt.(’1)8yi> (.B),..., (Z ql.(")(syl_) C Bk))
i=1 i=1

n n
= (Zq}%, (B1)..... > q"by, (Bk)>

i=1 i=1

i:Y;eB) i:Y;eBy

then, conditionally on the r.v.s Y1, ..., Yo, the r.v. (3_;.y. c g, ql.("), D iieB ql.(")) is distributed
according to a Dirichlet distribution with parameter (ny, ..., ng), where n; = 1<j<n (Sy]. (B;)
for i =1,..., k. Conditionally on Y1, ..., Y,, the finite dimensional distributions of the right-
hand side of (3) are Dirichlet with updated parameter ((o(B1) + D1 <;<, v, (B1), ..., a(By) +
> <i<n 8v;(Br)). This argument verifies that the Dirichlet process with parameter o satisfies
the distributional equation (3). This solution is unique by Lemma 3.3 in [33] (see also [37],
Section 1). O
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A.3. Proofs of the theorems in Section 3

Proof of Theorem 3. The proof is based on the “standard” result that properties (e.g., weak
convergence) of sequences of r.p.m.s can be proved via analogous properties of the sequences of
their linear functionals.

First of all, we prove that if g: X+ R is a bounded and continuous function, then {G m s m >

0} with G™ = =[x g(x) P (dx) is a Markov chain on R with unique invariant measure I,.
From (12), it follows that {G,(,;z ) ,m > 1} is a Markov chain on R restricted to the compact set
[— supx |g(x)[, supx |g(x)|] and it has at least one finite invariant measure if it is a weak Feller
Markov chain. In fact, for a fixed y € R

hmlanF’(G(”) < y|G(”) =x)

x—>x*

= limianP’< qu Lg (Vi) <y —x(1 — em))

x—x*

z/( liminf]P’(Z a8 (Ym,i) < #)P(em e dz)

0,1) x—x*

/ (qu,:”,g(Ym ) < M)mm e d2)
0.1) z

i=1
~P(GY <y|6Y, =)

(n)

since the distribution of >, _,_, g,

g(Yyn,i) has at most a countable numbers of atoms and

6, is absolutely continuous. From Proposition 4.3 in [36], if we show that {G,(,'f ), m > 0} is ¢-
irreducible for a finite measure ¢, then the Markov chain is positive recurrent and the invariant
measure [T, is unique. Let us consider the following event £ :={Y; 1 =Y =--- =Y ,}. Then

for a finite measure ¢ we have to prove that if ¢ (A) > 0, then IP(G(") S AIG(n)) > 0 for any G(").
We observe that

P(G" € A|GS") =P(G” € A|G", E)P(EIG") + P(G\"” € A|Gy", E)P(E|GY")
>P(G"” € A|GY", E)P(E).
Therefore, since P(E) > 0, using the same argument in Lemma 2 in [12], we conclude that
P(G(") € A|G(") E) > 0 for a suitable measure ¢ such that ¢(A) > 0. Finally, we prove the

aperiodicity of {G(") m > 0} by contradiction. If the chain is periodic with period d > 1, the
exist d disjoint sets Dy, ..., Dy such that ]P’(Gf,'f) € D,+1|Gm | =x)=1forall x € D; and for

i=1,...,d — 1. This implies P(z Y "_ 1q g(Ym i)+ (1 —z)x € Dj;+1) =1 for almost every z

with respect to the Lebesgue measure restrlcted to (0, 1). Thus, IP’(Z, 1 q(") g¥ni)eDiy1)=1
fori =0,...,d — 1. For generic « and g, this is in contradiction with the assumptlon d>1.By
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Theorem 13.3.4(ii) in [22], G%’ ) converges in distribution for I, -almost all starting points G(()n).
In particular, {G”, m > 0} converges weakly for IT ¢-almost all starting points G(()”).

From the arguments above, it follows that, for all g bounded and continuous, there exists
a r.v. G such that G,(ff) = G as m — +oo for Il,-almost all starting points G(()"). There-
fore, for Lemma 5.1 in [18] there exists a r.p.m. P such that P,f,”) = P as m — 400 and
G 4 fx g(x)P(-,dx) for all g € C(R). This implies that the law of P is an invariant measure
for the Markov chain { P, m > 0}. Then, as m — oo,

/ g(x)dPM (-, dx) = / g(x)P(-,dx)
X X

and the limit is unique for any g € C(R). Since for any random measure ¢; and ¢ we know that
e 4 ¢ if and only if [ g(x)¢1(-, dx) = [ g(x)&2(-, dx) for any g € C(R) (see Theorem 3.1.
in [18]), the invariant measure for the Markov chain {Pn({'), m > 0} is unique. By the definition

of {P,f,") ,m > 0}, it is straightforward to show that the limit P must satisfy (3) so that P is the
Dirichlet process with parameter «. |

Proof of Theorem 4. The proof is a straightforward adaptation of the proof of Theorem 2 in

[12], using

n
< Zlog(l +1g(Y1,0)l) +log(1+ (1 — 91)|G(()n)|)
i=1

n
0> a1+ —6)G

i=1

fG"My = log<l +

instead of their inequality (8). ]

Proof of Theorem 5. As regards (i), given the definition of stochastically monotone Markov
chain, we have that for z; < z2, s € R,

n
P (1. (—00,5)) = P<91 Y a4+ -0z < s)
i=1

n
> P<91 Y "+ (=02 < Cl)

i=1

= 1" (22, (=00, 9)).

As far as (ii) is concerned, we first prove that, under condition (15), the Markov chain {M,(,,n), m >
0} satisfies the Foster—Lyapunov condition for the function V (x) = 1+ |x|. This property implies
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the geometric ergodicity of the {M,(,f), m > 0} (see [22], Chapter 15). We have

|

e{jqf Y1+ (1= 60)x
i=1

pVx) = /(1+|y|)p(x dy)—1+E[

<1+E[6] ZE [lay") ¥1.:|] + Ix|EL1 — 61]
i=1

<1+ ——S E[|¢"y T x=1+ gy .
+ - Z (a7 Vall+ ¥l = 1 Bl + x|

n—+a

Therefore, we are looking for the small set C" such that the Foster—Lyapunov condition holds,
that is, a small set C™ such that

n a
1+ ——E[|Y111]+ x| <A1+ |x]) + bl (x) (22)
n+a n—+a

for some constant b < +oo and 0 < A < 1. If C™ =[—=K™ (L), K™ (1)], where

l—A+n/(n+a)E[Y11]]

K™ = .
—a/(n+a)

)

then, condition (22) holds for all

Ae( 2 ,1), bzl—k+LE[|Y1,1|].
n—+a n—+a

As in the proof of Theorem 3, we can prove that the Markov chain {M,(,f), m > 0} is weak Feller;
then, since C™ is a compact set, it is a small set (see [35]). As regards (iii), the proof follows by
standard arguments. See, for instance, the proof of Theorem 1 in [15]. O

Proof of Remark 1. As we have already mentioned, the geometric ergodicity follows if a
Foster-Lyapunov condition holds. Let V (x) = 1 + |x|*; then, if E[(1 + > ,.,., ¢ (")Yl i<
400, it is straightforward to prove that the Foster—Lyapunov condition PV (x) < AV (x) +
b1 & (x) holds for some constant b < +00, and A such that

E[(1 — )] = et Ot .-
V= I'@)I'(a+s+n)

and for some compact set C™ . Of course (16) implies E[(1 + |21§i5n (”)Yl iD*] < +o0; in
fact, conditioning on the random number N of distinct values Y 1* [ Y] N nYyi,...,Y1n,
1 < N <n, we have

N
Z P < max{Y] L Y

(’1) Yl
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Since {Y 1* TR ¢ 1* N} are independent and identically distributed according to o, then

o3

where Ay is the distribution corresponding to the probability measure o, and this is equivalent
© BI(1 41 i 9177 V11D ] < +00. O

Zq(n)Yl i

i=1

“+0o0 “+o00
] =< /0 YN (AN aody) < N/o y'ao(dy) <nE[|Y1,]"] < +o0,
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