A note on the convergence rate of MCMC for robust Bayesian

multivariate linear regression with proper priors

Grant Backlund and James P. Hobert
Department of Statistics
University of Florida

January 2020

Abstract

The multivariate linear regression model with errors from a scale mixture of Gaussian den-
sities yields a complex likelihood function. Combining this likelihood with any nontrivial prior
distribution leads to a highly intractable posterior density. If a conditionally conjugate prior
is used, then there is a well-known and easy-to-implement data augmentation (DA) algorithm
available for exploring the posterior. Hobert et al. (2018) recently showed that, under an im-
proper conditionally conjugate prior (and weak regularity conditions), the Markov chain that
drives the DA algorithm converges at a geometric rate. Unfortunately, the model studied by
Hobert et al. (2018) can only be used in situations where the X matrix has full column rank.
In this note, analogous convergence rate results are established for a proper conditionally con-
jugate prior. An important advantage of using a proper prior is that, not only is the X matrix
allowed to be column rank deficient, but it can also have more columns than rows, i.e., our
model is applicable in cases where p > n. This is an important extension in the era of big data.

1 Introduction

Let Y7,Y5,...,Y, be independent d-dimensional random vectors from the multivariate linear re-
gression model

Y; = 87w + De; )
where x; is a p x 1 vector of known covariates associated with Y;, 3 is a p X d matrix of unknown
regression coefficients, and 3 is an unknown d X d positive definite scale matrix. The random

vectors €1, . . ., €, are iid d-dimensional errors from a density taking the form
d
2
fn(e) = / “ y exp{ - EsTs}h(u) du ,
Ry (27’(’) 2 2
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where Ry := (0,00), and b : Ry — [0,00) is the density function of some positive random
variable. We shall refer to h as a mixing density. Heavy-tailed error densities can be produced
by choosing h with appropriate behavior near the origin (see, e.g., Andrews and Mallows, 1974;
Ferndndez and Steel, 2000; West, 1984). Some typical choices for h are the gamma, inverse gamma,
generalized inverse Gaussian, and log-normal densities. However, in principle, A can be taken to be

any density on the positive half-line. We assume throughout that

/ u%h(u) du < oo,
0

and we refer to this as “condition M.” As we shall see, this condition is required for the existence
of the data augmentation (DA) algorithm.

Denote the n equations in (1) collectively as
Y =XB+¢ 2 , ()

where Y is the n x d matrix whose ith row is Y;7, X is the n x p matrix whose ith row is =/, and
€ represents the n X d matrix whose ith row is siT. Also, let y and y; denote the observed values of
Y and Y;, respectively. The joint density of the data from model (2) is given by

f@@ﬁZfﬂAm@;;]em{—yw—f%fy%w—fhﬂmww}

i=1
Consider a Bayesian analysis with a proper conditionally conjugate prior that is defined sequen-
tially as follows: w(3, %) = w(B[|X)w(X), where 3|3 ~ N, 4(6, A, ¥) and ¥ ~ IW,4(v, ©). Here,
N,.q4 and IW; denote the matrix normal and inverse Wishart distributions, respectively, and the as-
sociated densities are defined in the Appendix. The hyperparameters are 6 (a p x d matrix), A (a
p X p positive definite matrix), v > d — 1, and © (a d X d positive definite matrix). This prior is
standard in multivariate regression settings, and is often used in conjunction with model (2) (see,
e.g. Broemeling, 1985, Chapter 8). The highly intractable posterior density that results from this
model is, of course, given by

f(y]8, %) w(B,%)

(B, 2[y) = m(y

Y

where
mw) = [ [ 1618.3) w6 D) agax.

d(d+1) .. . .
and S§ C R™ 2 denotes the space of d x d positive definite matrices. Note that there are no

restrictions on X in our model. In particular, X is allowed to have more columns than rows.
We now introduce the latent data that is used to construct the DA algorithm. Conditional
on (B,%), let {(Y;, Z;)}", be independent pairs such that Y;|Z;, 8, ~ Nu(8Tz;,%/Z;), and



Zi|8,% ~ h. Let f(y, 2|8, %) denote the joint density of Y and Z := (Z1,...,Z,) given (3,X).
It’s easy to see that
[ 1218, D) dz = [(413,5)

+

If we now define the so-called complete data posterior density 7 : RP*?¢ x Sy x R — [0,00) as

f(y, 218, Z)w (B, %)
m(y)

(8,5, z|y) =

)

then it’s clear that

| 78,2 aly) dz = n(5, )
R}
which is our target posterior. The DA algorithm simulates a Markov chain, ® = {(8p,, Xm) }oo—o.
with state space X := RP*? x S, by alternating between draws from 7(z|3, ¥, y) and 7(3, X| 2, v).
Two important facts about the conditional density 7(z|/53, 3, y): (1) It does not depend on the prior,
and (2) it is a product of n univariate densities. We now describe its form in more detail. As
in Hobert et al. (2018) (HIK&Q), we define a parametric family of univariate density functions
indexed by s > 0 as follows:

W(us s) = b(s)uze” % h(u) ,

d sv . . .
where b1 (s) = [;°vze™ 2 h(v) dv. Using this notation, we can see that

n

(218, 5,y) = [[¥(zism0) .
i=1

where r; = (87 x; —y;)T S (BT2; — y;). We must be able to draw from ¢(+; 5) in order to run the
DA algorithm. When £ is a density from a standard parametric family, v is often standard as well.
For example, when & is gamma, v is also gamma, and when h is inverse gamma, 1 is generalized
inverse Gaussian. If v is not a standard density, it can often be efficiently sampled using a rejection
sampler with h as the candidate. Because the prior on (3, X)) is conditionally conjugate, the density
(5, %]z, y) takes the same form as the prior, i.e., 7(5|%, z,y) is matrix normal, and 7(X|z,y) is
inverse Wishart.

In order to formally state the DA algorithm, we need to introduce a bit more notation. For
2= (21,...,2n) € R, let Q be an n x n diagonal matrix whose ith diagonal element is z;” . Also,
define Q = (XTQ'X+A ) ltandpy = (XTQ ' X+ A H "1 XTQ 1y+ A~19). We can now
formally state the DA algorithm. If the current state of the DA Markov chain is (5, Xm) = (5, %),
then we simulate the new state, (5,41, Xm+1), using the following three-step procedure.

Iteration m + 1 of the DA algorithm:

1. Draw {Z;}" ; independently with Z; ~ w(- (BT — yi)TE*1 (BT — yz)> and call the

result z = (21,...,2n).



2. Draw )
St ~ Wy <n + v, (@—1 +0TA7 0+ yTQ y — MTQ_lu) ) .

3. Draw Bm41 ~ Np,d(,uv Q, Eerl)

HJIK&Q considered the same likelihood function, but a different prior on (3, X). In particular,
they used an improper conditionally conjugate prior that takes the form w* (5, %) o |X|7% Is, (%),
where a is a hyperparameter. Taking a = (d + 1)/2 yields the independence Jeffreys prior, which
is a standard default prior for multivariate location scale problems. Let A denote the n x (p + d)
matrix (X : y). Thatis, A is the matrix that results when the n x d matrix y is appended to the right

of the n X p matrix X. Under the prior w*, the following conditions are necessary for propriety:
(N1) rank(A) =p+d;
(N2) n>p+2d—2a.

Clearly, (N1) cannot hold unless X has full column rank. This obviously rules out cases in which
p>n.

Not surprisingly, HJK&Q’s DA algorithm is quite similar to ours. Let Q, = (X7Q71X)~! and
pe = (XTQ1X)~1XTQ~y. If the current state of HTK&Q’s DA Markov chain is (3%, £%,) =
(B, %), then we simulate the new state, (37,1, %, 1), using the following three-step procedure.

Iteration m + 1 of HIK&Q’s DA algorithm:

1. Draw {Z;}! , independently with Z; ~ 1/1(- ; (5TSUZ' - yi)TE_l (ﬁTxi - yl)>, and call the

result z = (21,...,2p).

2. Draw )
s~ Wy (n —p+2a—d—1, (yTQ’ly - ufﬂllu*) ) :

3. Draw B;f,l“ ~ p,d(”*?QME;H-l)

Under conditions (N1) and (/N 2), this algorithm is well-defined.

2 The Main Result

The Markov transition density (Mtd) of ® is given by

K3 215.5) = [ 7(8, 8 pn(l3 S de

R%



It is easy to show that ® is Harris ergodic (irreducible, aperiodic and positive Harris recurrent),
and that 7(8, X|y) is the stationary density. The chain ® is geometrically ergodic if there exist
M : X —[0,00) and p € [0, 1) such that, for all m € N,

[Sd /I‘prd

where k™ is the m-step Mtd. The importance of using geometrically ergodic Markov chains in
MCMC has been well-documented (see, e.g. Flegal et al., 2008).

In order to state our main result concerning the convergence rate of ®, we must introduce several

E™(8,218, %) — m(B8, Sly)| dBdE < M(B,%)p™

classes of mixing densities that were defined in HIK&Q. Let Z denote the set of mixing densities
that are zero near the origin, that is, h € Z if there exists & > 0 such that h(u) = 0 forall u € (0, ).
Similarly, let P denote the set of mixing densities that are strictly positive near the origin, that is,
h € P if there exists 6 > 0 such that h(u) > 0 forall u € (0,0). If h € P and there existsac > —1
such that

then we say that h is polynomial near the origin with power c. Finally, if h € P and, for every
¢ > 0, there exists an 7. > 0 such that the ratio % is strictly increasing in (0, 7.), then we say
that h is faster than polynomial near the origin. HIK&Q demonstrated that every mixing density
that is a member of a standard parametric family is either polynomial near the origin, or faster than

polynomial near the origin. Here is our main result.

Proposition 1. Let h : Ry — [0, 00) be a mixing density that satisfies condition M. If any one of
the following conditions holds, then the DA Markov chain ® is geometrically ergodic.

1. helZ

2. h is faster than polynomial near the origin.

n+v
5

3. his polynomial near the origin with power c >
Proposition 1 is an extension of the following result.

Theorem 1 (HIK&Q). Assume that (N1) and (N2) hold. Let h : Ry — [0,00) be a mixing
density that satisfies condition M. If any one of the following conditions holds, then the posterior
distribution is proper and the DA Markov chain ®* = {(B},,35,)}°°_ is geometrically ergodic.

1. he Z.

2. his faster than polynomial near the origin.

. . .. . n—p+2a—d—1
3. h is polynomial near the origin with power ¢ > ~——5——.

We reiterate that HIK&Q’s model cannot be used unless X has full column rank.



3 Proof of Proposition 1

Recall that the Mtd of & is given by

K313 S) = [ w3 S prGlA S ) s

+
The Mtd of the DA Markov chain studied in HIK&Q takes the form

VB.EI5E) = [ (8, )nIA S ) ds

R+
Note that 7(z|3, ¥, y) appears in both integrands. (Recall that this density does not depend on the
prior.) Because the improper prior is conditionally conjugate, 7* (3, X|z,y) has the same form as
(8, X|z,y), i.e., it is the product of a matrix normal and an inverse Wishart. Due to the similarities
between k and £*, we are able to reuse many of the calculations in HIK&Q’s proof of Theorem 1.
As in HIK&Q, we prove our result by establishing drift and minorization conditions with the

following drift function:

n

V(B,2) =Y (i~ BT2:) S i — BTwi) .

i=1
For an introduction to this method, see Jones and Hobert (2001). The minorization condition follows
immediately from a calculation in HIK&Q. Indeed, fix [ > 0 and define

HJK&Q construct e € (0,1) and a density function f : R — [0, 00) such that, for all (3,%) € By,
(215, %,y) 2 ef (2) -

Thus, for all (3,3%) € B;, we have

KE.08.5) = [ w0 S wld S de 2 e [ w(6, 51 f2)ds = e (5,9)
R” n
This is the required minorization condition. Now we move on to the drift condition. We must show
that there exists A € [0,1) and L < oo such that

/ V(B,)k(B,2|3,8)dBdE < AV(3,%) + L
X
for all (3, %) € X. Note that

/v k(B,%|8,%) dB d%

(8,52, y) dﬁdz] (213,%,y) dz

\\

[W )R(BIS. 0 a8 | (D) a2 GIB, B s



We attack (3) using an argument similar to one found in Roy and Hobert (2010). The innermost

integral can be expressed as

ZszE yz—ZZwTﬂE yﬂerTBE B

=1

Ezy]

where 3|, 2,y ~ Np 4 (M, Q, E). Standard results for the matrix normal distribution (see, e.g.,
Arnold, 1981, Chapter 17) imply that

E(BST' 8T8, 2,y) = dQ + pS 7 "

It follows that
/RdV(ﬂ,E) (8IS, z,y) B = Zszz vi — 229«“ pE” yﬂrzx [dQ + 5~ "z,
pX

—Z —ulz)Te~ (i—/LTZL'Z')—i—le'ZTQZEZ’.
i=1
Now recall that ¥|z,y ~ IWy (n + v, (07 +6TAT0 + yTQ 1y — MTQ”u)*l). Hence, we
have

E(E*1|z,y) =(n+v) (@71 +0T4 9+ yTQﬂy . MTQAM)—I

Therefore,

/sd M V(8,Z)m (B2, 2,9) dﬁ]ﬂ(zlz,y) i)

n
= Wi — 1" w) T EE 2 ) (g — 1" +deTsz
=1 =1
n 1 n
S+ (yi—p"z)T (0TAT0+yTQ Yy — T )T (i — pT ) +dD ] Qi
i=1 =1

where we have used the fact that ©, and hence © !, is positive definite. Note that we were able to
compute the first two conditional expectations exactly. Unfortunately, we are not able to compute

the outer-most expectation in closed form. Instead, we will compute the expectation of a simple



upper bound. First, observe that
yTQfly _ MTQflu + HTAfle
— yTQfly + MTQ*lu . 2,LLT971,Uf + 9TA719

=> zyl + " (XTQTIX + A — 2T (XTQ y + AT10) + 6740
=1
=zl +u <Z 2w ) p—2u" Zzzmzyz +ul A —2uT AT+ 0T A0

=1
n

= Zzz Yi M i) (yi — NTxi)T + (1 — Q)TA_I(N —-0).
It follows that

(i — ") T (yTQ Yy — kT i+ 0T AT 0) " (s — p ) =

n

1 2 1 _ !
i (0 By - )y ) L 074 = 0)) ()
(] le (a 1
Now,
1

_ _ _ 2Lz 1 _
~WQTy—p QT 0T ATI0) = D Ty — ) (g — )T+ (0= 0)T AT (p—0)

is positive definite, and

Ly 1 _
> =iy yy = )"+ (= )T AT (= 0) = (s — i) (i — 1)

j=1
. 1 _
=D 2y —n )y — )+ (=0T AT (= 0),

1
(i = i) (" Q7 Ny — QT 0T AT T (s — ) <
Therefore,
n n 1
(n+0)Y (i —p ) (" Q y — pQ  u+ 0TATO) g — ") < (n+v) Y — .

.
i=1 =1 """

We now focus on bounding the term d ;" | x;‘FQ:L“Z Since the matrix A is positive definite,
Lxro-ix 4 Llato Z Sl +- A—
Z Zi J

Zi
j=1"



is positive definite. Similarly,
1 1
—XTQ X+ — A —zal =Y Tl T A—
Z3 Z - Z3
JFi
is also positive definite. Another application of Lemma 3 from Roy and Hobert (2010) yields
) -1
_ ' 1
2 Tsz—x ( XTQ 1X—l— A > =zl Zz—]mjxr—l——A_l x; <1.
24

]

Thus,

deTsz<dZ;

i=1
Putting all of this together, we have

n

/sd[/RmV% X <5|Ezy)cw} (Zlz,)dE < (n+v + d) Z;

i=1

and hence

/wi,z)k(g,zyé,i)dﬁdzg(n+u+d/ (Zz >7r 28,5, y) dz

n

oo .
i=1 0
~ ) "T . T<—1 ) "T . . . . . .
where 7; = (y; — ' ;)" X7 (y; — B ;). Now, in conjuncuon with our assumptions about A, the

results in Section 4 of HIK&Q imply the existence of A € [0 ) and L € R such that

’ n—i—u—i—d
I u%e_%h(u)du
I ugef%h(u)du

<As+ L

for every s > 0. Therefore, we have

/XV(B, SVk(B,2|6,%) dB dY < (n+ v + d) (Aiﬂ- + nL>

i=1
= An+v+dV(B,E) + (n+v+dnL
= NV(B,2)+ L,
where ' = A(n+ v +d) € [0,1) and L' = (n + v 4+ d)nL € R. Hence, the drift condition has

been established. Since the minorization condition holds for all [ > 0, the proof is complete.
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Appendix
A Matrix Normal and Inverse Wishart Densities

Matrix Normal Distribution Suppose Z is an r x ¢ random matrix with density

1
TC c  €X
(2m) > [A[2|B[>

1
f2(z) = p|—5u{Al—0)B (- 0)T}],
where 6 is an r X ¢ matrix, and A and B are r X r and ¢ X ¢ positive definite matrices. Then Z is
said to have a matrix normal distribution and we denote this by Z ~ N, .(6, A, B) (Arnold 1981,
Chapter 17).

Inverse Wishart Distribution Suppose W is an r x r random positive definite matrix with density

P B g G o)
257 T |01F [T, T (3(v +1-14))

Is, (w),

where v > r — 1 and O is an 7 x r positive definite matrix. Then W is said to have an inverse
Wishart distribution and this is denoted by W ~ IW,. (v, ©).
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