J. Appl. Prob. 42, 1053-1068 (2005)
Printed in Israel
© Applied Probability Trust 2005

A UNIFORMLY CONVERGENT
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Abstract

Particle filters are Monte Carlo methods that aim to approximate the optimal filter of a
partially observed Markov chain. In this paper, we study the case in which the transition
kernel of the Markov chain depends on unknown parameters: we construct a particle
filter for the simultaneous estimation of the parameter and the partially observed Markov
chain (adaptive estimation) and we prove the convergence of this filter to the correct
optimal filter, as time and the number of particles go to infinity. The filter presented here
generalizes Del Moral’s Monte Carlo particle filter.
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1. Introduction

In stochastic filtering, the goal is to estimate the distribution of a stochastic process at any time
instant, given some partial information up to that time. This conditional distribution is usually
referred to as the optimal filter. The basic model consists of a Markov chain X (also called the
state variable) and possibly nonlinear observations Y with observational noise V independent
of the signal X. In this case, the optimal filter is completely determined by the observations,
the transition probability kernel, the distribution of the noise, and the initial distribution.

The two most important problems in stochastic filtering are how to treat unknown initial
conditions or unknown parameters and how to compute the optimal filter. A common approach
to dealing with unknown parameters in the system is to treat them as part of the state variable
(see [11] for a historical perspective). In this case, the Bayesian posterior distribution of the
parameters is a marginal of the optimal filter. It turns out that, under certain conditions on the
transition kernels and the prior distribution, the Bayesian estimator is asymptotically consistent
and, in addition, the optimal filter of the augmented system, i.e. the one in which the parameters
are included in the state variable, is asymptotically stable with respect to the initial conditions.
Thus, if we initialize the optimal filter with any prior distribution on the parameters, it will
eventually converge to the true optimal filter as long as the prior distribution satisfies some
condition; namely that the mass put by the prior in the neighborhood of the true value should
not disappear ‘too quickly’. For a more detailed discussion regarding the asymptotic stability
of the optimal filter of the augmented system, see [12].

In this paper, we discuss the problem of computing the optimal filter for the augmented
system. Itis well known that, with the exception of very few cases (for example linear Gaussian
systems), an exact computation of the optimal filter is not possible and we must resort to
numerical methods. One of the most efficient schemes for the recursive computation of the
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optimal filter is the interacting particle filter (or sequential Monte Carlo method), first suggested
(independently) in [8] and [9]. The idea is to approximate the optimal filter by an empirical
distribution of particles that evolve in a way that imitates the evolution of the optimal filter.
It has been shown that, as the number of particles grows, the empirical distribution of these
particles converges to the optimal filter at every time instant (see, for example, [3], [6], or [2]).
Under suitable conditions, the uniform convergence of the particle filter has also been shown
(see [5]). However, the uniform convergence results assume some ergodicity conditions on the
transition kernel of the Markov chain that — it is clear — will not hold for the augmented system.
To the best of the author’s knowledge, the only particle filter that has been shown to converge
uniformly and with no assumption on the ergodicity of the transition kernel is the Monte Carlo
particle filter presented in [4]. Unfortunately, this algorithm is not practical, since it requires
the dense sampling of the path space of the Markov chain.

Infact, in the case of adaptive estimation, the standard particle filters are not going to converge
to the true optimal filter: there is a positive probability that the particles corresponding to the
best estimate of the parameter will be lost, and once they are lost they cannot be recovered.
Several variations of the interacting particle filter designed for the particular case of adaptive
estimation have been proposed (see, for example, [1], [7], or [13]). These algorithms try to avoid
this degeneracy by combining the particle filters with other methods of parameter estimation,
or by introducing some possibility of the ‘rebirth’ of a particle. As yet, there is no proof of
convergence for any of these filters. Here we study a variation of the particle filter suggested
in [7] and prove its convergence under suitable conditions.

As we mentioned above, most adaptive algorithms are based on the idea of treating the
estimation of the Markov chain and that of the parameter separately. We also follow a two-layer
approach. First we use a particle filter for the computation of the optimal filter for each fixed
value of the parameter. Then we use another particle filter to compute the posterior distribution
of the parameter given the observations, for a given prior distribution on the parameter space.
However, the computation of the posterior distribution of the parameter also involves the results
of the previous layer of computations, i.e. the optimal filters for fixed parameter values. Putting
these together, we end up computing the weighted average of the optimal filters as functions of
the parameter, with respect to the posterior distribution of the parameters (see [7]).

Note, however, that in this case pointwise convergence or convergence of pathwise average
approximation errors is not sufficient, since there is an additional error coming from the inexact
initialization of the parameter. We need particle filters that converge uniformly with respect to
time. Also note that, while we can assume the ergodicity of the transition kernel for the first
layer of computations, this is not possible for the second layer. These limitations lead us to
choose an algorithm that is a combination of the interacting particle filter (for the computation
of the optimal filter for fixed parameter value) and a variation of the Monte Carlo particle
filter described in [4] (for the computation of the posterior distribution of the parameter). The
computational inefficiency of the Monte Carlo particle filter is not going to be of any concern in
this case, since it is applied to the particles corresponding to the parameters, and their paths are
trivial (constant), since the parameters do not evolve. We prove that this algorithm will converge
uniformly, under certain stability conditions. When the system is linear and Gaussian, we can
actually take advantage of the existence of an exact solution for fixed parameter values and
construct a simpler particle filter that is a combination of the Kalman—Bucy filter and the
Monte Carlo particle filter.

The structure of the paper is as follows. We first describe our main assumptions and some
previous results, regarding the asymptotic stability of the optimal filter, that we will be using. In
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Section 3, we study the case in which the system is linear and Gaussian but depends on unknown
parameters. We describe an algorithm that is a combination of the Monte Carlo particle filter
and the Kalman—Bucy filter (or, in fact, any method that gives an exact computation of the
optimal filter for fixed values of the parameter — if such a method exists). We show that this
algorithm will actually converge uniformly with respect to time.

In Section 4, we describe the full algorithm, which is a combination of the interacting and
the Monte Carlo particle filters — once again, any algorithm that converges uniformly in time
for fixed parameter values can replace the interacting particle filter. Finally, in Section 5, we
show that such an algorithm will also converge uniformly with respect to time.

2. Setting

Let E be a Polish space, i.e. a complete, separable metric space, and let us denote by
B(E) its Borel o-field. Below we construct a numerical scheme for the approximation of the
conditional distribution of a Markov chain {X,} taking values in E, given some noisy partial
information, when the kernel depends on an unknown parameter € from a parameter space ®.
More specifically, we want to approximate the optimal filter of the following system.

Definition 1. (System 1.) Let {X,} be a homogeneous Markov chain taking values in
(E, B(E)). Let u be its initial distribution and Ky its transition probability kernel, which
depends on a parameter 6 € ®. Furthermore, we assume that, for each 8 € ®, Ky is Feller and
mixing, i.e. there exists a constant g9, 0 < g9 < 1, and a nonnegative measure 1g € M*(E)
(MT(E) being the set of finite nonnegative measures on E) such that

1
ggrp(A) < Kp(x, A) < gkg(A) forallx € E and all A € B(E). (1)

The observation process is defined by Y,, = h(X,,) + V,,, where V,, are independent, identically
Gaussian(0, 02)-distributed, R?-valued random variables independent of X, and &: E — R”
is a bounded continuous function. We denote by g the Gaussian probability density function
of the observational noise.

In practice, we usually take the parameter space ® to be a compact subset of Euclidean
space. More generally, we assume that it is a compact Polish space with metric dg (-, -).

Most problems are given in the form of system 1. Following a standard Bayesian technique,
we rewrite the system so that the parameter becomes part of the Markov chain, whose transition
probability kernel is now completely known. Note, however, that since we do not know the
value of the parameter, we assign to it some prior distribution #. The new system constructed
in this way can be formally defined as follows.

Definition 2. (System 2.) Suppose that {)~( n = (Xn, 6,)} 1s an (E x ®)-valued homogeneous
Markov chain with transition probability

K((x', 0", dx ® d0) = Kp(x', dx) ® 8¢ (dO)

and initial distribution © ® u, where Ky is Feller and mixing in the sense of (1). As usual,
8¢/ () denotes the Dirac measure on 6’. The observation process is defined by

Y, = ﬁ(in) + Vu,

where 71(X) = h(x) and ¥ = (x, 0).
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System 2 can be thought of as a generalization of system 1 and will be the main object of
study in this paper: our goal is to construct a particle filter that converges to the optimal filter
of system 2 uniformly with respect to time.

The canonical space of the Markov chain X with kernel Ky and initial distribution u is
denoted by (21 = EN, (}'n(X))nZo, P,.0), where }',,(X) = o(Xo, X1, ..., X;) is the o-algebra
constructed from the random variables Xo, X1, ..., X,,. Similarly, the observation process is
defined on the canonical space (2, = (RPN, (.77,1()/)),,20, O.,0), where j”n(y) =o(Yy,...,Yy).
The law of the observation process, 0, 9, is given by

n
Ouodyky, ..., dyk,) = /@ Hg(ykl. — h(xg;)) Puo(dxg,, ..., dxg,) dyg, -~ - dyg,
E®" i

foranyn > Oandky, ..., k, € Ry, where E®" = E x - - - x E is the product space of n copies
of E. By QZ,O we denote the restriction of Q, ¢ to the o-algebra }"n(Y). Then we can define
the pair process (X, Y) on the space

Q=1 x Q,(F =FX x FI),20,Pp),

where the measure P, ¢ is such that its marginal distributions with respect to X and Y are P, ¢
and Q,, g, respectively. It is not hard to show that this measure exists (see, for example, [4]).
We will denote the expectation with respect to P, g by E;, g.

Similarly, we define the triplet (X, Y, ) on the space

(Q=Qx 2, (F = Fp X000, Pu),

where 6 is a ®-valued random variable defined on (23, 0(0), u) and 23 is some set that
is homeomorphic to ®. The marginals of 15,“, on (X, Y)~and ¢ are f(_) P, u(df) and u,
respectively. We will denote the expectation with respect to P, , by E;, ;.

Furthermore, we denote by \I',f (n) and @, (u ® u) the optimal filters for systems 1 and 2,
with respective initial distributions p and u ® u defined as the posterior distributions of the
state variable, given the observations. The name ‘optimal filter’ is due to the fact that they
are the best estimators adapted to the available information (the o -algebra constructed by the
observations), with respect to the Ly-norm. They are random measures on the spaces £ and
E x O, respectively, defined as follows. For every f € Cp(E X ®), i.e. every real-valued
continuous bounded function defined on E x O,

O, @u)(f) =Euulf(Xn,0) | Yu,..., 1]

_ Jo Jren £Cn, 0) [Ti—y 8k — h(x)) Pup(dxi, . . ., dxy)u(d6)
Jo Jeen [Tizt 80k — 1(xi)) Pup(dxi, . .., dxy)u(d6)

Similarly, for every ' € C,(E),

W) (f) =Epolf Xn) | Yu, ..., 11

_ fE®n f/(xn) HZ:] 8k — h(xk))Pu,G(dxl’ ooy dxy)
Jgen [Tiz1 80k = hx)) Puo(dxy, ..., dx,)
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Clearly W< (u) is the marginal of ®,(u ® 8,) with respect to the state variable X, since
D, (1 ® 8,)(f) = VI ()(fo) (Where fo(x) = f(x, «)). Similarly, we define W,/ (u) as the
marginal of ®,(u ® u) with respect to X, i.e.

W o) (dx) = / ®, (1 ® uw)(dx. d6).
€]

The mixing condition (1) implies ergodicity of the signal. We denote by wg the limiting
distribution of the Markov chain whose transition kernel is Ky. The measure pp is uniquely
defined in this way as a result of the ergodicity property of the signal. This property is
also transferred to the observation process: its limiting distribution is uniquely defined by
vo = (ugoh ) xg.

It has been shown that the optimal filters will be asymptotically stable with respect to the
initial conditions in the setting of system 2, under suitable conditions on the prior distribution
and the kernels (see [12]):

Jim Epall®, (W) — ¥y (wltv] = 0.

Here, n and w' are arbitrary initial distributions and, as usual, we denote by || - ||ty the total
variation norm.
In this paper, we need the slightly stronger result

sup B a1y, , (1)) — Wi (u0)llrv] = 0, @

lim
97 n>q

where
‘I’,’,‘_q’n(,u/)(dx):/ \y,‘j(u’)(dx)Pq,o .u(@0 1 Yoo Yaogi1).
C) g

This definition is consistent with the way we approximate the posterior distribution of the
parameter 6 in (5) and (9), below.

Lemma 1. Let Y be as in system 1. We make the following assumptions.

e The prior distribution u on the parameter space is such that there exist a sequence &, |, 0
and a function p: N — [1, 00) with the following properties:

p(n)
— 0 asn — oo,
n
Supeed\/‘gn () dQZ,Ol(Yn’ ceey Y])/dQZ,’e l/[’(n)
sup E;;, o < 00.
ntoo M(Ns,, (a))

e Foreachn > 0, there exist an ¢ > 0 and an I;, > 0 such that
1
lim sup sup — log/ EpolPy (Lp(Y) € Be(ve))u(dd) < -1, <0, (3)
n—o00 k>0 Ny (@) ko

where L,(Y) is the empirical measure of the observation process up to time n, i.e.
Lo(Y) = (1/n) Yp_y 8y, and ), g = Py o(Xo € dx | Yo ..., Yopy1).

e The optimal filters are uniformly continuous, i.e.

im sup B, o (1) () — Wi (1) rv] = 0. “

1
0—a -0
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Then
llm n supE,, ol W) =)tV =0
n>q
for any initial distributions w, i’ € P (E), where P (E) is the set of probability measures on
E. Note that we have used the notation N,(a) to denote the ball of radius p and center a with
respect to the metric dg, for any p > 0. Similarly, by B.(vy) we denote the ball of radius ¢
and center vy with respect to the Lévy—Prohorov metric.

The proof is exactly the same as in [12], except that we now need the large deviation estimate
(3) to hold uniformly. In [12], there is a lengthy discussion on how to verify assumptions (3)
and (4) using only the properties of the kernel. The assumption on the prior quantifies how
much mass the prior should have on the true parameter, so that it is possible to recover it. In
the case of a finite parameter space, for example, it is sufficient that the prior assigns a positive
probability to all the parameters (i.e. ¢, = 0 and p(n) = 1).

Below we construct a particle filter that approximates W} (i) uniformly with respect to time.
With this, it is an obvious corollary of Lemma 1 that the particle filter will converge to the true
one as time n and the number of particles N go to infinity, i.e. (n, N) — (00, 00).

3. Adaptive estimation of linear Gaussian systems

We will first construct a particle filter for the adaptive estimation of a linear Gaussian system,
i.e. a system of the form

Xy =FO0)Xp—1+cO) +GO)W,, Y, =HX,+d+V,,

where, for every 6 € O, the coefficients F(6), c(0), G(0), H, and d are deterministic and
belong to the Euclidean spaces RP*P, R”, RP*P R9*P and RY, respectively. In addition,
both the state and the observation noises, W, € R” and V,, € RY, are mean-zero, independent,
identically Gaussian-distributed sequences, with covariance cov(W,) = Q and cov(V,) = X,
independent of each other and of the initial distribution £(Xg) of Xo. Moreover, we assume
that the initial distribution of X is also Gaussian, with mean E(X) = X and covariance Qo.

Then, for a fixed 6, the optimal filter of this system is the Kalman—Bucy filter, which can be
computed exactly. However, once we introduce the parameter to the system (as in system 2),
linearity is lost and the Kalman—Bucy filter cannot be applied. Below we construct an algorithm
which is a combination of the Kalman—Bucy filter for the state variables and the Monte Carlo
particle filter for the parameters, and show that this filter will converge uniformly with respect
to time. In fact, both the algorithm and the theorem are given in the more general formulation
of system 1, under the assumption that, for each fixed value of the parameter 6, the optimal
filter can be computed exactly.

3.1. The algorithm

The following algorithm is based on the Monte Carlo particle filter presented in [4], where
the role of the state variable is played by the optimal filters.

Time n = 0 (initialization). At time n = 0, the particle system consists of M independent
particles {0} j=1,...,» with common law u. The weights W0 0 M of the parameters are set to be
equalto 1/M, i.e. W0 éw = 1/M. Then the particle filter is defined as

M M
iM . 0; 1
Vo) = 3 Wy Wy ) = 2 Y =
j=1

j=1
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where y is the initial distribution of the Markov chain (which is Gaussian in the case that ¢
is the Kalman—Bucy filter).
Time n > 0 (evolution). At time n > 0, we compute the new weights w

(n— q<M>>+ » for a
nondecreasing function g such that lim 400 g(M) = o0, as follows:

WJM — Z(" fI(M))"'n((\IJ (M))g 1° Y) . )

M)t
(=g *on = M Z(n_q(M))Jr’n((“I"g (W)=1- )

Here,
B0 () (dx) := Py p(Xy € dx | Yu—1y ..., ¥1)

is the optimal one-step predictor for a fixed 6 (the Kalman—Bucy predictor, in the case of the
linear Gaussian system) and, foreach j =1, ..., M,

Zin—qony (B Wiy, ¥) = / V2rog(Yy — h(z)) W, ()(dzx). (6)

k=(n— q(M))++1

We use the notation a™ = max{a, 0} for all @ € R. Also, o is the standard deviation of
the Gaussian distribution (note that, for the sake of simplicity, we set the dimension of the
observation variables, p, equal to 1). The particle filter is defined by

0
WM () —ZW(,, gOnyen Y’ (10)- ™
j=1

It is crucial for the convergence of the algorithm to consider a finite window of information:
even though the denominator is always positive, it converges to 0 very quickly since itis a product
of numbers less than 1. Note that multiplying g by /2770 in (6) only simplifies notation, since
it cancels out in the computation of the weights (5). Thus, considering a window of information
of length g (M) allows us to control the way this converges to O (see also [4]).

In practice, things are worse: numbers below some threshold are treated as equal to O in
computer arithmetic and, consequently, only a series of ‘unlikely’ observations with respect to
some 6 can set the corresponding weight equal to 0. This weight will of course remain 0 for
ever, SO We are back to the problem of ‘losing’ particles. To remedy this, we can set the weights
to be max{W —g(M))* , €}, for some very small ¢.

In order to account for the additional randomness in the choice of M = 01, ...,0p), we
define a new probability space

(Q = x QY (f‘n’ =F x 001, ....00))n>0, f’;l,,, = 15u,u ®uM)
and the corresponding expectation E;L - Similarly, we define the probability space

Q@ =Qx Q) (F =F, xo01.....0M)n=0.P), 5, =Puo@u™)

and the corresponding expectation E’ w0
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The following theorem is an extension of the main theorem of [4].

Theorem 1. Suppose that (2) holds and that
sup By o [1(X)1 < o0,
n

supEy o[Epolh(Xy) | Yu, ..., Y11] < <.
n,0

(This holds trivially in the case that h is bounded, but we include this condition to also cover
linear Gaussian systems with unknown parameters.) Then there exists a nondecreasing function
q: N — N (for example g(M) = %(log M)'/2) for which the error made by the particle filter
v, 'M(/L) given by (7) will converge to 0 uniformly with respect to time, i.e.

M

S WM e Y () — (u)(f)H =0. ®)

lim supE’ [
Jj=1

a,u
M*1oo >0 "

Proof. The theorem can be proved by following the arguments of the proof of uniform
convergence for the Monte Carlo particle filter (see [4]).

4. The full algorithm

In [5], Del Moral and Guionnet demonstrated the uniform convergence of the interacting
particle filter, but under some strong ergodicity conditions that are not satisfied by our system 2.
In [4], Del Moral proved the uniform convergence of the Monte Carlo particle filter under weaker
conditions. However, the Monte Carlo particle filter is not very efficient computationally; it is
a weighted sum over independent paths and, thus, requires a dense sampling of the path space.

Below we present a combination of the interacting particle filter and the Monte Carlo particle
filter: we use the interacting particle filter to compute the posterior distribution of the first
component of system 2, the Markov chain {X,}, while we fix the second component, the
parameter. Since, for each fixed value of the parameter, the kernels Ky are mixing, we expect
that the interacting particle filter will converge uniformly to the marginal of the optimal filter
with respect to the first component.

In order to compute the posterior distribution of the parameter, we use the Monte Carlo
particle filter. Since the parameters do not evolve, their path space is trivial and its dimension
is the dimension of the parameter space. Thus, in this case, the two filters are computationally
equivalent. On the other hand, it is crucial that we relax the ergodicity assumptions on the
transition kernel — in this case, the kernel for the evolution of the parameter is g/ (d6), which is
obviously not ergodic! We have already seen, in Theorem 1, that the Monte Carlo particle filter
for the parameters will converge uniformly with respect to time given the posterior distribution
of {X,}. We will show that this will also be the case for the combination of the two particle
filters: they will converge uniformly with respect to time.

Intuitively, the reasoning is the following. The interacting particle filter resamples the
particles. Thus, an unlikely observation can result in the loss of the ‘good particles’, i.e. those
that are close to the correct value of the parameter. Instead, the Monte Carlo particle filter
computes the weighted average. So, no particles are lost and the weight depends on several
past observations rather than on just the last one.

Below we give a detailed description of the algorithm (by ¢ we denote a nondecreasing
function such that limy 100 g (V) = 00).
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Time n = 0 (initialization). At time n = 0, the particle system consists of M independent
particles {6} —1,...» with common law u, and N * M independent particles

,,,,,

E2ON)im1, N, j=1,.. M

with common law p. The weights of the parameters are set to be equal, i.e. W({ ’éM N /M.

Then
WM () = ]MN eN
(W) := Z = NN le«w
L]

6;,N . . . . . .
where W)""" (1) is the interacting particle filter at time n = O corresponding to parameter
value 0, i.e.

N 1 <
(1) = N 2551.0(91»)-
i=1

Time n > 0 (evolution). 1. Each particle 5"(01) i =1,..., N evolves according to the
kernelKg_, forj=1,. M16<§(9)~K9(§ @), )Weset

N 1 <
(n) = N 23%"(9]_).
i=1

. ~ ~0;,N . .
Note that the particles (El.” (0;))i,j are such that W,”" approximates the one-step predictor
Pﬂ’gj (Xn+1 | Y, ..., Y1) for every j.

2. We compute the new weights w/ as follows:

(n— q(M))+ n

~0;.N
M Z—gmy+ (V" (0))5_y, Y)

_ ) 9)
M)+ M O N (
(n—q(M))*+.n >ty Z—gnytn (W (u)i_y, Y)

Here

~0;,N
Zn—gmy+ (B, (W)y=y, ¥) = l_[ /g(Yk — h(z)¥, U () (dze)
k=(n—q(M)*+1

n

1Y .
= I (NZqu—h(s,-k(e,-)))) (10)

k=(n—q(M))*++1 i=1
foreach j =1,..., M.

3. Foreach j =1, ..., M, we resample the particles {é‘i” (0)}i=1,...,.n according to weights

,,,,,

g(Yy — h(E"H))))
SN e(Y, —h(ENO)))

to obtain {Si”“ @)}i=1,...N
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The particle filter is then defined by

u,M,N 0j.N
T () —Z ety (),

0;,N . . . . . .
where W,,”"" (1) is the interacting particle filter corresponding to parameter value 6, i.e.

N 1 &
) =5 D85
i=1

Once again, we must consider a new probability space that will also capture the additional
randomness in the evolution of the particle filters. We denote by (£2¢, f“',f, Pi,u) the canonical
space for the particle system

{EXN0)), 0) iz N, j=1,... M, 10,

which is assumed to be independent of the state observation pair (X, Y). Then the new
probability space will be

(Q=Qx Q. (Fu = Fp X F =0 Puou =Ppo ®P5 ).

The expectation with respect to f’u,e,u will be denoted by Eu,g,u. To simplify our notation, we
will often drop the # when its meaning is clear.

5. Uniform convergence of the full algorithm

The following lemma describes the conditions for the uniform convergence of the interacting
particle filter. The proof can be found in [5] or [6]. We alter the statement, however, to better
fit the present context.

Lemma 2. Suppose that

lim  sup sup W, (W)(f) — WH(HI=0
qHOOuMEJ(E)n>l] n—q,n n q.,n
forall® € ® and all f € Cy(E), where \I/,ffqyn (W) =PuoXn | Yu,...,Yy_g11). Then, for
all f € Cy(E),
Jimsup By o [1W," () (F) = W ) ()] =
N—00 ()
where \IJS’N is the interacting particle filter applied to system I, for a fixed parameter value 6.
In fact, if system 1 is exponentially asymptotically stable for each 0 € ©, i.e. there exist a
vo > 0and a qop > 0 such that

SUPI‘IJn an W) =Wi_ YOI < e forall p, ' € P(E) and all g = qo.6,

then there exists an No g > O such that

A V’
sup By o [1W5 YN (W) (f) — WE () ()] < Na:/Z

n>0

forall N > Ny g, where Cy is some constant, y' = 1 —10g(27'[02), andag = yp /(Yo +v) > 0.
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We will prove the following result under the general assumption that the particle filter
approximating the optimal filter for a fixed parameter value converges uniformly, with respect
to time and parameter, with rate p(N). Such a particle filter could be the interacting particle
filter, under the appropriate conditions described above, or some other particle filter (for example
the regularized particle filter described in [10]) if, in addition, the parameter space is compact
and the optimal filters uniformly continuous with respect to the parameter.

Theorem 2. Suppose that (2) holds and, in addition, that the interacting particle filter used
to approximate the optimal filter for any fixed parameter value converges uniformly with rate
p(N), i.e. that it satisfies

sup By o (1959 N (1) — Wi () lrv] < p(N) forall6 € O, (11)

n>0

where p(N) is independent of 6 and limy4oo p(N) = 0. Then there exists a function M =
M (N) such that limy 400 M(N) = 00 and the following holds for all f € Cy(E):

Jim, sugEﬂ,a[wz”MW)’N(u)(f) — W) (A= 0. (12)

Proof. For simplicity of notation, we assume that p = 1, i.e. the observations take values
in R. We first show that

lim sup supﬁﬂ,a

M
pu-M.N _ Wj,M,N \Ilgj H —0 13
N100 p>0n>0 [ ) ; (n—qayt . ¥n () (13)

for all f € C,(E). We note that

M
WG = W 90|
j=1

EM[

M
<Epo [Z Wi e N () — wy (u)(f)@
j=1

M M

j,M,N 0;,N ji,M,N 0;
Y W G = D W () H
j=1 j=1

< sup By o[ 0" (W) () = B (W ()]
J
< 1/ locp (V). (14)

where || - ||oo denotes the Ls,-norm.
Thus, (13) follows from (11). Note that, in order to simplify our notation, we have suppressed
the dependence of M on N; it will only be shown when relevant. We next show that

lim supE
N'150 nag “’“[

u M

. 0, i\M 0,

D W e ¥ G = D oW e Y O (f )H -
= j=1
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where W(J;;i/lq M)+ is the likelihood function for parameter value 6}, i.e.

~0;
M _ Za—gunyt () (). Y)
—g(M)*n = 7,0
(n q( Nt Z]/(V[:l Z(n_q(M))Jr’n((“I’[gk(M))Z:l’ Y)

with Z,_y M)+, s defined in (10). Clearly,

= f)u,uM (CIE R T Y(n—q(M))++1)y

M M

ji,M,N 0; j,M 0
E W(]n,q(M))-#,n\I/nj W (f) - E W(]n,q(M))ﬂnq'lnj (M)(f)u
j=1 =1

M
2 Jj,M,N jM O
=< EM,O( |:Z |W(n7q(M))+,n - W(nfq(M))"',nI |\Dnj (/L)(f)|i|
j=1

M
A j.M.N iMm
< ||f||ooEu,a[Z Wy n — W(,lq(M>)+,,,|].
j=1
Thus, it is sufficient to show that

M
' A JMN M _
e SV = W] =0

We follow the approach used in [4] to bound the denominator away from 0. We define the
following quantity for all n > 0, where the expectation E,, y is with respect to the measure

() = @72 WY (w):

n

1 _
it = 3 Bl — h(X0))
k=(n—q(M)++1
1 n
=557 > (Y — B olh(X)D? + By olh(Xi) — By o[ (XOIP).
k=(n—q(M)*+1
By the boundedness of /&, we obtain

sup [(h(X,) — B o[R(X)D?] < 4R < o0

n>0

for all € ®. Then

E, ol V™ (¥, 6)]

A

1 _
3529 (D[S0 By ol Vi h(Xe) — ol (KON + 4111

A

! 2 2
7524 M BlA5 + 40 |llc +07)
= V(h)q(M)

< 00,

where we have used the notation

811l + 4o o + 0
202 )

V(h) =
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Now consider the set

Qy(n.r,q(M) = {w € 2 sup VI (¥ (@),0) < rigmn},
0e®
for some nondecreasing function 7 : N — R to be identified later. It follows that
Py — Ry (n. 6, q(M)) = V()2
r(q(M))

(see [4]) and, consequently,

M
~ M.N M
Eja |:Z IW(jn aomnt . ~ Wor—gomy+ o1y .6.q0n) + IQZ—Qy(n,0,q(M)))]

M

' ji,M,N M
= Bua [Z W oty = WoLgonyeal 19y(n»074<M>>} +2Vh)
j=1

qM)
r(g(M))’

where 14 denotes the indicator function of the set A. The second term on the right-hand side
will vanish as M 1 oo, for any choice of r satisfying limg4c ¢/7(g) = 0. It remains to show
that

M
Jj,M,N M _
Aim sup By, o [Z IWa—ganytn = Win—gmy+.a! 19Y<"’9"1(M))} =0
too n>0 j=1

We define U,iw’N by

M 0, N
UMN _ Yoict Zin—qmy+ o (P (W) Y)
n M =0 .
pya Z(n—q(M))ﬂn((‘yek(M))Z=1’ Y)

Then we observe that
M

> JM,N M M,N

B [Z IWa—ganytn = Wan—gany alUn IQY("ﬁ”I(M))}
j=1

¢ [Zﬁinzm_qmw,n((@ Wit V) = Za—qonyt 2 (¥ )y, VUL
— B,

Zk IZ(n g(M)t, n((\lj (M))g 1 Y)

X lszy(nﬂ,qwn]

7,0i N = 0;
£ |:Z§4—1 | Z =gy 0 (Y ()51 YD) = Zn—gmyy+ n (W () y—y» VI
w,a
Zk 1Z(n g(M)t, n((\y (M))g 1° Y)
X lszy(n,e,qw))]
+Euulll — UMV 1oy m.6.qm)]

7,01, N T 0;
A [2?4:1 | Z =gyt n (W OV Y) = Zi—qayt n (Y (W)j_y, V)
Zk 1 Z(n qg(M)T, n((\lj (/J/))g 1’ Y)

X lszy(n,e,qw))}
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Similarly,

M

S jsM,N jM M,N

Eu o |:Z |W(n—q(M))+,n - W(n_q(M))+’n|(]‘ -U, )IQy(H,Q,q(M))]
=1

M 3,6i,N 1,0
<9k |:Zj:1 | Z =g+ n (T (521 YD) = Zin—gmyy+ n (W, ())y—y VI
= .o M = 0,

2 k=1 Zii—qutn (P (0))g_y, ¥)

X lszy<n,0,q(M>)}-

However, for all € Qy(n, 8, g(M)), we see that

M

1 2 O

i E Zin—qonyt n (TGO, Y (@)
=1

I
N
M=

i 1 -
Eg, [exp{—za—2 Z (Yj(w) — h(Xj))ZH

j=(—q(M)++1

=~
Il
-

exp{— Vi (¥ (w), 61))

A\
N
M=

»
I

v

M
exp{—% Z VI (v (), 9k)}

k=1
exp{—r(q(M))},

by applying Jensen’s inequality twice. By putting everything together, we find that

v

M
a JjsM,N M
Biia [Z Waigmysn = Wagany =l 19Y<"’9"I<M>>]
j=1
4er @) | M o N o
< TEM[Z | Z g+ n (B )i=ys Y) = Zan—gaanyy (B (0, Y"}
j=1

R . .
< 4e"@M) sup B ol Zie gyt n OV (W10 Y) = Ziu— gyt n (CFF ()i_y, VI
6

If we set g (x) = exp{—(¥; — h(x))z/(202)}, then

1 Za— gyt n (VTN I Y) = Zu gy (BT ()i, V)

n n
= I ®WYwepr- [ ¥we)
j=n—q(M)t+1 j=(—q(M)*+1
n
< Y 1N - b we)

j=(n—g(M)t+1
< q(M)sup 9N (W) (g;) — ¥ (g )l
n>0
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which follows from the fact that ||g;|lcc < 1 for all j > 0. Consequently,

q(M)
r(qg(M))’
15)
The above estimate will converge to 0 as N 1 oo, for the appropriate choice of r = r(q),
qg = q(M), and M = M(N) (for example, take r(g) = g%, qM) = (% logM)l/z, and
M(N) = p(N)™h.
Finally, we must show that

M
& i,M,N i,M
sup By [Z Wil ayyn — W{n_q(M))+,n|} < 4" 1M g (M) p(N) + 2V (h)
= j=1

lim sup EWX |:

M
M 0, } B
Mtoo >0 Zl Wi T oy U’ (W () — 9, (u)(f)H =0.
> p

However, this is exactly the result of Theorem 1. Thus, the proof is complete.

We can also obtain an estimate for the rate of convergence of (12). However, this will depend
on the rate of convergence of (2). Let us say that this is o(g), i.e.

sup By a1y, (1)) = Wi (W llTv] < 0(g),

nzq

where lim, . o 0(q) = 0. Then we can work out the rate of convergence of (8) by arguments
similar to those in [4]:

M

S WM e Y () — (u)(f)u

j=1

/
sup Eu,a,u |:
n>0

e (a(M)) o ViR q(M)

The above, together with (14) and (15), gives us an estimate for the rate of convergence of (12),
i.e. of the full algorithm.

We have described an algorithm for the adaptive computation of the optimal filter of a
partially observed Markov chain whose transition kernel depends on an unknown parameter 6.
This can also be seen as a uniformly convergent particle filter for a nonergodic system in which
the interacting particle filters converge uniformly within every ergodic class.

<6l flloo + 11 flloc0(g (M)).
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