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ANALYSIS OF ADAPTIVE MULTILEVEL SPLITTING ALGORITHMS IN AN
IDEALIZED CASE

CHARLES-EDOUARD BREHIER, TONY LELIEVRE, AND MATHIAS ROUSSET

AssTrACT. The Adaptive Multilevel Splitting algorithm is a very powerful and versatile method to
estimate rare events probabilities. It is an iterative procedure on an interacting particle system, where at
each step, the k less well-adapted particles among n are killed while k£ new better adapted particles are
resampled according to a conditional law. We analyze the algorithm in the idealized setting of an exact
resampling and prove that the estimator of the rare event probability is unbiased whatever k. We also obtain
a precise asymptotic expansion for the variance of the estimator and the cost of the algorithm in the large
n limit, for a fixed k.
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1. INTRODUCTION

Let X be a real random variable, such that X > 0 almost surely. We want to approximate the following
probability:

(1) p=PX >a),
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where a > 0 is a given threshold, such that p > 0. When a goes to infinity, the above probability goes to 0,
meaning that {X > a} becomes a rare event. Such problems appear in many contexts, such as molecular
dynamics simulations [6] or reliability problems with many industrial applications, for example.

Estimating a rare event using a direct Monte Carlo estimation is inefficient, as can be seen by the analysis
of the relative error. Indeed, let (X;);en be a sequence of independent and identically distributed random
variables with the same law as X. Then for any positive integer M,

M
(2) Py =57 > Ix,z
n=1
is an unbiased estimator of p: E[pys] = p. It is also well-known that its variance is given by Var(pys) = p(l—l\/_[p)

and therefore the relative error writes:

VVar(par)  [T—p
p p
Assume that the simulation of one random variable X,, requires a computational cost ¢y. For a relative error
of size €, the cost of a direct Monte Carlo method is thus of the order

L—p

(4) Co €2p .
which is prohibitive for small probabilities (say 107).

Many algorithms devoted to the estimation of the probability of rare events have been proposed. Here we
focus on the so-called Adaptive Multilevel Splitting (AMS) algorithm [4L [5].

Let us explain one way to understand this algorithm (see [2] for a more general presentation). The splitting
strategy relies on the following remark. Let us introduce J intermediate levels: ag =0< a1 < ... < ay = a.
The small probability p satisfies:

J
r=]]»
j=1

where p; = P(X > aj|X > aj_1), with 1 < j < J—1and p;j =P(X > a|X > ay_1). In order to use this
identity to build an estimator of p, one needs to (i) define appropriately the intermediate levels and (ii) find
a way to sample according to the conditional distributions £(X|X > a;j_1) to approximate each p; using
independent Monte Carlo procedures.

In this article, we will be interesting in the idealized case where we assume we have a way to draw
independent samples according to the conditional distributions £(X|X > a;), j € {1,...,J — 1}. We will
discuss at length this assumption below. It is then easy to check that for a given J, the variance is minimized
when p; = ... = p; = p'/7, and that the associated variance is a decreasing function of J. It is thus natural
to try to devise a method to find the levels a; such that py = ... = p;. In AMS algorithms, the levels are
defined in an adaptive and random way in order to satisfy (up to statistical fluctuations) the equality of the
factors p;. This is based on an interacting particle system approximating the quantiles P(X > a) using an
empirical distribution. The version of the algorithm we study depends on two parameters: n and k. The
first one denotes the total number of particles. The second one denotes the number of resampled particles
at each iteration: they are those with the k lowest current levels (which mean that a sorting procedure is
required). Thus, the levels are defined in such a way that p; = (1 — %) and the estimator of the probability

p writes:
gk
k
ﬁn,k = ka (1 - _)
n
where J™* is the number of iterations required to reach the target level a, and C™* ¢ [1 — kn;l, 1} is a

correction factor precisely defined below (see (I0)). Notice that C™F =1 if k = 1.
In all the following, we will make the following assumption:

Assumption 1.1. X is a real-valued positive random variable which admits a continuous cumulative dis-
tribution function t — P(X <t).



This ensures for example that (almost surely), there is no more than one particle at the same level, and
thus that the resampling step in the algorithm is well defined. We will show in Section below that this
assumption can be relaxed: the continuity of the cumulative distribution function is actually only required
on [0,a), in which case the AMS algorithm still yields an estimate of P(X > a) (with a large inequality).
From Section [B, we will always work under Assumption [[.I] and thus we will always use for simplicity strict
rather than large inequalities on X (notice that under Assumption [T p = P(X > a) = P(X > a)).

Our aim in this article is twofold. First, we show that for any values of n and k, the estimator p,, ; is an
unbiased estimator of p (see Theorem [1):

(5) E(ﬁn,k) =D

Second, we are able to obtain an explicit asymptotic expression for the variance of the estimator p, j in the
limit of large n, for fixed k and p, and thus for the relative error (see Proposition 5.2 Equation (36)):

Va;(ﬁ"’k) _ —j;)ﬁgp (1 L a —log(;i) k=1 (l))lm,

Thus, if we consider the cost associated to the Monte Carlo estimator based on M independent realizations
of the algorithm, and if M is chosen in such a way that the relative error is of order €, one ends up with the
following asymptotic cost for the AMS algorithm (see Theorem [£4] Equations [B2) and ([B8]): for fixed k
and p, in the limit of large n

(6)

0 | L (g~ tog(s)) + + (-~ 10s(o) (6~ 1)+ 3 Gos(e))* — 5 Gos)") +0 (1 )|

€

where ¢o denotes the cost for drawing one sample according to the conditional distributions £(X|X > z)
(assumed to be independent of x, to simplify), and ¢; log(n) is the cost associated with the sorting procedures
involved in the algorithm. Here again the Landau symbol o in the above depend non-uniformly on %k and
p. The two results (@) and (7)) should be compared to the corresponding formulae for direct Monte Carlo
simulation (B) and (@) above. From these results, we conclude that, in this asymptotic regime:

(i) the choice k =1 is the optimal one in terms of variance and cost
(ii) AMS yields better result than direct Monte Carlo if

(1 + Z—;log(n)) ((logp)2 - logp) < 1].%1)

which will be the case for sufficiently small probability p.

The assumption that we are able to sample according to the conditional distributions £(X|X > z)
(idealized setting) is a severe limitation, from a practical viewpoint. Let us make three comments about this
idealized setting. First, to the best of our knowledge, all the theoretical results which have been obtained
so far in the literature [3} 4 [ [7] rely on such an assumption. It is believed that the qualitative conclusions
obtained under this assumption are still meaningful for the actual algorithm used in practice, where the
conditional distributions £(X|X > a;_1) are only approximately sampled (using for example Metropolis
Hastings procedures). In some sense, in the idealized setting, one studies the optimal performance one could
reach with this algorithm. Second, we will describe in Section situations where this assumption makes
sense in practice: this is in particular the case in the 1d dynamic setting described in Section 22221 Third,
in a paper in preparation [2], we will actually show that it is possible to obtain an unbiased estimator of p
using AMS in a very general setting. In other words, the idealized setting is crucial to obtain estimates on
the variances and the costs of the algorithm, but not to prove the unbiasedness property for the estimator
of the rare event probability.

Let us now review the results known from the literature on AMS. As mentioned above, the AMS algorithm
has been introduced in [4l 5], where it is proven that their estimator py, ; indeed converges almost surely to
p (in the limit n — o0). A central limit theorem is also provided, in the asymptotic regime where % = po
is fixed. In [7], the authors consider the case k = 1, prove the unbiasedness of the estimator and analyze
the variance. In [3], the authors analyze the large n limit, with fixed % = po. In summary, our results differ
from what has been proven before in two ways: we prove that p, ; is an unbiased estimator for any k > 1
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(and not only k£ = 1) and we analyze the variance and the cost at a fixed k (in the limit n — co) and show
that in this regime, £ = 1 is optimal.

In addition to the new results presented in this paper, we would like to stress that the techniques of proof
we use seem to be original. The main idea is to consider (under Assumption [T the family (P(z))ze[0,q) of
conditional probabilities:

(8) P(z) =P(X > a|X > x),

and to define associated estimators p, ,(x) thanks to the AMS algorithm. We are then able to derive an
explicit functional equation on E[p, 1(x)] as a function of x; which follows from the existence of an explicit
expression for the distribution of order statistics of independent random variables. We can then check the
unbiased property (see Theorem [T])

Finally noting that P(0) = p, we get ([@). To analyze the computational cost (Theorem B.4]), we follow a
similar strategy, with several more technical steps. First, we derive functional equations for the variance and
the mean number of iterations in the algorithm. In general we are not able to give explicit expressions to
the solutions of these equations, and we require the following auxiliary arguments:

(i) We show how one can relate the general case to the so-called exponential case, when X has an expo-
nential distribution with mean 1;
(ii) We then prove that the solutions of the functional equations are solutions of linear Ordinary Differential
Equations of order k;
(iii) We finally get asymptotic results on the solutions to these ODEs in the limit n — +oo, with fixed
values of p and k.

The paper is organized as follows. In Section[2] we introduce the AMS algorithm and discuss the sampling
of the conditional distributions £(X|X > z). In Section [B] we show how to relate the case of a general
distribution for X to the case when X is exponentially distributed. We then prove that the algorithm is
well defined, in the sense that it terminates in a finite number of iterations (almost surely). In Section [H]
we show one of our main result, namely Theorem [Tl which states that the estimators p, ;(x) are unbiased.
Finally, in Section Bl we study the cost of the algorithm, with asymptotic expansions in the regime where p
and k are fixed and n goes to infinity. The proofs of the results of Section [l are postponed to Section

2. THE ADAPTIVE MULTILEVEL SPLITTING ALGORITHM

After presenting the AMS algorithm in Section 2.1l we discuss the fundamental assumption that we know
how to sample according to the conditional distributions £(X|X > z) in Section We will in particular
show that this assumption is actually practical at least in one setting: the one-dimensional dynamic setting
presented in Section 2221 Finally, we discuss Assumption[[Tlin Section 2.3 and show that it can be replaced
by a less stringent hypothesis. This is particularly useful in the framework of the high-dimensional dynamic
setting described in Section

We would like to stress that Sections 2.2 and 2.3 discuss practical aspects of the implementation of AMS
and can be skipped if the reader is only interested in the two main results about the unbiasedness and cost
of AMS, presented in Sections [ and

2.1. Description of the algorithm. We fix a total number n of particles, as well as 1 € {1,...,n — 1} the
number of resampled particles at each iteration of the algorithm. In the sequel, when we consider a random
variable X7, the subscript ¢ denotes the index in {1,...,n} of a particle, and the superscript j denotes the
iteration of the algorithm.

In the algorithm below and in the following, we use classical notations for k-th order statistics. For
Y = (Y1,...,Y,) an ensemble of independent and identically distributed (i.i.d.) real valued random variables
with continuous cumulative distributions function, there exists almost surely a unique (random) permutation
o of {1,...,n} such that Y,y < ... < Y,(,). Forany k € {1,...,n}, we then use the classical notation
Yr) = Yo) to denote the k-th order statistics of the sample Y.

For any « € [0, a], we define the Adaptive Multilevel Splitting algorithm as follows (in order to approximate
p =P(X > a) one should take 2 = 0, but we consider the general case = € [0, a] for theoretical purposes).
4



Algorithm 2.1 (Adaptive Multilevel Splitting).
Initialization: Define Z° = x. Sample n i.i.d. realizations X9, ..., X0, with the law L(X|X > x).

Define Z' = X(Ok), the k-th order statistics of the sample X° = (X?,...,X?), and o' the (a.s.) unique
associated permutation: Xgl(l) << Xgl(n).

Set j =1.
Iterations (on j > 1): While Z7 < a:

Conditionally on Z7, sample k new independentEl random variables (X]i, e ,Xi), according to the law
LX|X > Z79).

Set

XJ =

K2

X{m‘)—l(i) if (07)71(i) <k
X770 i (09)71(6) > k.

In other words, the particle with index i is killed and resampled according to the law LIX|X > Z7) if
X7 < 79, and remains unchanged if X)~' > Z. Notice that the condition (07)(i) < k is equivalent to
i€ {Uj(l),...,aj(k)}.

Define Zi+1 = X(k), the k-th order statistics of the sample X7 = (X{,...,X}), and o1 the (a.s.)
um’queﬁ associated permutation: Xijﬂ(l) <...< Xijﬂ(n).

Finally increment 5 < j + 1.

End of the algorithm: Define J"*(z) = j — 1 as the (random) number of iterations. Notice that J™*(x)
is such that 27" @) < q and 77" (@)+1 > q.
The estimator of the probability p* is defined by

]n,k(z)
B\
) o et (1-2)
with
1 nk (g
(10) C™k(z) = =Card {i; X{J f@ > a} .
n
Notice that C™!(z) = 1. More generally, C™*(z) € {2=ktl n-kikl
Since we are interested in the algorithm starting at x = 0, we introduce the notation
(11) Pt = (0).

We finally stress that the computations of the sampled random variables (X?);<;<, for the initialization
and of the (x7)1<i<k for each iteration j can be made in parallel.

2.2. Sampling from the conditional distributions £(X|X > z). At each iteration of the algorithm, we
need to sample k random variables according to conditional distributions £(X|X > z), with z taking values
in the sequence (Z7 Jo<j<Jnk(z)- As explained above, we develop our theoretical analysis of the properties
of the algorithm (bias, variance and computational cost) in the idealized situation where it is possible to
sample according to these conditional distributions £(X|X > z) for any z € [0,a]. From a practical point
of view, this assumption is generally unrealistic. One possible situation where it is realistic is the dynamic
setting presented in the present section (in contrast with the static setting).

2.2.1. The static setting and the exponential case. In a general framework, there is no simple way to sample
the distributions £(X|X > z). In practice, this can be done thanks to a Metropolis-Hastings procedure, see
for example [7]. Of course, this introduces a bias and correlations between the particles at each iteration
(compared with the idealized algorithm studied in this paper). This bias and these correlations asymptoti-
cally vanish when the number of iterations in the Metropolis-Hastings procedure goes to infinity. The error
analysis associated to this procedure is out of the scope of this paper.

A precise mathematical statement is as follows. Let (Ug)lglgk,jel\!* be i.i.d. random variables, uniformly distributed on
(0,1) and independent from all the other random variables. Then set X% = F(; Zj)’l(Ug), where F(.;x)~! is the inverse
distribution function associated with the (conditional) probability distribution £(X|X > x), see[I9 We slightly abuse notation
by using £(X|X > Z7) rather than £(X|X > 2)|,_ ;.

2The uniqueness of the permutation o7+ is justified by Proposition
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There is a simple example where it is actually possible to sample the distributions £(X|X > z), namely
if X is exponentially distributed. Indeed, if X has exponential law £(1) with mean 1, then the conditional
distribution £(X|X > z) = L(X + x) is a shifted exponential variable, for any x > 0. In the following, we
will refer to this situation as the exponential case. Of course, this has no practical interest since in this case,
p = P(X > a) = exp(—a) is analytically known. However, this particular case plays a crucial role in the
analysis hereafter, since as will be precisely explained in Section B3] the study of the general case can be
reduced to the study of the exponential case after some change of variable. This trick was already used in
the original papers [4} [5].

2.2.2. Dynamic setting in dimension 1. In the one-dimensional dynamic setting, X is defined as

X = sup Y;
0<t<t
where (Y})o<i<- is a strongly Markovian time-homogeneous random process with values in R, and 7 is a
stopping time. In this setting, the conditional distribution £(X|X > z) is easily sampled: it is the law of
SUpg<i<, Y;", where Y;* denotes the stochastic process (Y;);>0 which is such that Y, = x.
Having in mind applications in molecular dynamics [6], a typical example is when (Y2)e>0 satisfies a
Stochastic Differential Equation

dnw = f(Y;E)dt + 2ﬁ_1dBt, YOI =z,
with smooth drift coefficient f and inverse temperature S > 0. The stopping time is for example

" =inf{t > 0;Y;" < —eor V" > 1+¢},
for x € [0,1], and for some € > 0 and one can then consider X = supg<,<,o Y. Let us consider the target
level a = 1. The AMS algorithm then yields an estimate of P(X > 1) the probability that the stochastic
process starting from 0 reaches the level 1 before the level —e. Such computations are crucial to compute
transition rates and study the so-called reactive paths in the context of molecular dynamics, see [6].

Notice that in practice, a discretization scheme must be employed, which makes the sampling of the

conditional probabilities more complicated. Another point of view on the AMS algorithm is then required
in order to prove the unbiasedness of the estimator of the probability p, see [2].

Remark 2.2. The exponential case can be obtained from a dynamic setting. Indeed, consider the following
stochastic process: a particle starts at a given position x, moves on the real line with speed p = +1 on the
random interval [0, 7] where 7 ~ E(1) is exponentially distributed, and with speed p = —1 on the interval
(1,+00). More precisely,

e +1l for0<t<rt e r+t for0<t<rT
L —1 fort>r %= x+T1—1 fort>T.
Notice that (pf, qF)i>o0 is a Markov process such that (¢F)i>o is continuous. Then for any initial condition x

and any given threshold a > x we have P(sup,>oqf > a) = P(1 > a — ) = exp(x — a). In particular,
X =sup,;> @ = SUPo<i<r q" is an exponential random variable with parameter 1.

2.2.3. Dynamic setting in higher dimension. Let us consider again a strongly Markovian time-homogeneous
stochastic process (Y;);>0, but with values in R? for d > 2. In this case, the levels need to be defined using
a (continuous) function ¢ : R? — R, sometimes called a reaction coordinate in the context of molecular
dynamics.

Let us focus for simplicity on the case when (Y;);>0 is solution of the stochastic differential equation (SDE):

(12) AYF = —VV(YF)dt + /28~ 1dW,, Y =,

with smooth potential V', inverse temperature 5 > 0 and (W;):>o a d-dimensional Wiener process. Let us
consider two disjoint closed subsets A and B of R?. Let us define the stopping time

7 =min(7], 75)
where

(13) 74 =inf{t > 0;Y* € A} and 75 =inf {t > 0;Y;" € B}.
6



Let us assume that the function ¢ is such that

A= {3 €(z) <0} and B = {a; £() > 1}.
We then set, for a fixed initial condition 2o € R%\ (AU B),
(14) X = sup £(Y;™).

0<t<r
Let us set @ = 1 as the target level. In this case, the probability p = P(X > 1) = P(75° < 73°) is the
probability that the path starting from xg reaches B before A. As explained above, this is a problem of
interest in molecular dynamics for example, to study reactive paths and compute transition rates in high
dimension, typically when A and B are metastable regions for (Y%);>o.

The problem to apply the AMS algorithm is again to sample according to the conditional distributions
L(X|X > z). A natural idea is to use the following branching procedure in the resampling step at the
j-th iteration: to build one of the new k trajectories, one of the (n — k) remaining trajectories is chosen at
random, copied up to the first time it reaches the level {z; () = Z7} and then completed independently
from the past up to the stopping time 7. The problem is that this yields in general a new trajectory which is
correlated to the copied one through the initial condition on the level set {x; £(x) = Z7}. Indeed, in general,
given 21 # x9 such that &(z1) = {(x2), the laws of supg<,«, £(V;!) and supg<,<, £(Y;"?) are not the same.
As a consequence, it is unclear how to sample £(X|X >_z)_, except if we would be able to build a function &
such that the law of supy<,<, £(Y;") only depends on &(x). This is actually the case if £ is the so-called
committor function associated to the dynamics (I2Z)) and the two sets A and B.

Definition 2.3. Let A and B be two disjoint closed subsets in R?. The committor function & associated
with the SDE ([[2)) and the sets A and B is the unique solution of the following partial differential equation
(PDE):

—VV -VE+BTAE =0 i RY\ (AUB),
(15) &(r)=0 forxe A,
&(x)=1 forxze B.

Proposition 2.4. Assume that & is the committor function, solution of (IH). For any x € R\ (AU B), we
set X¥ = supg<,<, (V). Notice that X* is a random variable with values in [£(z),1].

We have P(X* > z) = @ for any x € R\ (AU B) and z € [£(x),1). In particular, if £(z1) = &(x2),
then we have the equality L(X*') = L(X®2). Moreover, for any x1, x2 with 0 < &(z1) < &(x2) < 1,
L(XP| X7 > E(xg)) = L(X™2).

This previous Proposition (which is proven below) fully justifies the branching procedure described above
to sample L£(X®|X% > ZJ) at the j-th iteration of the algorithm: pick at random one of the (n — k)
remaining trajectories (say (Y;)i>0), copy it up to the first time it reaches the level {z; &(z) = Z7} (let
us denote Y, the first hitting point of this level) and then complete the trajectory, independently from the
past. By the strong Markov property, this yields a new X sampled according to £(X¥) which is indeed
L(X®0| X% > 77) since {(Yy) = Z7.

Remark 2.5. As already mentioned in the previous Section, in practice, the SDE ([I2) is discretized in
time, say with a timestep At. Then, the branching procedure consists in copying the selected trajectory up
to the first time index n such that E(Ynat) > 2z, and then to complete it independently from the past. This
introduces a difference compared to the continuous in time situation considered above, since doing so we do
not sample according to the conditional distribution L(X|X > z). To treat this situation, one needs to resort
to other techniques to analyze the algorithm, see [2]. In particular, one can show that the algorithm still
yields an unbiased estimator of p, using very different techniques of proof than those presented in this paper.
This approach is also useful to treat non-homogeneous in time Markov processes.

At this stage, we can thus conclude that in the high-dimensional dynamic setting, if the committor function
is known, the AMS algorithm can be practically implemented, and that it enters the framework of this paper.
There are however two difficulties, that we will now discuss.

First, the random variable X = supg<;<, £(Y;*"), where ¢ is the committor function, does not satisfy
Assumption [T} we have p = P(X > 1) = P(X = 1) > 0 (X takes values in [0,1]) and therefore, the
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cumulative distribution ¢ — P(X < t) is not continuous at t = 1. More precisely, from Proposition 24 we
have: Vt € [0,1), P(X <) = (1 - @) and Vt > 1, P(X < ¢) = 1. This is actually not a problem, as
Jr

explained in the next Section in a general setting: the continuity of the cumulative distribution function is
only required over [0, 1) (or more generally over [0,a) in the general case when the target level is a).

The second difficulty is that knowing the committor function is actually a very strong assumption.
Computing ¢ solution to ([H) is actually impossible in practice since this is a high-dimensional PDE.
Moreover, if £ was known, then we would actually know the small probability we want to estimate since
p =P(X > 1) = &(xo). This is a consequence of the well-known probabilistic representation to solutions

to ([I3):
Proposition 2.6. Recall the definitions (I3) of the stopping times 7% and 75. Then, if £ is the committor
function associated to the SDE ([I2)) and the sets A and B, then, for any x € R?

(16) §(x) = P(rp < 74)

Thus, this high-dimensional dynamic case with known committor function should also be considered as
an idealized setting, which is only useful for theoretical purposes, in order to study the best performance we
could expect for the AMS algorithm.

We end up this Section with a proof of Proposition 2.4
Proof of Proposition 2.4k Let us consider ¢ satisfying ([I3]), Y;* solution to (I2)) and X* = supg<,<, £(¥;*).

For any given z € (0,1), and any = € R?, let us introduce
8 =1inf {t > 0;¢(Y") > z}.
One easily checks the identity
P(X* > z) =P(X* > 2) =P(77 < 7%).

By continuity of £ and of the trajectories of the stochastic process (Y;);>0, and by the strong Markov
property at the stopping time 77, we get for any 2 and any z € ({(x),1)
f(CL‘) = P(Tﬁ < Tngl) = E[]le<T'f1]l‘r§<T'fJ
=E[lrzargl ve vzl
T P <Ty”
= E[175<725(Yé )}
=P(r < 7%)z.
This identity proves the first claim of the Proposition. Moreover, since the law of Y* depends on x only
through &(z), we also more generally get £(X71| X"t > &(z2)) = L(X*?) for any 1, z2 with 0 < £(z1) <
f(xz) <1, O

2.3. About Assumption [I.1]l In this section, we show that Assumption [[.T] is actually too stringent. If
one assumes the following

Assumption 2.7. X is a real-valued positive random variable such thatt € [0,a) — P(X <t) is continuous,

then the Algorithm 2.1]is well defined, and all the results presented below hold. In particular, the estimator
Dn,k is an unbiased estimator of
p=P(X >a).

We notice that Assumption 27 is indeed more natural than Assumption [[1] since the AMS algorithm
only applies a resampling procedure with conditional distributions £(X|X > Z7) to realizations such that
Z7 € [0,a): this is why the continuity of the cumulative distribution function ¢ — P(X < t) is actually only
required over [0, a).

The argument to show that one can recover the setting of Assumption [[LT] assuming only Assumption 2.7]
is the following coupling argument. In Lemma [Z8 below, it is proven that there exists a random variable X
such that:

e X satisfies Assumption [T}
e for any z € [0,a), X < z is equivalent to X < z and L(X|X > z) = L(X|X > 2);
8



e X > ais equivalent to X > a and thus, in particular, P(X > a) = P(X > a) = p, the probability to
be estimated.
The last two properties show that running the AMS algorithm on X is equivalent to running the AMS
algorithm on X: the iterations, the stopping criterion and the estimator are the same. The theory developed
in this paper (unbiased estimator, analysis of the cost and of the computational cost) is then applied to the
algorithm applied to the auxiliary random variable X instead of X, which is completely equivalent to the
algorithm applied to X.

In all the following, for simplicity, we will always assume that Assumption [[.1] holds, keeping in mind
that it can be relaxed to Assumption 271 Thus, inequalities which involve the random variable X can be
changed from large to strict without modifying the associated events (almost surely).

We end this Section with a Lemma which defines the random variable X as a function of X.

Lemma 2.8. Let X be a random variable satisfying Assumption[27, and let us define
a
U
where U is a random variable independent of X and uniformly distributed on (0,1).

Then, (i) X satisfies Assumption L1}, (it) for any z € [0,a), X < z is equivalent to X < z, and the two
laws L(X|X > z) and L(X|X > z) coincide on (z,a) and (i1i) X > a is equivalent to X > a.

X =Xlxco+ —1x>a,

Proof of Lemma Since a/U > a, it is easy to check the items (ii) and (iii). Let us now consider the
cumulative distribution of X.

For t < a, P(X <t)=P(X <t) and thus ¢t — P(X < t) is continuous for ¢ € [0,a) by Assumption Z77

Fort>a, P(X<t)=P(X <a)+P(U >a/t, X >a) =P(X <a)+P(X >a) (1 - %) =1-2P(X >a)
and thus ¢ — P(X < t) is continuous for ¢ € (a,+00).

Finally, with these expressions one easily checks left and right continuity of ¢ — IP’(X' <t) at a.

This concludes the proof of the fact that X satisfies Assumption ]} and thus the proof of LemmaZ® O

3. REDUCTION TO THE EXPONENTIAL CASE AND WELL-POSEDNESS OF THE ALGORITHM

The aim of this Section (see Section B.3)) is to prove the well-posedness of the algorithm, namely the fact
that J™*(x) is almost surely finite, when the probability p = P(0) to estimate is positive. The argument is
based on the fact that the general case is related to the exponential case through a change of variable, see
Section (this will be instrumental in the rest of the paper). Section B first gives a few notation that
will be useful below.

3.1. Notation.

3.1.1. General notation. We will use the following set of notations, associated to the random variable X
satisfying Assumption [Tl

We denote by F' the cumulative distribution function of the random variable X: F(t) = P(X < t) for any
t € R, and F(0) = 0. From Assumption [[LT] the function F' is continuous. Notice that it ensures that if Y is
an independent copy of X, then P(X =Y') = 0, and thus, in the algorithm, there is only at most one sample
at a given level.

We recall that our aim is to estimate the probability

(17) p=PX >a)=P(X > a),
given a threshold a > 0. More generally, we define for any 2 € [0, d]
(18) P(z) =P(X > a|X > x),
so that we have p = P(0). Notice that P(a) = 1.

For any z € [0,a], L(X|X > z) admits a cumulative distribution function F(.;x), which satisfies: for any
yeR,

(19) Flyo) = 0
9
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While the variable = always denotes the parameter in the conditional distributions £(X|X > x), we use the
variable y as a dummy variable in the associated densities and cumulative distribution functions.

By Assumption [[T], 1>, in the definition above can be replaced with 1,-,. Notice that F(y;0) = F(y).
Moreover, with these notations, we have
(20) P(z) =1— F(a;x).

An important tool in the following is the family of functions: for any z € [0,a] and any y € R
A(y; z) = —log(1 — F(y;x)) € [0, +o0]

Ay) = Ay; 0) = —log(1 = F(y)).
We remark the following identity: for 0 < x <y < a,

Ay; ) = log(1 — F(x)) —log(1 — F(y)) = Aly) — A().

3.1.2. Specific notation when X admits a density f. In some places, we will assume that X admits a density
f with respect to the Lebesgue measure (which indeed implies Assumption [[T]). This assumption is in
particular satisfied in the exponential case (namely when X is exponentially distributed), which we will
consider in several arguments below to study the bias and the computational cost.

If X admits a density f, the law £(X|X > z) of X conditionally on {X > x} also admits a density f(.;z),
which satisfies: for any y > 0,

(22) fly; @) =

Notice that f(y) = f(y;0).

We finally introduce some notations about order statistics of samples of i.i.d. real random variables. If X
admits a density f, then the k-th order statistics of an i.i.d. sample (X7,...,X,,) (distributed according to
the law of X') admits a density f, , which satisfies: for any y € R,

fra(y) = k(Z) F(y)’“‘lf(y)(l — Fy)" "

The associated cumulative distribution function is £, ( f_ fn.k(2)dz. Likewise, we introduce notations
for the density and the cumulative distribution functlon of order statlstlcs for the law L£(X|X > z): when
0<z<y<aweset

(21)

fy)
1= F@) ="

fanlys ) = k(:) Fly;a)* " fly;2)(1 - Py;a)" ",

0= [ Y fur(zsa)de

3.2. Reduction to the exponential case. One of the key tool in the following is the reduction of the
general case to the exponential case, thanks to the use of the function A, defined by (2I). We recall that the
exponential case refers to the case when X is distributed according to the exponential law with parameter
1, see Section 2:2.1] The basic remark is the following. Since by Assumption [Tl the cumulative distribution
function F(.;x) is continuous, we have the following classical result, see for instance Proposition 2.2 in [I].

Lemma 3.1. If Y ~ L(X|X > z), then F(Y;z) is uniformly distributed on (0,1), and thus A(Y;x) has an

exponential law with parameter 1.

(23)

Let us first state a result on the algorithm without any stopping criterion.

Proposition 3.2. Let us consider the sequence of random variables ((X7)1<i<n, Z7)j50 generated by the
AMS algorithm 2] without any stopping criterium.Set Y/ = A(X7) and S7 = A(Z7). Then we have the
following properties.
(i) For any j >0, (Y? — S7)1<i<y is a family of i.i.d. ezponentially distributed random variables, with
parameter 1.
(ii) For any j > 1, (YlJ — S7)1<i<n is independent of (S' — S"=1)1<<;.
(iii) The sequence (S7 — ST71) ;51 is i.i.d..
10



As a consequence, in law, the sequence ((Yij)lgiSn,S’j)jzo is equal to the sequence of random wariables
(X )i<i<n, Z7) ;>0 obtained by the realization of the AMS algorithm without any stopping criterion in the
exponential case, with initial condition Z° = A(z).

Proof of Proposition The last assertion is a direct consequence of the three former items and of the
fact that in the exponential case the function A is the identity mapping.

Item (iii) is a consequence of items (i) and (ii). It remains to prove jointly those two items, which is
done by induction on j. When j = 0, the result follows from the way the algorithm is initialized: for each
1 <i<mn, Y= A(X?) is exponentially distributed (see Lemma B]), and the independence property is
clear. Assuming that the properties (i) and (ii) are satisfied for all & < j, it is sufficient to prove that:

(i) (V7T —89t1)  ic,, are i.i.d. and exponentially distributed with mean 1;

(it) (Y7 = $9*1)1<i<,, is independent of (S! — S*1)1<y<jp1.

For any positive real numbers ¥, ..., %,, and any s',...,s/T!, this is equivalent to proving that
A:=P (Yf’“ AR TH yItl gt 5y 8t 80 s st Sitl g7 > sﬂ'“)
: I , s

(24) _ -
=exp(—(y1 + - +yn))P(ST = S0 > st ... ST - §T > gIFL),

We want to decompose the probability with respect to the value of (UJ +1(i))1<i<k. We recall that almost
surely we have

J

Yo

In fact, in order to preserve symmetry inside the groups of resampled and not-resampled particles, we

decompose over the possible values for the random set {7/*!(1)...07%1(k)}. We thus compute a sum over

all partitions

<...< Yo_m(k) — §itl < Vi < <Y

{1,...n}=1_UI4,
such that Card(I,) = k.

A :p(ylj“ A VAU 4 A S T L RPN, LAy sj'H)
- ¥ P(Yf’“ Gty Y it

Card(I_)=k
ST 8> sl ST =50 > S (T (1), o M (k) = 1)

-y P({Yin—Sj“>yi;iel+},81—So>sl,...,Sj+1—Sj>sj+1)

Card(I_)=k

HIP’( AR A(Zj+1)>yi>.

iel_

In the last line, we used the fact that by construction of the algorithm, on the event we consider, namely
{o7T1(1),...,09" (k)} = I_, we have the equality of random variables v/t = A (Xz:jil),l(i)) vie 1.
The latter are i.i.d. and independent of all the other random variables used at this stage of the algorithm.

Moreover:
H ]P’( Y = A(Z7TY > y) H exp(—y;).
el iel_

Let us now introduce a notation: for I_ C {1,---n} we set
My = max{Y} ~ $%iel}.

Remark that on the event {o7+1(1),...,0/*(k)} = I_, almost surely, we have Y/ = Y/*' and §7+! — 5/ =

M };. Using the independence properties of the Yij — 87,1 <i < n (and thus of M }7) from the induction
11



hypothesis (i), we obtain
]P’({Yj“ ATV A= ) S LU AL L SJ'H)
:]P’({Yij — 89— M} >yic I+},Sl — 80>t M > sj'H)
_ p({yg — S M syiie 1+} M > sj“)]P’(Sl S TN/ S sj).
We can then integrate the Y;j — S9i € I using the induction hypothesis (i):
IP’( {Yg’ S M > ygie I+} M > sﬂ'“)

— E{H exp(—yz‘ - M},)]IML >Sj“}

i€l
_ H exp(_yi)E[exp(—(n — k)Mi)]lML >sj+1}
i€ly

The proof is now complete since:

A= P(Y{“ B TR A D VR - S AN sﬂ'“)

= Z (H exp(—yi )(y eXp(—yi))]E[eXp(—(” - k)M¥,>1M§7>sj+l}

I_c{1,..., n} 1€l
Card(I-)=k

P(51—50>sl,...,sj—sj*1>sﬂ')

= exp(iyl)]P’(S’l R U C R sj) Z E{exp(—(n— k)Mi)]lM}' >SH1},
i=1 -
Card(I-)=k

which proves (24)).
In particular, taking y1 = ... =y, =s =... = s’ =0, we see that

3 E[exp(—( — k)M ) i >SH1} = P(S+! — 7 > sit).
Card(I_)=k

This concludes the proof of Proposition
O
The next Lemma shows that the AMS algorithm applied to X with target level @ and the AMS algorithm
applied to A(X) with target level A(a) stop at the same iteration.

Lemma 3.3. Let us consider the sequence of random variables ((Xl-j)lgign, Z7) ;>0 generated by the AMS
algorithm [2] without any stopping criterium, and set Y/ = A(X7/) and S? = A(Z7). For any a > 0, almost
surely, {SJ > Ao } {ZJ > a}

Proof of Lemma : First, A is non- decreasmg SO that {ZJ > a} C {SJ > Ao } Moreover, one
easily checks that {SJ > Ao } N {ZJ < a} - {SJ } From Proposition (.2 we know that S7 =
SO+ Z y ( — S8t 1) admits a density with respect to the Lebesgue measure, since the S¢ — S~ have
the density of the k-th order statistics of independent exponentially distributed random variables with
parameter 1. Therefore P ({S’J > Ao } #* {ZJ > a}) =0. 0

A direct corollary of Proposmon- 3.2)and Lemma[33lis that the original problem reduces to the exponential
case.

Corollary 3.4. Consider the sequences of random variables (Xg)lgign)ogngwl,k(m) and (Z7)o<j<gnn(2)+1
generated by the AMS algorithm 2. Set Y7 = A(X]) and S7 = A(Z7).
12



dom variables (Xf)lgisjn,k(l\(z)) and (Z )OSJSJH,IC(A(I);+; obtained by the realization of the AMS algorithm
in the exponential case, with initial condition Z° = A(x) and target level A(a).

Finally, in the next Sections, we need the following result, which is a consequence of Proposition

Corollary 3.5. For any j > 0, conditionally on Z7, the random variables (X;-j)lgign are i.i.d. with law
LX|X > Z79).

Proof: Thanks to Proposition[3.2] we see that (AMX7)=A(Z7))1<i<n areiid. and exponentially distributed
with mean 1. Since A(X7) — A(Z7) = A(X]; Z7), we observe that for any x1,...,x, € [Z7, +00),

P(X? > a1,..., X) > 2,|27) = P(AN(XT) > A(z1), ..., A(XT) > Alz,)|A(Z7))
= P(A(X]) = M(Z7) > A1) = M(Z7),... . M(X}) = M(Z7) > Mag) — A(Z7)|A(Z7))
= exp(—(A(z1) = A(Z7)) ... exp(—(A(zn) — A(Z7))
=(1—F(z1;2%)...(1 = F(zn; Z7)).
This concludes the proof. O

3.3. Well-posedness of the algorithm. To ensure that the algorithm giving an estimator of the probabil-
ity is well-defined, namely that it gives a result after a finite number of steps, we prove in this Section that
J™F () is almost surely finite, when the probability p = P(0) is positive. The proof relies on the reduction
to the exponential case explained in the previous Section.

Proposition 3.6. Suppose p = P(0) > 0. Then for any = € [0,a], we have P(x) = P(X > a|X > x) > 0,
and for any integers n and k with 1 < k < n, the number of iterations in the AMS algorithm is almost surely
finite: JF(z) < 400 a.s.

Proof of Proposition To prove this result, we consider the AMS Algorithm 2] without any stopping
criterion (namely the condition Z7 > a). As a consequence, we define sequences of random variables with the
iteration index j € N: we get (X7)j>0, for any i € {1,...,n} and (Z7);50. PropositionB8is then equivalent
to the following statement: almost surely, {] >0;77 2 a} £ ().

Thanks to Proposition B.2] we write for any j > 0

J
S =8"+>"R,
(=1

where RY = S¢ — S~ are independent and identically distributed positive random variables, satisfying
ER? € (0;+00). Indeed,
ER' <E max Y, <E > YP=n,
1<i<n
1<i<n
where we recall that Y = A(X?) are independent and exponentially distributed with parameter 1. To prove
that ER' > 0, we write
ER'>E min Y =1/n,
1<i<n

since it is easily checked that minj<;<, Y;” has an exponential distribution, with mean 1/n.
By the Strong Law of Large Numbers, when j — 400, we have the almost sure convergence

]
5 — ERY,
J

which yields S/ — 400, almost surely, when j — +o00. As a consequence, almost surely, there exists some
j € N such that S7 > A(a). Using Lemma[33] this then implies that Z7 > a, and that J™*(z) < +0c0. O

In the case k = 1, following the ideas in the proof of Proposition B.0, one can easily identify the law of
the number of iterations (see [7] for a similar result).

Proposition 3.7. The random variable J™'(x) has a Poisson distribution with mean —nlog(P(z)).
13



Proof of Proposition B In the case k = 1, R! = minj<;<, Y” has an exponential distribution with
mean 1/n. We recall that (R = S — S*71),5¢ is a sequence of independent and identically distributed
random variables.

Let us introduce the Poisson process, with intensity n, associated with the sequence of independent and
exponentially distributed increments (R?)s>o:

—+o0
Pr=>) lgiy
=0

Since S° = A(z), we identify that

J" (@) = Pra)-a@) = P tog(P(2)-

The result follows since for any ¢ > 0 P, has a Poisson distribution with mean nt. O

4. THE ESTIMATOR p™*(x) IS UNBIASED

Recall that X satisfies Assumption [T}

Let us fix a total number of replicas n, as well as k € {1,...,n — 1} the number of killed and resampled
replicas at each iteration. Given a level a > 0, we recall that the estimator of the conditional probability
P(z) = P(X > a|X > z) for each value of = € [0,a] is p"*(x), defined by ([@). We introduce the following
notation:

(25) p™F(2) = E[p™F (2)].

Recall that we are specifically interested in estimating the probability p = P(0), and that the introduction
of P(z) for  in the interval [0, a] is a tool to prove that the estimator is unbiased. We write the result in its
full generality, and then specify it to the estimation of p.

Theorem 4.1. For any k € {1,...,n — 1}, for any a > 0, such that p = P(X > a) = P(0) > 0, and any
x € [0,a], p™*(x) is an unbiased estimator of the conditional probability P(z):

(26) E[p""(x)] = P(z).
In particular, when x = 0, we have E[p™*] = p.
From Section B2 (see Corollary [B4)), it is sufficient to prove the result in the exponential case. Indeed, let

us assume that (26]) holds in the exponential case, and let us consider the general case of a random variable
X satisfying Assumption [T then we have

E[p™*(z)] = P(A(X) > A(a)|A(X) > A(z))
= exp(—A(a) + A(z))
=P(X > a|X > z) = P(x).
The first equality is a consequence of Corollary B.4] and Theorem 1] in the exponential case. The third
equality is a direct consequence of the definition (2I]) of A.

The aim of this section is thus to prove Theorem 1] in the exponential case. In all the following, we
denote by f(z) = exp(—=z) the density of X, and we will use the notation introduced in Section above
for the density of the k-th statistics. Actually, the proof given below is valid as soon as X has a density f:
we do not use the specific form of the density, and this specific form would not make the argument easier.

The proof of this result is divided into two steps. First, we show that the function z +— p™*(z) is solution
of a functional equation. Second, we show that the function z — P(z) is its unique solution.

4.1. Derivation of the functional equation satisfied by p™*.

Proposition 4.2. Let us assume that X admits a density f. Assume p = P(0) > 0. The function
x € [0,a] = p™F*(x) is solution of the following functional equation (with unknown q): for any 0 <z <a

27) o) = [ (1= ) at)foatos oy + 637,
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with

k—1
(28) o (z) = Z n= ZP (S( z)y <a< S(x)5+1)) ,
=0

n

where (S(x)])1<i<n are independent and identically distributed with density f(.;x) (see 23)), while for
1<i<k-1, Sz )(l denotes the l-th order statistics of this n-sample. By convention, we set S(x ) (0) =T

Proof: The key idea is to decompose the expectation E[p"*] according to the (random but almost surely
finite) value of the number J™*(z) of iterations. The function 6% appears as the result of the algorithm

when J™*(x) = 0, while the integral formulation corresponds to the case J™*(z) > 0. In the latter case, we
then condition on the value of the first level Z! = X (Ok) and use Corollary 3.5
More precisely, we have

p"H@) =E [ @)] = E [p"H @)k @=o] +E [P @)Lk (m)>0] -
First, we have from (@) and (I0)

E [0 (@)1 0xay=0] = E [C"* @)1y (a1=0) = E [C™* (@)1 xg, 5]

k—1
TL

_ g,k
£ n [ X <a<X(l+1):| _ep (I)
0

Second, using conditional expectation with respect to Z?,

ok k AN
E [p""(@)Ljmr@)>0] =E |E (1— 5) <1—ﬁ) CmF ()| Z

s[(-t)s[(-) e
= <1 - E) E[E[p™*(2")Z2'] 121 <]
(

1— —) E [p"*(Z") 1 51<,]

_ (1 - g) / "R () fk s )y,

where on the event {Z! < a} the equality E[(1 — %)Jn’k(m)_lC"’k(:CﬂZl] =E[(1- %)Jn’k(zl)cn’k(ZlﬂZl] is

a consequence of Corollary 3.5 and of the fact that both J™¥(z) and J™*(Z!) are almost surely finite.
The intuition for this computation is that after the first step, if the algorithm does not stop, we just

have to restart the algorithm from the level Z', and consider its associated estimator of the probability.

The multiplication by (1 — %) corresponds to the first iteration, which allows to go from level Z° = z to

level Z*. O
We will need in the following a more explicit formula for 9;’]“(:1:).

]121911

72! <a‘|

Lemma 4.3. We have for any = € [0, a]
(29) GZ’k(x) =(1—-F(a;2)) (1 — Fpo1k(a;2)) .

Proof: We recall that (S(z)})1<i<n denotes a n-sample of i.i.d. random variables with law £(X|X > z),
and that for any [ € {1,...,n} the random variable S(z ) (1) denotes the [-th order statistics of this n-sample:
almost surely we have
S(@)fyy <o < S(@) ;s

by convention we moreover have S(z ) (0) = -

The proof is based on the partition of the n-sample into the (n — 1)-sample (S(2)]" ')i<i<n_1 :=
(S(z)}')1<i<n—1 and the random variable S(z)];. We express the probabilities appearing in the definition of
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9;}”“(:6), using the cumulative distribution function of S(z)? and of the I-th order statistics S’(x)Z;l of the

(n — 1)-sample.
First, starting from (28], we write

k—1
n-— n
TP(S(:I;)U) S a < S(m)<l+1)>
1=0
bl
=) — () P(S@)} <...<S@)f <a<S(@)y < ... < S(a)n)
n
1=0
k—1
=S (n=1) (n= D) B(S@); <... < S@)f <a)B(a< S@y, < ... < S(@)),
1=0
since the random variables S(z);' are independent, for [ € {1,...,n}.

Now, for a fixed [ € {0, ..., k—1}, using the fact that (S(2)})i+1<n<n areii.d. and changing the position
of S(x); in the ordered sample S(z)f , <... < S(x);_1, we have for any j € {l,...,n — 1}

Pla < S(x)fy <...<S)y) =Pla< S(x), <... < S(x)? < S(z)y < S(x)?_,_l <. < S@)nq),
with the convention that for j = [ the right-hand side above is P(a < S(z);; < S(2)f,; < ... < S(2);_4),
while for j =n —1it is P(a < S(x)j',, < ... < S(2)p_; < S(x)pn).

We obtain (since all the terms in the sum below are all the same)

(n=OP(a < S(@)iyy < ... < S(@)y)

= B(a < S@f € < 5@ < S@)E < S < < @)
=L

— Pa < S@)y < . < S@P_y, S@) > a)

—Po< S <o < S BSE) > a)

The last equality comes from independence, and the sum expresses the fact that there are n — [ positions to

insert S(z);; in the increasing sequence S(x)j' , < ... < S(x)y

n—1-
Thus
n-l
> TP (S@)y < a < 5@ )
1=0
k-1
— Y (- )P (S@)} < ... < S@)F < a)Pla < Sy < ... < S@)E_P(S(): > a)
1=0
k-1
=P(S(@)>a)Yy (n—DIP(S@) "' <...<S@)'<a< S(a:)?_i__ll <. <S@)r)
1=0
k—1
—P(S()" >a)S P (S(x)g)—l <a< S(x)g;ll))
1=0
=P(S(z)" > a)P S(x)?,;)l > a)
=(1—-F(a;2)) (1 = F_1 k(a;2)).
This concludes the proof of Lemma
Notice that we have proved a stronger statement: for [ € {0,...,k — 1}
n — l n n n n— n—
(30) P (S(x)(l) <a< S(x)(m)) — P(S(2)" > a)P (S(I) << S(x)(Hll)) .
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4.2. Proof of Theorem [4.1] Let us first state a uniqueness result.
Lemma 4.4. The functional equation (1) admits at most one solution p : [0,a] — RT in L>([0,al).

Proof: Let p1,ps : [0,a] — R be two bounded solutions. Then, we have for any = € [0, a]

Ip1(z) — pa(z)| < (1 - g) /: [p1(y) — p2(Y)| (5 ) dy
< <1 - %) 1 —pzlloo/: fr(y; z)dy

k
< <1 - —) lp1 — D20
n

which shows that p; = po, since k/n > 0. O
Notice that both functions p™* and P take values in [0,1], and are therefore bounded. Thanks to
Proposition @2 p™* satisfies (ZT), and Theorem Bl is thus a direct consequence of Lemma 4] if we prove
that P is also solution of this functional equation.
Proof of Theorem [4.Tk
The proof consists in proving that 2 — P(xz) = 1— F(a; x) is solution of (27)). For this we have to compute
for z € [0, al,

[ (1= ) P suataran = [ = Pl CE () Py s - Py

x

= [C = Fam - P k(") P s (- Py
= [ 0= Pl (= o) foorausaddy

— (1= F@ia)) [ furalyia)dy
=(1-Fl(a;z)) F_11(a; x),
thanks to the definitions [23) of f, r and f,—1, and the relation
(1-Flay) (1= F(y;x)) =1 - F(a;x)
for any = <y < a, obtained from (9.
We then conclude by checking the following identity, which is a consequence of Lemma
@ k
[ (1= 2) P fustsonty + 034@) = (1= Flaia) Fuoan(esa) + (1= Flas) (L= Fuosafaio)
=1- F(a;z) = P(x)

which concludes the proof. 0

5. VARIANCE AND COMPUTATIONAL COST: RESULTS

In this Section, we introduce a notion of cost for the algorithm (related to the variance of the estimator
and to the expected number of iterations), which allows to study the influence of the parameters n and k.
We then give asymptotic expansions of the variance, the expected number of iterations, and the cost, when n
tends to +oo, for fixed values of k£ and of the probability p, and give interpretations of the results, compared
to a direct Monte Carlo estimate as presented in the Introduction.

All these results are given under Assumption [[LTl The proofs are then given in Section [Gl

5.1. Definition of the cost. In the following, we denote by ¢y the cost corresponding to the simulation of
one random variable sampled according to the law £(X|X > z), for any x € [0,a]. We assume that this cost
does not depend on .
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We consider the Monte Carlo approximation of p using M independent realizations of the AMS algo-
rithm BTl The associated estimator is

M
—’ﬂ,k} 1 AN
(31) Py (x) = M Z pm’k(x)a
m=1

where p7F(z) is the AMS estimator for the m-th independent realization of the algorithm. Following the
reasoning used in the introduction on the direct Monte Carlo estimator, for a given tolerance error e, we
want the relative error

(Vart )
P(x)

to be less than ¢, i.e.

iVaur(]ﬁn’k(gc)) < P(x)%
M

We thus have to choose M = %(f)(f)).

For each realization m of the algorithm, J"*(z) iterations are necessary, so that k J%"(z) + n random
variables are sampled: n at the initial step, and then k new ones at each iteration. This gives a cost
co (k: JF () + n), where cg is the computational cost of the sampling of one random variable distributed ac-
cording to £(X|X > x). Moreover, at the first iteration, one needs to sort the random variables (X7, ..., X?)
(with an associated cost ¢ynlogn) and at each iteration, one has to insert the k new sampled particles into
the already sorted (n — k) remaining particles (with an associated cost c¢i1klogn). The sorting procedures
are thus associated with a cost ¢;(logn) (k Jk(x) + n) The total cost is thus

M
Z (co + c1logn) (k J*(z) +n)
m=1
and by an application of the Law of Large Numbers, when M is large, it is legitimate to consider that the
cost to obtain a relative error of size € is thus
CnF (g
(32) (co + 1 log n)%

where

_ Var(p™ (@) (RE[J™ (@)] + n)
B P(x)? '

This is consistent with the standard definition of the efficiency of a Monte Carlo procedure as “inversely
proportional to the product of the sampling variance and the amount of labour expended in obtaining this

estimate”, see [8, Section 2.5]. This should be compared with the cost of a direct Monte Carlo computation,
which we recall (see #)):

CF(2)

(1—P(z))
e2P(x)
Remark 5.1. If we add the possibility of using N > 1 processors to sample in parallel the required random
variables at each iteration (assuming for simplicity that k/N is an integer) then the cost is divided by N, and

n,k
is thus (co+c1 logn) 062 (@) Notice that this resulting cost is the same as if we run in parallel N independent

(33) Co.-

realizations of pF(x) to compute the estimator ]37](/“(90) (assuming for simplicity that M/N is an integer).

Both these parallelization strategies have the same effect on the cost in the setting of this article.

Let us set a few notations: for = € [0, al,
(34) vk (z) = E[(p™*(2))?] and T™"(z) =E [J™*(z)] + 1.

Notice that 77*(z) is the expected number of steps in the algorithm (the initialization plus J™F(z) itera-
tions). Using this notation, we have

n,k 7) = ’Un’k(x) _P(x)z n,k z n—
(35) Ca) = TP (kT @)+ ).
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5.2. Asymptotic expansions of the variance and of the computational cost. We divide the results
into three parts. We first study the variance, and then the average number of iterations. Finally, we combine
the results to get the cost. We do not have explicit expressions for each value of k and n, but we get
informative asymptotic results when n — +oo.

We assume that p = P(0) > 0, and consider = € [0, a), such that P(z) < 1. Note that if P(x) = 1, then
almost surely p™*(x) = 1, Var(p"*(a)) = 0 and T™"(a) = 1, so that no asymptotic expansion is necessary.

Proposition 5.2. For any fized k and any 0 < x < a with P(z) < 1, when n — +00 we have

[((l0g(P(@)))* ~Tog(P@@))] (k=1) /4
—I—o( >

Lx)z —log(P(z)) +

(36)  Var(p"t(@) = — —

n

Proposition 5.3. For any fivred k and 0 < & < a with P(x) < 1, when n — +00 we have

(37) Tk (z) = n (—log(P(:c)) [% _ %] Tt (%)) .

Finally, we have the following result on the cost:

Theorem 5.4. For any fized k and 0 < x < a with P(x) < 1, when n — +00 we have
C™E (@) = |(log(P(x)))* ~ log(P())|
1 1 , 1 5 1
£ (—1og(P() [k — 1] + 3 (os(P(2)))* — 5 (loa(P@))* ) +o ().
The proof of Theorem [(.4] from the Propositions and is straightforward using [35)). The proof of

the two Propositions is long and technical, and is postponed to Section
Let us also state an immediate corollary of Theorem [T and of Proposition 5.2

(38)

Corollary 5.5. For any fized k and 0 < x < a with P(x) < 1, when n — +o00, we have the following
convergence in probability:

Pk (x) — P(x).

Remark 5.6. The case k = 1 is much simpler than the general case k > 1, and allows for direct com-
putations. As seen in Section [T3, for n > 2 and 0 < x < a, J™(x) has a Poisson distribution with
parameter —nlog(P(z)). We can then easily check the unbiased property p™(z) = P(z), and compute
T (z) = —nlog(P(z)) 4+ 1 and Var(p™*(z)) = P(z)*(P(z)~Y" —1). In particular, no asymptotic expan-
sions are required in order to understand the behavior of the computational cost.

Notice that in the case k =1, E [J"!(z)] = —nlog(P(x)), and thus % is an unbiased estimator of

— log(P(x))

—log(P(x)), with variance There is no such statement when k > 2: from Proposition [5.3, we

2k
therefore not zero, except if k =1 or P(x) = exp(—1) - in which case one should compute an higher-order
expansion to prove that there is a bias.

have the limit E [%k} — w, but the first-order term in 1/n is equal to 2L (1 4+ log(P(x))) and is

Let us now recall the main two practical consequences of Theorem [5.4] that we already stressed in the
introduction. First, in view of [B3) and (B2))-(38]), the AMS algorithm is more efficient than a direct Monte
Carlo procedure to estimate p = P(0) if

1—

P o > (co + 1 log(n)) ((logp)? — logp)

which is always true for sufficiently small p.

Second, from Theorem 5.4 we observe that all choices of k give the same leading order term for the cost.
But looking at the term of order %, we see that the optimal choice is £ = 1. This conclusion can also be
deduced from the asymptotic expansion on the variance given in Proposition
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6. PROOF OF THE VARIANCE AND COMPUTATIONAL COST ESTIMATES

This Section is devoted to the proof of Propositions and [5.3] which together yield the cost estimate of
Theorem [5:4l The main steps are the following:

e In Section [6.1] we first show that we can reduce the analysis to the exponential case, by the change
of variable using the function A, as explained in Section

e In Section B.2] we then derive functional equations on the two functions v™* and T™F (defined
by B4))). These functional equations can actually be obtained not only in the exponential case, but
for any X which admits a density with respect to the Lebesgue measure.

e In Section [6.3] we prove that, in the exponential case, the functional equations on v™* and T™* are
equivalent to linear ordinary differential equations of order k.

e Finally, we compute asymptotic expansions of v™* (in Section 4] and T™* (in Section H) in the
large n limit, for fixed k£ and p.

The main simplification provided by the exponential case is that the functional equations can be recast as
linear differential equations (see Remark [65] below).

6.1. Reduction to the exponential case. We have seen in Section B2] (see Corollary B) that the esti-
mator p™*(x) obtained with the AMS algorithm applied to a general random variable X (satisfying Assump-
tion [[T) with initial condition z and target level a is exactly the same in law as the estimator p™*(A(x))
that is obtained with the AMS algorithm applied to an exponentially distributed random variable X, with
initial condition A(z) and target level A(a).

It is therefore sufficient to prove the Propositions and 5.3 in the exponential case. Indeed, if we obtain
in the exponential case, for an initial condition x and a target level a > x:

(39)  Var(ph(e) = 22— (a_m[(a_@m; ~) (k_1>+o(1> |
(40) zmﬁ@)zn(m—x)ﬁ;—%i%}+§%£l+o(%)>,

then the general case is easily obtained by replacing 2 by A(x) and a by A(a), since A(z)—A(a) = —A(a;2) =
log(1 — F(a; ) = log(P(x).

6.2. Functional equations satisfied by v™* and T™%. We now write functional equations satisfied by
v™¥(z) and T™*(z) defined by ([34). Even though we will only need these functional equations in the
exponential case as explained above, we derive these functional equations in a more general setting, namely
when X admits a density f with respect to the Lebesgue measure. We refer to Section for relevant
notation associated to this setting. Notice that the derivations of these functional equations are very similar
to the derivation of the functional equation on p™* in the proof of Proposition

Proposition 6.1. Assume P(0) > 0. The function x — v™*(x) is solution of the following functional
equation (with unknown w): for any 0 <z <a

(1) w) = [ (1= 2wty + 030

n

with

N

(42) %ﬂ@:gigiﬁﬁwﬂ@%gagS@mﬂo.
l

Il
o

where (S(x)')1<i<n are independent and identically distributed with density f(x,.), and S(x)f;, denotes the
l-th order statistics of this n-sample. By convention, S(x)?o) =x.

Similarly, we can derive a functional equation satisfied by 77*.
20



Proposition 6.2. Assume P(0) > 0. The function x — T™F(z) is solution of the following functional
equation (with unknown T ): for any 0 <z < a

(43) 7(0) = [ T@halyie)dy +1.

We do not give the details of the proofs of these two results. The proof of Proposition follows exactly
the same lines as the proof of Proposition [£22} For Proposition [6.2], using the same arguments, one obtains:

—+oo

4@) = [C QTR sty [ fusti)dy

_ / T () fooi (y: 2)dy + 1

which is indeed ([@3)).
Similarly to Lemma on 02*’“, we have a more explicit formula for §7-* that will be useful below.

Lemma 6.3. Assume 1 <k <n—2. We have for any z € [0, a]

(44) Hﬁ’k(:zr) = % (1—F(a;z)) (1 = Fh—1x(a;x)) + (1 - %) (1- F(a;x))2 (1—F_2k(a;z)).

Proof of Lemma The notations are the following: S(z)¥,...,S(z)? are n independent random

n

variables distributed according to £(X|X > z), S (:C)’&)_l is the [-th order statistic of the random variables

S(x)rt = S(@)},...,S(@) "1 = S(x)!_,, and 5(1)8;2 is the [-th order statistic of the random variables
S(x)r=? = S(x)p,...,S(x)" "3 = S(x)!_,. Here again S(@)(o) = S(ZC)?O_)I = 1.

From ([@2), and using twice the equality ([B0) obtained in the proof of Lemma [£3] we have

k—1 (n _ Z)2
ok (z) = P (S(a:)g) <a< S(x)g+1))
=0
k—1 (7’1, - Z)
=P (S(2)" > a) ——p (S(x);;;l <a< S(@g;))
=0
n n_1k71 (n_l_l) n—1 n—1
= P(S(); = ) Y TP (S@)j " <a < S@)5Y)
=0
k—1 1
+P(S(@)s = a) ) P (St <a<s@h)
=0
_ 1 n n—1 n—2
= (1 - —) P(S(z)r>a)P(S(z)p”"1 >a)P (S(x)(k) > a)
n
1 n n—1
+ZP(S(2)" > a)P (S(:c)(k) > a) :
writing that 2= = n1zin=1 4 1, -

As mentioned above, the functional equations ([@I))-([@3) and the equation @) on §™F are valid for any X
with a density f. However, we are only able to exploit them in the exponential case. From now on, we thus
only consider the exponential case: X ~ &(1), f(z) = exp(—x)L,>0 and F(z) = (1 — exp(—x))Lz>0.

6.3. Ordinary differential equations on p™*, v™* and T™* in the exponential case. From the
functional equations (7)), (@) and ([@3), we show that the functions p™*, v"™* and T™* on [0, a] are solutions
of linear ordinary differential equations, in the exponential case.

Proposition 6.4. Let n and k € {1,...,n — 2} be fized and let us assume that X ~ E(1). There exist
real numbers p*" and (r&™)o<m<k—1, depending only on n and k, such that p™*, v™* and T™* satisfy the
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following Linear Ordinary Differential Equations (ODEs) of order k: for x € [0,al:

dk n,k k n k n k —
(45) dilfkp ’ (I) =|1- E E I)a
dk n,k k ? n k o™ k
(46) e Ple)y=(1- - E * (),
47 d By ol k n,k
(47) e § rmdm k() 4

Notice that in @) the summation starts at m = 1, while in {@D) and (@) it starts at m = 0. The coefficients
uFm and (rE™)o<m<k—1 are defined by a simple induction formula, see (G5).

Moreover, the functions p™*, v™F and T™* satisfy the following boundary conditions at point x = a: for
me{0,....,k—1}

48 =1
( ) d.Imp ( ) r=a ’
"k 1 1\ .
(49) L (x) = + (1 n) 2m,
am
50 _— n,k = ]lm_
( ) dx™ (J:) r=a 0

The main tool for the proof of Proposition is the following formula on the derivative of the density
fni(; ) with respect to z: for all y > x,

- %fw(y; x) =nfn1(y; )

for k€ (2, n =1}, L f () = (0~ 4 D53 2) — Fosr (4:2)).

Recall that f(y;z) = exp(—(y — «)) for y > x. The proof of the first formula in (&) is straightforward,
since fp.1(y;z) = nexp(—n(y —x)). For k € {2,...,n — 1}, we write (using (23)

2 pnati) = 5 (K1) POs) = flo) 1 - Pl )

n

k<k> (1 = exp(a — y))* " exp ((n — k+1)(x — y)))
f

n
k

> < — (k= 1) exp(z — y)(1 — exp(z — )" ?exp ((n — k +1)(x —y))
+(n—k+1)(1 —exp(z —y)*exp ((n—k+1)(z — y)))

= —k+1fnrly;z) — (k- 1)%&#1@;@

=n—k+1)(for(y;2) = for—1(y;1)).

Remark 6.5. A generalization of (Bl holds in a more general case than the exponential setting. Indeed, if
X has a density f, then, fory > x

f(x)
1—F(x)

for k€ {2ceen = 1h o) = T (1= k1) (Fal0) — fosa i)
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In the exponential case, the simplification 5 jl([,() 5 = =1 helps getting simpler formulae which lead to the linear

ODEs of Proposition[6.4) It is also worth noting the following formula 1478?()@ = - log(l F(z)) = %A(m),

which explains the role played by the change of variable using the function A to Teduce the general case to
the exponential case.

Proof of Proposition[6.2tF We mainly focus on the derivation of the ODE (@) for p™*. The ODEs (45))
and (1) are obtained with similar arguments.
For any 1 <[ <k, we define for 0 <z <a

(53) 1M (x) = /: (1 - %) P () fra(y; ) dy.

We also set I{"F(z) = (1 — Eyprok ().
As a consequence of ([BI), we get for 1 <[ <k

d n n n
1 (@) = (= L+ D) () = 1 (@),
Precisely, for 2 <1 < k, this formula directly follows from (B3] and f, ;(z;2) = 0. When [ = 1,

d k
@) = = (1= 2) ) st ) + 0 @)

n
= n(I;"*(z) - Ig"" (@)
The ODE (@5) on p™F* is then obtained as follows.

o pF(x) — 0 (x) = I;""(x) (this is the functional equation (ZT)).
e For any 0 <[ < k, we prove by induction that the following formula holds:

-1

dl n n n,k rn,k n,k am n n
(54) o7 (07 (@) = 05 (@) = @)+ Y o (0 () — 0 ()
m=0
The coefficients are defined recursively as follows:
o =1 = =0 =k L+ D
(55) rof == —k+ 1+ 1)y, i 1> 0,
Tzlﬁ-i-l 7"77251,1 —(n—k+i+ 1)7”;1{57 1<m<i-1,

Tlrfif_lzn—k—kl—kl.

e The ODE is obtained at | = k, using the definition of Ig’k and setting p"™* = uZ’k and 77k = T:;’fk:
d* k k k koonk - R d” k k
o () = 03 ) = (1= ) i) 4 Yt 2 () — 034 0)).
m=0
Similarly, we obtain
d" k k AN - g dm k k
o () = o) = (1= 5) ot 3 (07 ) - ()
m=0
and
dk n,k n krn, k
T (@) = i +Zrmdm *(z).

Since 0" = (=1)* n...(n—k+1) = —pu™*, after simplifications we obtain (7).
23



To obtain the ODEs given in Proposition [6.4] it remains to prove that

dk m, n dm n
dl‘k 920 k( ) = Tm)kdxm 9p7k(x)a
m=0
(56) - S

The argument is as follows. Using Lemma [£3] in the special case of exponential random variables,
elementary computations show that for 0 <z < a

k—1 4

nikg o\ n—1\/k—-1 (—1)3 _
This shows that 9;“’“ as well as its derivatives, are linear combinations of the linearly independent functions
x = exp((n—k+ 1x), ..., z+— exp(nx). For our purpose, the exact expression of the coefficients does not

matter.

But from Theorem EIl we know that p™*(z) = P(x) = exp(r — a). We thus conclude by a linear
independence argument that

dk k k k k = k dm k
@) = (12 2 )t + X ),

n o dx™
e —— 0 M) = Z rm’k—dImHP’k(x).
m=0

In particular, the second equality implies that for 0 < j <k —1

dk

k—1
exp((n—k+j+1)(z—a)) Zr d—exp((n—k—i—j—i—l)(;v—a)).
m=0

The second equality of (B0) can be proven using the same arguments.

Remark 6.6. It is actually possible to prove directly the identity (&) from the definition of the coefficients
rk without resorting to the result of Theorem [[d} Indeed, let us introduce S} = (n —k + j + 1)! —

Z:io rﬁﬁ(n—k—i—j—i—l)m. Thanks to the recursion formula (B8), introducing an appropriate telescoping sum,

one obtains that the coefficients (SlJ) satisfy S} =1 and SlJ_H =(- l)Slj which implies that S = S§+1 =0
for 0 < j <k —1. One thus obtains that p™* satisfies the ODE (@) without using Theorem [J-1]

This approach actually yields an alternative proof of Theorem[[.1]in the exponential case, that can then be
extended to the general case using the reduction to the exponential case explained in Section[32. For this, we
check that x + exp(x — a) is solution of the differential equation on p™*. First, it satisfies the appropriate
condition at x = a given in Proposition [6.4 Second, we observe that t = 1 is a root of the characteristic

polynomial equation associated with the linear ODE which writes (the unknown variable being t):

m—t)...(n—k+1-1) (n—k)

n...(n—k+1) on

See [B9) below for the derivation of the caracteristic equation.
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To conclude the proof of Proposition [6.4] it remains to show the boundary conditions at x = a. From the
recursion equation (54) leading to the differential equation on p™*, and Lemma[3] we have for 0 <1 < k—1

dl

n,k _ n,k
@ = @)
dl
=7 (exp(z — a)(1 — Foi—1 k(a; 2))) .
l .
I\ &’
— 1 + Zl (j) ?(1 — Fn_17k(a;$)) p—a
i=
l .
AN
=1-3 (§) gt
j=1
=1.

Indeed, the second identity of (&II) yields %fn_l)k(a; x)‘ =0forany 1 <j<k-—1.

Similarly, from the derivation of the ODE on v™* we have

d d*

" O, = T @,
1 d
T dd (exp(z — a) (1 = Fr1,k(a;2))) —a
1\ &
+(1-2) 2 e —a) (1 - Faas(wo) |
1 1
(b
n n
using Lemma [63] and the same arguments as for p™*.
Finally, using similar arguments,
% (a) = 1;
d! d!
X r=a X r=a
This concludes the proof of Proposition O

In the next Sections, we analyze the differential equations on v™* and T™%. We are not able to derive
explicit expressions for the solutions, except when k = 1 (see Remark [(.6)). However, we are able to analyze
quantitatively the behavior when n — 4oc0.

6.4. Asymptotic expansion for the variance. In this Section, we prove Proposition[5.2in the exponential
case, namely ([BY). Since

Var(p™* (z)) = v™" (@) — (p"*(2))?,

and we know from Theorem Bl that p™*(z) = P(z) = exp(z —a), we focus on v™*. This function is solution
of the linear ODE of order k given in Proposition [6.4] which we rewrite here:

dk k 2 k—1 m
@) = (122 ket + 3 e a)
m=0

To understand how the solution v™* behaves, we thus need to study the following associated polynomial
equation with unknown ¢:
k—1 i\ 2
th — prk g ek (1— —> =0.

m=0
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In order to study the behavior of the (complex) roots of this equation, we first observe that
k—1
(58) th =N pmkym — () (t—n+k—1),
m=0
since by (57) the k roots of this polynomial function are n, ..., n — k + 1.
Moreover, u™* = (—1)¥n...(n — k + 1); therefore, the polynomial equation can be rewritten
(n—t)...(n—k+1—t) (n—k)?

(59) n...(n—k+1) T2

Proposition 6.7. Let k be fized. There is a unique root of [B9) in the real interval [1,2], denoted by
}7'7k. The other roots of (B9) in C are denoted by 6121,197 e ,ﬁgk.Moreover, we have the following asymptotic

expansions when n — +00:
1 k-1 1
1
—9_ - _ -
Pk n  2n? to (nQ)

iz,k ~n(l—exp(i2r(l —1)/k)), forle{2,...,k}.

1

Proof of Proposition We observe that the complex numbers ("T’“> are solutions of the
1<i<k

following polynomial equation of degree k (with unknown ¢)

(1—%)...(1-’31;1_5)_( k>2'

1—=
1...(1- 51

n
The claim for [ € {2, ..., k} then follows by continuity of the roots of a polynomial function of fixed degree
with respect to the coefficients. Indeed, in the limit n — 400 we obtain the equation (1 — #)* = 1, whose
roots are (1 —exp(i2m(l — 1)/k)), <<y If 2 <1 < k, we thus obtain ﬂfz,k ~n(l—exp(i2n(l —1)/k)). This

argument for [ = 1 yields that Bvlu /1 goes to 0, and this is not sufficient for our purposes.

To study the behavior of B}L &> let us introduce the polynomial function

n—t)...(n—k+1-—1%)
n...(n—k+1)

Pn)k(t) =

This function is strictly non-decreasing on the interval (—oo,n — k + 1] (which contains no root of P, ; and
of its derivative).

Now straightforward computations show that P, ;(1) > (1 — £)2 > P, ;(2), and thus P, ; admits a root
in the interval [1,2]. For n sufficiently large, since 8! , ¢ [1,2], for [ > 1, we get 3L, € [1,2].

Moreover, elementary computations show that

(n+1- i,k)(n—k)( kot
(n—k+1- 7117,6)71 n+1 n+1

)

o the sequence (3, 1)n>rk is non-decreasing. Since

Pn+1,k( }z,k) =

1

and therefore since P, 11, is non-decreasing, B}l k< Bni1

Bn,k < 2 for any n > k, the sequence converges.
To identify the limit, and higher order terms in the expansion of [3}% > one postulates an ansatz Bvlu k=
Book — —B"Oﬁl”“ — —B"Of”‘ +0 (#), and identifies successively Boo k = 2, Boo, 1,k = 1, Boc,2.k = ’“—;1 U
For n large enough, all the roots are therefore simple, and we can express the function v™* in the following
way: for 0 <z <a

k
(60) v z) =Y pexp (B k(z — a))
=1

for some complex numbers (niz,k)lﬁlﬁkv satisfying appropriate conditions to satisfy the boundary condi-

tions (@J). In particular, these complex numbers are such that v™* is real-valued which implies necessarily

777117,c € R. Actually, these complex numbers are solution to a system of linear equations (which corresponds
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to [@J)). Using Cramer’s rule, we give explicit formulae and then get asymptotic expansions for each 7751, k
when n — 4-o00.

Proposition 6.8. Let k be fired. When n — 400, we have

rr=1+0 !
nn,k_ n
o, =o(1), forke{2,... k}.

Thanks to the previous result and to the expression of v™* as a combination of exponential functions (G0),
subtracting P(r)? = exp (2(x — a)), we obtain the desired asymptotic expansion ([B3)) for the variance when
n — +00. Notice that since z is assumed to be strictly smaller than a, the only contribution which remains

is 77711) & €XD (ﬁ}I wl@ — a)). The other terms in the sum (60) vanish exponentially fast. This concludes the

proof of Proposition
We end this Section with the proof of Proposition
Proof of Proposition The family (7!, ,)1<i<k is solution of the following system of linear equations

(using (E9)):
Mg+ g+ oo+ 7751,1@ =v"k(a) =1
M Bk T Mo kB + -+ 775,1@55,1@ = Lomk(z) =2—=

r=a

_ _ _ k—1
M e ’rllk)k T+ ni,k(ﬂi,k)k Y+ nﬁ,k(ﬂﬁ,k)k S ) s

Using Cramer’s rule (which gives the solution of an invertible linear system thanks to ratios of determinants),

we see that . .
L = 1 V(l,...,BM) N (1_1> V(2.8 %) |
’ nV( }Z)k,...,ﬂﬁk) n) V( }Lk,...,ﬂfj’k)
where V(A1,..., ) = det(/\é_l)lgingk denotes the Vandermonde determinant of the complex numbers
(Ai)i<i<k. We recall that VI(Ar,..., k) = [T1<; e (A5 — Ai).
Straightforward simplifications then imply that
11 H2§l§k(6£z,k -1) n ( 1) H2§l§k(ﬁ£1,k —2)
)

Mk = — 1-— -
" n H2§l§k(ﬁ£z,k - ’rll,k H2glgk(ﬁfz,k - Bflzk)

n
The asymptotic results on the coefficients ﬁi, , given in Proposition finally show that 777117 p=1+0 (%)

The proof that sz,k =o(1) for k € {2,...,k} follows the same lines. O

S

6.5. Asymptotic expansion for 7"*. In this Section, we prove Proposition [5.3] in the exponential case,
namely (0], following the same approach as in the previous Section. Recall from Proposition that T
is solution of the following linear differential equation of order k:
k—1
dk
— ki) —
m=1

The associated polynomial equation 3% — an;ll rk g™ = 0 admits 0 as a root. Moreover, thanks to (58]

it can be rewritten as

(61)

m
n,k d Tn,k

n,k
o dxm

() = p

m—t)...(n—k+1-1)
n...(n—k+1)
This formulation allows to get the following analog of Proposition [6.7 on the k roots (ozﬁl) Wi<i<k € CF
of (©1).

Proposition 6.9. Let k be fized. When n — 400, the roots (a%yk)lglgk of @) satisfy:

=1.

a’}l,k = O
O‘iz,k ~n(l—exp(i2r(l —1)/k)), forle{2,...k}.
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We omit the proof of Proposition [6.9] since it is very similar to the proof of Proposition We have
already identified that o), , = 0 and the asymptotic formulae for aﬁly p When [ € {2,... Kk} are obtained with
exactly the same arguments as for ﬂi,k in Proposition[6.7} Again, for n large enough, the roots (O&L,k)le{l,...,k}
are pairwise distinct.

The two differences with the analysis performed in the previous Section are the following. First, the dif-
ferential equation ([@T) on T™* contains a non-zero right-hand side (namely a constant). Moreover, constant
functions are solutions of the differential equation without this right-hand side, since 0 is a root of (GI).

Therefore T™* can be expressed as a sum of an affine function and of exponential functions, for n large
enough (so that roots are pairwise distinct): for any 0 <z < a

k
(62) Tk (z) = Api(a—x) +0) 5 + Y 0 pexplad, (@ — a)),
1=2
for some complex coefficients A,, , and 527,6, for1 <i<k.
We prove the following result, which then yields Proposition

Proposition 6.10. Let k be fired. When n — 400, we have

1 k-1 1
A= (5= +o(3))

3k—1 3k —1 1
1 _ — _
Onk = 2k —|—0(1)—n< 2kn +O<n))’
Shp=0(1), 1€{2,...k}.

Proof: First, the differential equation @) on 7™* in Proposition is in fact valid on (—o0,a], not only
on [0, a]. It corresponds to the estimation by the AMS algorithm of P(z) = P(z + X > a) = exp(z — a) for
z <aand X ~ £(1) exponentially distributed.

Inserting (62) into the functional equation @3] and letting @ — —oo yields

1
f0+oo 2 frk(z; O)dz.
Indeed, we get, using the change of variable z = y — x and the fact that f, (y;2) = fur(y — z;0)

T"H(z) =1+ / An k(= y) fur(y; 2)dy + / An k(@ — ) fr(y; z)dy

An,k =

a k a
+ 5,117,C / Frk(y; x)dy + Z 551,19 / eo‘l"”c(y*a)fnyk(y; x)dy

a—x

=1-Anx 2 frnk(2;0)dz + Ay i (a — 3:)/ frnk(2;0)dz
0 0

a—

a—=x k T
+ 5,117;@ / frk(2;0)dz + Z 527]66&["”‘@_@) / eo‘ib’szmk(z; 0)dz.
0

1=2 0
Taking the limit 2 — —oo above and in (62)), we obtain
T"’k(ac) =A,kla—2x)+ 5711,1@ +o(1),

T"k(ac) =A,kla—2x)+ 6,111,C +1-Apg 2z fnk(2;0)dz 4 o(1),
0

and thus 1 — A, 0+°° fnk(z;0)dz = 0.
Let us define M,, j, = f0+°° Zfnk(2;0)dz. Then, using (5Il) and an integration by parts, we get

1
Mn,l = Eu

1

My .= M, j— _
k k 1+n—k—|—1
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Indeed,

“+o00
My — My g1 = / 2 fnk(2;0)dz
0

+oo
/0 2 (fuk(z:0) = fun(2:0))dz

1 teo g
= — frr(2;0)d
n—k—|—1/0 Zdzf’k(z dz
1 oo 1
= nk(z;0)dz = ———.
n—k—l—l/o Jnk(z:0)dz n—k+1
We therefore obtain
1 1
My =— - -
* +n—k+1
S U - !
n 1-1/n 7" 1—(k—1)/n
1 k(k—1)
> (ke 2 v oum)
and
1 1
Ank: o

T Mk k1451 40(1/n)

% (1 - % +o(1/n)) .

The values of 5517 i for 1 <1 <k depend only on the conditions at x = a for T™F and its derivatives up
to order k — 1, namely (B0). They are solutions of a system of linear equations and they can be expressed
thanks to Cramer’s rule. The family (527k)1§1§€ is solution of the following system of linear equations:

opp+ 0t 0 =T a) =1
0+ 62,02+ ...+ 0k ok = LTmk(g) + A= Apk

r=

k—1
0+07 p(on W) H o+ 0 (o )f 7 = =T ()| =0,

r=a

Using Cramer’s rule and Vandermonde determinants, we see that

1 1 1
An,k Oéi)k . afz,k
(63) 5L V(0,02 4,k ) =det | O (np)? o (o)’
0 (a7 ) (o )"

Let us introduce a few more notations. We define & j, = exp(i2n(l —1)/k) for 2 <1 < k, and the polynomial
function:

1 1 1
—Zz (1 —fg)k) (1 —kag)
Q(Z) = det Z2 (1 - ggyk)z [P (1 - fkyk)z
(T Qe (Gt

Then by considering the limit n — 400 in (63), plugging the asymptotic expansions for ol , and for A, x
from Propositions and [6.10, one obtains
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Q'(0)
kQ(0)

Since Q(z) is a Vandermonde determinant, we have the explicit formula

5;0,]6 = ngg»loo 57111k =1 +

k
Q(Z) = V(_Zv 1- 52,]@; ey 1- é.k,k) = V(l - 52,]@; ey 1- é.k,k) H(l - gl,k + Z)
1=2
= V(l - 521]@, 1= fkyk)R(Z + 1),
with R(z) = [Tf_ (s — &14) = 2k thus 61, , = 1+ £ 201
If we now write that z¥ — 1 = R(2)(z — 1), differentiating and setting z = 1 we obtain R(1) = k; a similar
k(kfl), so that finally
k-1 3k—1

1
14 =2
Occ.k ok 2k

A similar Cramer’s rule holds for each 5511,6 when [ > 2. It is then easy to check that 5511,6 = O(1). In fact,

an analytical formula for the limit of 5517  in the limit n — 400 can be written, but we do not need such a
sharp result for our purposes.
This concludes the proof of Proposition O

argument shows that R'(1) =
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