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RAPID MIXING OF GEODESIC WALKS ON MANIFOLDS WITH
POSITIVE CURVATURE

BY OREN MANGOUBI' AND AARON SMITH?
Ecole Polytechnique Fédérale de Lausanne (EPFL) and University of Ottawa

We introduce a Markov chain for sampling from the uniform distribution
on a Riemannian manifold M, which we call the geodesic walk. We prove
that the mixing time of this walk on any manifold with positive sectional
curvature Cy (u, v) bounded both above and below by 0 < my < Cy (u, v) <
My < 00 is O*(%). In particular, this bound on the mixing time does not
depend explicitly on the dimension of the manifold. In the special case that
M is the boundary of a convex body, we give an explicit and computationally
tractable algorithm for approximating the exact geodesic walk. As a conse-
quence, we obtain an algorithm for sampling uniformly from the surface of a
convex body that has running time bounded solely in terms of the curvature
of the body.

1. Introduction. Sampling from manifolds has applications to areas such as
statistics [6, 11], computer graphics [32], optimization [12] and systems biology
[36]. For a simple example, manifolds with nonnegative curvature appear in statis-
tical applications as the level sets of log-concave, or more generally quasiconcave,
distributions (see Remark 1). Many natural distributions in statistics are quasicon-
cave or log-concave, including the “ridge regression” posterior associated with
Gaussian priors for logistic regression [14, 15]. Existing computer science litera-
ture shows that the problem of sampling from manifolds with nonnegative curva-
ture is tightly linked to the problems of sampling from and computing integrals
of quasiconcave distributions [4, 25, 26, 29]. The recent paper [11] has a broader
survey on this sampling problem in various fields.

In this paper, we study a simple Markov chain, which we call the geodesic walk,
that can sample from the uniform distribution of a general Riemannian manifold
M. Our main result is that this walk mixes quickly when M has positive bounded
curvature. We also give results concerning an efficient implementation of this walk
in the important special case that M is the boundary of a convex set.
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REMARK 1. We give a technical caveat: a level set of a quasiconcave distribu-
tion need not be smooth, and in particular may not have well-defined sectional cur-
vature. However, there is a standard extension of the notion of sectional curvature
to this situation, called the Alexandrov curvature. It turns out that the Alexandrov
curvature of the level set of a quasiconcave distribution is always nonnegative [2].
It is in this sense that we say that the compact level sets of quasiconcave distri-
butions have nonnegative curvature. We now restrict our attention to situations in
which the sectional curvature is well defined, until a brief discussion in Section 9.

1.1. Main results. The geodesic walk, defined precisely in Algorithm 1, is
a Markov chain {X;};cy that is well defined on any Riemannian manifold M.
It evolves by selecting, at each time step i, a random tangent vector U; in the
tangent space Tx, of M at X;, and then following the associated geodesic for
some period of time. The geodesic walk is a natural Markov chain on a manifold,
and it is somewhat similar to the well-studied “ball walk” on a manifold (see, e.g.,
[22]). It is well known (see Example 7 of [31]) that the ball walk mixes rapidly on
manifolds with positive curvature. The first main result of this paper, Theorem 7.1,
is that the geodesic walk also mixes rapidly on a manifold with sectional curvature
bounded above and below by two constants 0 < my < Cy(u, v) <My < oo.

Although the ball walk is easy to define and mixes rapidly, it is generally not
practical to implement a version of the ball walk with the desired stationary distri-
bution on a computer, and so it does not give rise to practical sampling algorithms
(see Example 3C of [11], titled “How not to sample”). In contrast, we show that
the geodesic walk automatically has the correct stationary distribution. Our second
main result (Theorems 4.1 and 6.2) is that, unlike the ball walk, the geodesic walk
has the uniform measure on the manifold as its unique stationary distribution.

The geodesic walk is also much easier to implement than the ball walk. Our
third main result, Theorem 8.1, shows that any reasonably good algorithm for ap-
proximating geodesics can be used to simulate an “approximate” geodesic walk
that mixes quickly and has near-uniform stationary measure. We also show that
Algorithm 2, which is straightforward to implement, gives an efficient “approxi-
mate” geodesic walk in this sense.

We believe our O*(%) bound on the mixing time of the geodesic walk is the
first dimensionless mixing time bound for an implementable Markov chain with
uniform stationary distribution on bounded-positive curvature manifolds in gen-
eral, and convex body boundaries in particular. One reason our bound does not de-
pend on the dimension is that, in contrast to previously-proposed algorithms, the
geodesic walk can take long steps whose length is independent of the dimension.
For comparison, the best existing bound that we know of is given for the “billiards
walk” studied in [12], which is shown to have mixing time of O*(d? - %) (see
Remark 2). That walk cannot mix quickly in high dimensions, even if /\/% is the
surface of a sphere, because the typical step size is O(ﬁ).
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In both statistics and computer science, one of the most important and well-
studied special cases occurs when M is the boundary dK of a convex body
I c R¥*!, There are many Markov chains for sampling from the uniform dis-
tribution on the boundary 0 of a set under various assumptions (see, e.g., [3, 9,
12]), all of which involve a walk that moves inside of K and then reflects off of 9 /C.
In Section 8, we explain how our geodesic walk can be well approximated by such
a “reflecting walk,” if the reflecting walk is allowed to have long-term momentum.
Our final main result, Theorem 8.2, shows that this approximate version of the
geodesic walk gives us an algorithm for sampling uniformly from the boundary

M

dJC of a convex set JC with arbitrarily small error ¢ > 0 in roughly O*((m—;)%_l)

reflections, provided that M has inner and outer radii of curvature bounded be-
low and above by ﬁ and ﬁ’ respectively. We believe the (’)*((?33—22)3 ) bound
for the implementation of the geodesic walk is often very pessimistic and can be
greatly improved in some important special cases (see Remark 7 in Section 8.2).
Furthermore, in situations where one has access to better geodesic approximations,
such as when symplectic integrators or exact geodesic integrators are available, our
results imply computational costs that are much closer to the mixing time (’)*(?f—;)

of the true geodesic walk.

REMARK 2. Note that the bound in [12] is better for chains with a bound on

the diameter of & that is much smaller than —=, while our bound is better in

my’
higher dimensions and when the bound on the inner radius of curvature of K is
much smaller than ﬁ Also, a practical implementation of the geodesic walk
requires additional computational costs that depend on the method used to approx-

imate geodesics.

1.2. Proof techniques. The main component of our proof is a coupling argu-
ment, where we couple the initial velocity by parallel transport (Section 5). We
then use comparison theorems from differential geometry [1, 7, 35] to show that
our assumptions of positive curvature bounds imply that the distance between the
two chains contracts in expectation over each step in the Markov chain (Section 6).
This contraction estimate immediately implies a bound on the Wasserstein mixing
time and other relevant quantities [31] (Section 7).

REMARK 3 (Short and long steps). The geodesic walk has an important tun-
ing parameter: the amount of time 7' to follow the geodesic. If T is very small,
then we can couple two copies {X;, Y;};en via parallel transport of the momentum
vector U; used at each step (see Definition 1 for a precise definition) to obtain the
following contraction estimate (see Proposition 6 of [31]):

m
E[d(Xis1. Yien)| Xi, Y] < (1 -T2 o1 4 X, Y»)) d(X:, Y,
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In other words, for very small step size T, a lower bound on the sectional cur-
vature implies that the geodesic walk contracts. This bound does not (directly)
imply useful bounds for the geodesic walk with 7T large, since the error term in
this inequality may become very large.

After studying the mixing properties of the geodesic walk, we study a possi-
ble implementation. Using comparison bounds for Markov chains, we show that
one can approximate geodesic trajectories with arbitrary accuracy in a dimension-
independent number of steps provided one has access to an appropriate oracle,
allowing one to generate samples from a stationary distribution that is arbitrar-
ily close to uniform (in Wasserstein transportation distance) in a dimension-
independent number of oracle calls. We also show how to construct such an oracle
in the special case where M is the boundary of a convex body (Section 8). In the
same special case, we explain how to use pre- and post-processing steps to replace
a general manifold M with a manifold M’ with sectional curvature bounded by
O(d?) (Section 9), allowing us to sample efficiently even from “pointy” manifolds
that have very high sectional curvature at some locations.

We mention that [24] obtains a bound on the mixing time of a related (but dif-
ferent) geodesic walk. Although our Markov chains are somewhat similar, our
settings are quite different: their bounds require M to be the boundary of a con-
vex polytope, and are best when the polytope has few faces; our results require
M to have curvature that is bounded away from both O and infinity. We also
note that the mixing time bound for the geodesic walk in [24] is not dimension-
independent. A final difference is that the authors of [24] state that their proof
follows the conductance-based approach that is popular for analyzing geometric
random walks [38], while our proof uses a probabilistic coupling argument as in-
troduced in [13]. See recent work such as [30, 31] for more on the relationship
between couplings of Markov chains and curvature, and also work such as [20,
33] for some consequences of the existence of such couplings, including various
concentration inequalities.

1.3. List of sections. The rest of the paper is arranged as follows:

e In Section 2, we go over the assumptions we make about M and Riemannian
geometry preliminaries.

e In Section 3, we define the geodesic walk on the manifold M.

e In Section 4, we prove that the stationary distribution of the geodesic walk is

uniform on M.

In Section 5, we define a coupling of two copies of the geodesic walk.

In Section 6, we prove the contraction bound described above.

In Section 7, we use this contraction bound to prove a bound on the mixing time.

In Section 8, we show that one can computationally approximate geodesic tra-

jectories to sample the uniform distribution on M to arbitrary accuracy in a
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dimension-independent number of steps if one has access to an appropriate or-
acle (Section 8.1). We construct such an oracle explicitly in the special case
where M is the boundary of a convex body (Section 8.2).

e In Section 9, we discuss some future research directions left open by this paper:
In Section 9.1, we give pre- and post-processing steps that allow us to assume
the target manifold M satisfies M1, = O(d?). This is useful when one wishes
to sample from a convex body K whose boundary does not have bounded cur-
vature, such as the case that /C is a convex polytope. In Section 9.3, we discuss
connections between this paper and recent work [27] on the mixing times of the
popular Hamiltonian Monte Carlo algorithm.

2. Assumptions and Riemannian geometry preliminaries. In this section,
we recall results from Riemannian geometry and introduce definitions and assump-
tions that we will use in the rest of the paper.

e Assumptions about our manifold M: Throughout this paper, we will assume
that:

1. (M, g) is a closed, connected, second-order differentiable Riemannian
manifold, with associated inner product g = g, on the tangent space 7, = 7T, M
at x € M.

2. (M, g) has bounded positive sectional curvature. That is, there exist con-
stants 0 < my < My < oo so that, forall x € M and u, v € Ty,

(21) mZSCx(uy U)sz,
where C, (u, v) is the sectional curvature of M at x in the directions ”Z—” and
v
Tl

e Levi—Civita connection: The fundamental theorem of Riemannian geometry
guarantees the existence and uniqueness of a torsion-free affine connection V
on (M, g) that induces an isometry of tangent spaces via parallel transport (see
Theorem 6.8 of [17]); this connection is called the Levi—Civita connection.

e Paths and metrics: Recall that the length of a segment of a smooth path 4 :
R* — M is given by

b
(2.2) length(h[a, b]) = / \/gh(,) (h'(2), b’ (1)) dr.
a
This gives rise to the metric

2.3) dist(x, y) = f  length(h[0, 1])

in
h:h(0)=x,h(1)=y

on M.
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e Curvatures: Recall that the Riemann curvature tensor R at a point x € M sends
a pair of vectors u, v € T, to amap R(u, v) : Ty — 7T, of the tangent space at x
to itself, which transforms an element w € 7, via the formula

R(u,v)[w]=V,Vyw — V,V,w — V[, yw,

where V is the Levi—Civita connection described above and [-, -] is the Lie
bracket. This formula allows us to define the sectional curvature R’ : 7;2 — R
by

(R(u,v)v, u)
(u, u)(v,v) — (u, v)2’

where (-, -) = (-, -)¢ is the usual inner product on 7 associated with a Rieman-
nian manifold (M, g).

e Uniform measures: We recall two measures, one on the manifold M and the
other on small subsets of the tangent spaces 7, that we will call the uniform
measures on their associated spaces. First, recall that any Riemannian mani-
fold (M, g) has an associated volume function A. If A(M) < co, we denote by
Unif(M) the probability measure given by

(2.4) R'(u,v) =

A(A)
A(M)

for A C M measurable. We refer to this as the uniform measure on M.

Recall that any choice of the basis B of the tangent space 7, of a d-
dimensional manifold M at a point x € M gives a natural isometry ¢, = {x B :
7. +— RZ. Furthermore, the pull-back of the Lebesgue measure from the unit
sphere SY~! = {x e R : |lx |l = 1} C R to the set S(T;) = ¢! (S) given by ¢,
does not depend on the choice of basis B. We denote by Unif(S(7,)) or w this
unique pull-back of the Lebesgue measure by ¢, and refer to this measure as
the uniform measure on the unit sphere in T.

Throughout the paper, if S1 C $> and we have defined a uniform measure on
S>, we define the uniform measure on S; by

Unif($2)[A]
Unif($2)[$11

(2.5) Unif(M)[A] =

Unif(S1)[A] =

e Geodesics: Define the phase space
(2.6) M :={(x,v):x e M,veS(Ty)}.

Associated to every element (x,v) € M®°, there is a special path y(y ) :
Rt — M with Y(x,v)(0) = x and y(’x’v)(O) = v that is called the geodesic.
Roughly speaking, this is the path obtained by starting at point x and travel-
ing with velocity v along the manifold. We will use the following properties of
the geodesic [34]:
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1. For all x € M and v € 7y, there exists ¢ = £(x, v) > 0 so that

length(y(x,1)[0, 1) = dist(y(x,)(0), ¥(x,0) (1))

for all 0 < ¢ < ¢ (see Section 5 and Exercise 5.9.34 of [34]).
2. Associated to every smooth map 7 : R* > M°, there is an object called
the Jacobi field

0y (1)
ot

that satisfies the Jacobi second-order ordinary differential equation:

Q2.7) Jo(t) :=

2

D / /
(2.8) @Jr(l)+R(Jr(l),yr(l))1/,(l)=0,

where R denotes the Riemann curvature tensor of M and D is the covariant
derivative with respect to the Levi—Civita connection (see Section 3.2.4 of [34]).

o Diameter: We define D := Diam(M) to be the diameter of M. Since the sec-
tional curvature of M is bounded below by m», the Myers—Bonnet theorem [28]
implies that

(2.9 D <

3"

e Existence of a unique parallel transport: Associated with any connection on
a manifold and any finite-length path 4 : [a, b] — M there exists a map from
Th(a) to Th(p), called the parallel transport map.

We now define the only parallel transport maps that we will use in this pa-
per. The Hopf—-Rinow theorem [19] implies that between any pair of points
x,y € M there exists at least one unit-speed geodesic w(t) = w(t;x,y), t €
[0, dist(x, y)] with w(0; x, y) = x and w(dist(x, y); x,y) = y withw(t; x, y) =
w(dist(x, y) — t; y, x). We choose arbitrarily, via the axiom of choice, a par-
ticular family {w(-; x, ¥)}(x,y)emx.m Of such geodesic paths. Finally, we define
¢(t;5x,y) 1 Tx = T(:x,y) to be the parallel transport map associated with
the Levi—Civita connection and the path w(-; x, y). We also write ¢ (-; x, y) =
¢ (dist(x, y); -; x, y) for shorthand.

Finally, fix an arbitrary point x € M and an arbitrary basis {b;} of 7.
Throughout the paper, we denote by {Z}yer the maps &y (gp;x,y)) : Ty = R4
associated with this basis and its parallel transports by ¢.

e Wasserstein distance and mixing time: For any distribution 1, we write X ~
when the random variable X has distribution 1. For two distributions 7, v
on a common measure space (2, 4), define E(n, v) to be the collection of
all distributions £ on (2, A x A) with marginal distributions £(-, ) = (),
£(2,-) = v(-). For any k € N, the Wasserstein-k transportation distance Wék)
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between two measures 7 and v on a common metric measure space (£2,d) is
given by

el

Wy (. v) = ( E[(d(x. 1))])".

m
X.Y)«(X,Y)eE(,v)

Consider a transition kernel K on a metric measure space (€2, d), with
unique stationary distribution £. We define the Wasserstein-k mixing profile

t® 10, 1]+ N of K to be

le

) (e)_mf{t>0 sup W (K t(x, )g())<e}

mix
xe2

e Big-O notation: In this paper, we use the “big-O” notation. Specifically, for
any two functions f: R — R and g : R — R, we write “ f(z) = O(g(2))” or
“f(z) < O(g(z))” if there exists a constant 0 < C < oo and some Z > 0 such
that

f@=C-g@2)
for all z > Z. Furthermore, write “ f(z) = O*(g(z))” or “f(z) < O*(g(2))” if
there exist constants 0 < ¢/, C’ < oo and some Z’ > 0 such that

f@) <Cg(x)log(x)¢

for all z > Z’, that is, the “big-O*” notation suppresses the logarithmic terms
that we would otherwise need to take into account when using the “big-O”
notation.

e Angles: For two vectors vy, vy € R4, we denote by £ (v1, v2) the angle between
the vectors. For any hyperplanes nlL, n2L with normal vectors nj and n,, respec-
tively, we define

£(ni, ny) =4 (ny,my).

For a plane P of any dimension and any vector v, the angle £ (v, P) between v
and P is defined as the angle between v and its projection proj v onto P:

£(v, P)=4(P,v) := £ (v, projpv).

For any hyperplane n' with normal vector n, we define the angle between n=

and a plane P of any dimension as
Lt P)=4(P.nt) = % — 4, P).
Finally, we note that since £ (v, projpv) = min,ep £(v, w), we have that
(2.10) L(v, projpv) < L(v,u)

for every vector u € P.
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FI1G. 1. The geodesic walk X1, X7, ... (blue). Given the current point X;, the next point is gener-
ated by independently sampling a uniform random velocity U; from the unit sphere on the tangent
space at X, and running a geodesic trajectory with initial conditions (X;, U;) for a fixed time T .

3. The geodesic walk. The geodesic walk {X;};cn on a manifold (Figure 1),
with a fixed geodesic step size T is defined precisely in Algorithm 1:

That is, the point X; is generated from X; by running a geodesic trajectory
with initial conditions (X;, U;) for a fixed time 7.

We define the transition kernel K of the geodesic walk Markov chain {X;};en
by

3.1 K(Q, R) :=P[Xi+1 € R|X; ~ Unif(Q)]

for all measurable subsets Q, R C M.

For the geodesic walk x = X1, X», ..., we define I1;(:) = Ki(x,-) to be the
distribution of X;, and Il = lim;_,  I1; to be the stationary distribution of the
geodesic walk when it exists. In Section 4, we will prove that the uniform measure
on M is a stationary distribution of the geodesic walk (later, we show that this is
the only stationary distribution).

We note that, in every step of Algorithm 1, a random variable U; was con-
structed. It is straightforward to see that the sequence {(X;, U;)}icn is a Markov
chain on M°, which we will call the phase-space Markov chain.

REMARK 4. Although we write down a fixed integration time 7', the algo-
rithm still has the correct stationary distribution if i.i.d. random integration times

Algorithm 1 Geodesic walk
parameters: Integration time 7, manifold (M, g), number of steps N.
input: X| e M.
output: First N steps {X i},N: | of the geodesic walk Markov chain on M.
1: fori=1,2,...,N—1do
2: Sample U; € Ty, from the uniform distribution Unif(S(7y;,)) on the unit
sphere in Ty;.
3: Set Xit1 = yx;,u)(T).
4: end for
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Ty, T», ... are sampled at each step (the proof of Theorem 4.1 works essentially
as written). In practice, it may be difficult to choose a specific integration time,
and we suspect that tricks from the literature on Hamiltonian Monte Carlo can be
adapted to this algorithm (see, e.g., [18]).

In referring to the geodesic walk as an “algorithm,” we will assume that we
have an oracle for computing geodesic trajectories y with perfect accuracy; we
refer to this oracle as an “idealized geodesic integrator.” We drop this assumption
in Section 8, where we discuss a computational implementation of the geodesic
walk.

4. The stationary distribution of the geodesic walk. The aim of this section
is to prove that the transition kernel K defined in equation (3.1) has uniform sta-
tionary distribution. To do so, we will use the fact that the Liouville measure is
invariant under geodesic flow [5, 21, 40].

Recall the definition of the phase space M° in equation (2.6). The Liouville
measure L is defined to be the measure on M° with density given by the product
of the volume form dA(x) on the manifold and the volume form du(v) on the
unit sphere in the tangent space of the manifold at the point x (i.e., the unit-speed
velocities):

4.1) L(2) ::_/;2 du(v)di(x).

Consider a geodesic trajectory on M with initial position x and initial velocity
v. We define y(y ) (t) and ¢y v (1) := y(’x’v)(t) € 7;,()(,”)(,) to be, respectively, the
position and velocity of this trajectory at time ¢ € R™. Finally, we define

W(x,v) (t) = (y(x,v) (t)7 P(x,v) (t))

to be the location of our geodesic trajectory in the phase space at time ¢ € R™.
For notational convenience, we define the map

(4.2) V(A= {J Y@
(x,v)eA
forall AC M°andt > 0.

We now prove that the volume measure on any closed manifold M is a station-
ary measure of the geodesic walk (Theorem 4.1); this holds even if M does not
have positive curvature. In Theorem 6.2 of Section 6, we prove that the station-
ary distribution is unique under the additional assumption that M has bounded
positive curvature.

THEOREM 4.1. The uniform distribution on M is a stationary distribution of
the geodesic walk Markov chain defined in Algorithm 1.
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PROOF. We begin by defining two transition kernels K{ and K5 on M°. We
define the Markov chain {(X l-(l), vi(l))}ieN on M?° by the deterministic update rule

1 1
(Xi(-l-)l’ Uz‘(+)1) = ‘p(xf”,ui(”)(T)

and define K7 to be the associated transition kernel. We then define the Markov
chain {(X i(z)’ vv(z))}ieN on M° by the update rule

1

2 _ v©@
X=X

) .
v~ Umf(S(TXﬁ)l))
and define K3 to be the associated transition kernel. We observe that K7 is deter-
ministic, that K5 only ever updates its second coordinate, and finally that
(4.3) K° = KSKC.

Since the Liouville measure is invariant under geodesic flow [5, 21, 40], we
have

“4.4) L(A) = L(Y7(A))

for every measurable A C M°. This implies that the Liouville measure L is in-
variant under K§:

4.5) LK} = L.
It is clear by inspection that

(4.6) LKS = L.
Thus, by equations (4.3), (4.5) and (4.6),

4.7 LK = L.

Let {(X;, U;)}i>0 be a Markov chain started at (X, U;) ~ £ and evolving ac-
cording to K°. By the definition of K°, the marginal process {X;};cn is a Markov
chain evolving according to the transition kernel K. Thus, the marginal distribu-
tion of £ on its first coordinate M must be a stationary distribution for K. But this
marginal distribution is exactly Unif(M), completing the proof. [

5. Coupling the geodesic walk. We define a coupling of two copies of the
geodesic walk.

DEFINITION 1 (Coupling of geodesic walk). Fix x,ye M and 0 < T < oo.
We define a pair of stochastic processes {(X;, ¥;)}ieny with X1 =x, Y1 =y as
follows:
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FI1G. 2. Coupling of the two geodesic walks X1, X2, ... (blue) and Y1,Y», ... (green). The coupling
is achieved by setting the initial trajectory velocity Vi at Y; (black) to be the parallel transport of
the initial trajectory velocity U; at X; along a minimum geodesic from X; to Y; (gray/white dashed
line). Since M has positive curvature, the distance between the Markov chains contracts rapidly at
each step.

Let X1 =x and Y| = y. For i € N, inductively sample

U; ~ Unif(S(7x,))

and set

(5.1 Vi=¢(U;; Xi, Yi),
(5.2) Xit1 =vx;.uH(T),
(5.3) Yit1 = v, v (D).

This coupling is illustrated in Figure 2.
This stochastic process is a valid coupling of two copies of the geodesic walk.

THEOREM 5.1. Let {(X;, Y;)}ien be as in Definition 1. Then the marginal
processes {X;}ieny and {Y;}ien are each Markov chains with transition kernel K.

PROOF. Itis straightforward to check that { X;}; <N is exactly the Markov chain
defined in Algorithm 1 (even the notation is the same). Thus, it remains only to
check that {Y;};cn has the correct distribution.

To see that {Y;};en has the correct distribution, looking at Algorithm 1 it is
enough to check that (conditional on {Y;};<;), V; has uniform distribution on
S(Ty,).

By the fundamental theorem of Riemannian geometry, parallel transport using
the Levi—Civita connection is an affine transformation. Hence, it preserves the an-
gles between any two vectors u and u’ parallel transported to v = ¢ (u; X;, ¥;) and
vV =9¢@'; X;,Y;), respectively:

(5.4) L(u,u') = £L(v, ).
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Therefore, denoting the conditional density of U; conditioned on X; by fy, (u|X; =
x), and the conditional density of V; conditioned on Y; by fy, (v|Y; = y), we have

1

(5.5) fw(lei=y)=fU,-(u|Xi=x)=W

whenever u is a vector on the unit sphere in the tangent plane of x, and v =
¢ (u; x, y) is its parallel transport to Y;. Since the Levi—Civita connection also pre-
serves magnitude, the fact that u is on the unit sphere in the tangent plane of x
implies that v is on the unit sphere in the tangent plane of y.

Since U; is uniformly distributed on the unit sphere in Ty,, this implies that V;
is uniformly distributed on the unit sphere in 7y,. Therefore, the transition kernel
of the Markov chain {Y;};cny must be K as well. [

6. Contraction of coupled geodesics. In this section, we prove a contraction
bound on the coupled geodesic walks X1, X5, ... and Y1, Y>, ... using the follow-
ing extension of the Rauch comparison theorem from differential geometry.

LEMMA 1. Letx,y € M, let vy € Ty and let vy = ¢ (vy; X, y). Define v)ﬂ- =
T

proj(w/(o;x’y))l Ux. Thenfar all 0 < T < 2\/9‘]_?2, we have
(6.1)

dist(¥e,00) (T): Yy (T)) < dist(x, y) x /v | cos2(VamT) + (1 — [vi|?).

REMARK 5. A lower bound for the geodesic distance with || vxl || =11is proved
in [17]. The authors mention that it is possible to prove an upper bound using
a similar construction, although they do not do so explicitly. For this reason, we
prove Lemma 1 explicitly here, following a similar presentation in Proposition 7.8
of [37].

PROOF. Note that vy = ¢ (vy; x, y) is continuos in vy, and that y(y ,,)(7T) and
Y(y,vy)(T) are continuos in v, and vy, respectively (see, for instance, Proposi-
tion 5.9 in [23]). Therefore, if we can show that Inequality (6.1) holds whenever
||vxL|| > 0, it will also hold whenever ||vxl|| = 0 by continuity in v,. So without
loss of generality, we may assume that ||vxL|| > 0.

Consider the family of geodesics F = {YV(w(r;x,y).¢(vx,y) ) T € [0,
dist(x, y)]}. Let J;(¢) be the Jacobi field associated with this family. Since J; is
a Jacobi field along the geodesic V(w(r;x,y),¢(r;v,:x,y)) (1), it is possible to decom-
pose J¢(t) into two fields J;(t) = J}(t) + JT|| (1) so that Jrl(t) is perpendicular
to y(’w(r;x,ym(r;vx;x’y»(t) and J.! (¢) is parallel to V(/w(r;x,y),¢(f;vx;x,y))(t) for all
t > 0 (see, for instance, Corollary B.14 in [8] and the proof of Proposition 7.8
in [37]).
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Since M has curvature bounded above by 2, > 0, the Rauch comparison the-
orem (comparing M to a sphere of radius ﬁ) [16, 35] gives

[ I ()] = cos(vDat) X [[Proj e (r.r. @ (T5 vxi X, 1))

for all
o1
<inf{s > 0: cos(vMys) =0} 2T,
But ||Pr0j(a/(r;x,y))l¢(f§ vx; X, Y = ||Pr0j(w/(o;x,y))lvx|| = ||UXL||, SO
T
|7z ()] = [vi] cos(vDMar) Vi< Wk
Thus,
(6.2) |7 @] >0

for all 0 <t < T. Therefore, since ||Jrl ()|l has no zeros on [0, T'), applying the
Rauch comparison theorem a second time gives (this time comparing M to a
sphere of radius J%)

(6.3) 17| < |log|| cos(v/mat)
forall0 <t <T.

Define
(6.4) F(z) :=length({V(w(s:x.y).psivx ) (T) 15 €10, 71})
for 0 < t < dist(x, y). Then

dF

6.5 — = |J(T)|.
65) =)

Therefore, by the fundamental theorem of calculus,

diSt(V(x,vx)(T)» V(y,vy)(T))
= F(dist(x, y))
/dlst(x ,y) dF

dist(x,y)
Bq.(6.5) /0 |2 (T)| dr

dist(x,y)
=), P e P

Eq. (6.3)

dist(x, y)\/ N 5 INE
=7 [T Vot P o () + (1 = ot ) e

= dist(x, y) x y/ [vi [P cos2 (VAT + (1 — vt ). =
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THEOREM 6.1. Fix0<T < ﬁ and let {(X;, Y;)}i=0 be coupled as in
Definition 1. Then

E[dist(Xi1, YirDIX;, Yi] < VE[dist(Xi11, Yip)2|X;, ¥i]

< (1 - %ﬂ) x dist(X;, 7).

PROOF. Define Ul-L = projw&(o; Xl_’yl_)Ui. Since U; is sampled from the uni-
form distribution Unif(S(7y,)) on the sphere of dimension at least 2, for any
0 <a <1 we have

©.6)  E[*|UM* + (1 - |U )] = E[|U ] + (1 = E[|U )
6.7) <Lyl
‘ =2% T3

By Lemma 1,

(6.8) E[dist(X;11, Yi41)*|X;, Yi]
L al

(6.9) T2 dist(Xy, ¥i)? x E[| U] cos? (Vo T) + (1 — |UAP)]
Eq. 6.6 , 1 )

(6.10) < dist(X;, ¥ x E(COS (VmaT) +1).

By Jensen’s inequality, we have

Jensen

E[dist(Xi+1, Yi+ )| Xi, Y] < E[dist(Xi41, Yi+1)?|X;, Yi]

Eq. (6.8)
< dist(X;, Y;)

%\/cosz(\/m_zT) +1

sin?(y/myT)

N —

= dist(X;, Yi)\/l —

3

<dist(X;, ¥;),/1 — TZTZ

< <1 — %ﬂ) x dist(X;, ¥)

o : . -
where the third inequality holds since 0 < 7" < N ]

THEOREM 6.2. The uniform distribution on M is the unique stationary distri-

bution of the geodesic walk Markov chain defined in Algorithm 1 for any parameter

T
O<T§2m.
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PROOF. By Theorem 4.1, the uniform distribution IT on M is a stationary
distribution of K. Assume that there is a second stationary distribution IT" # IT.

Since M has finite diameter, this implies 0 < Wél) (TT, IT") < oo. By Theorem 6.1,
howeyver,

wi (I, ') = w§P (K, I'K) < <1 - %ﬂ) x WV(IL, 1) < wP (11, 1),

since 0 < W

F

such distribution l'[/ exists. O

7. Bounding the mixing time. In this section, we bound the mixing time (in
Wasserstein transportation distance) using the approach of [31].

THEOREM 7.1. For k € {1, 2}, the Wasserstein-k mixing profile ¢®) of the

mix

Markov chain with transition kernel K defined in Equation (3.1) of Section 3 and

parameter 0 < T < 3 F satisfies
log(eD™1) 1 _
(k) g 1
In particular, for T = NL&R—{ the mixing time is bounded by
log(eD™! m
(72) & (e) < [LZ)W :0(—2 log(De 1)).
_ - my my
log(1 ) 9322)

PROOF. Fix0<T < «/_ Let {(X;, Yi)}ien be two copies of the Markov

chain with kernel K, coupled as in Definition 1. Recall that, by Theorem 5.1, this
is a valid coupling. By Theorem 6.1, this chain satisfies the following contraction
inequality for k € {1, 2}:

1 m
(7.3) (E[dis X, Vi) X V) =i v x (1= 272) vizo.
Applying this contraction inequality repeatedly, we find
| j
(E[dist(X ;, ¥;)*])* < dist(Xo, Yo) x (1 — %ﬂ)
(7.4) ,
J
<Dx (1—%#) > 0.

This bound immediately implies that, for all 0 <€ < 1,

(k) log(e D) —‘
(7.5) tnix (€) < lr—log (- 72 |
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Algorithm 2 Numerical approximation of geodesic trajectory
parameters: 6 > 0, T > 0.

input: Manifold (M, g) with sectional curvature bounded above by 9i,.
input: Initial point xo € M, initial velocity vy € T, M.

input: Oracle % returning ;. (x.v) and Ag;(x,v) for any (x, v) € M°.

output: yg; (X0.v0) (T).
1: Seti =0, Ag=0.

2: Set xg = x¢ and vg = 19.
3: while 37 _(A; <T do
. il TN x A
4: Call the oracle % to compute (X415 Vi) = w@;(xf,vf) and Aj41 = AG;(xf,v,T)'
5. Seti=1i+1.
6: end while .
8: Using the bisection method, iteratively call s to find a value 6 for which
_ ok * . e AKX
8 m S é’(xj’vj) S 8. Set Al+1 = Aé;(xz-’v;.).
9: Call the oracle % to compute xl.' = y@f; (xj.’v;.).
T T
10: Set V@;(xo,vo)(T) =X
. _w )
In particular, for T = sumg Ve get:
k log(e D)
(7.6) t*) (e) < ’7—1121112 .

8. Approximating geodesics. In this section, we describe and analyze an
approximation to the geodesic walk, showing that it can be used to approxi-
mately sample from the uniform distribution on M to arbitrary accuracy using
a dimension-independent number of computations.

We begin in Section 8.1 by assuming that we have access to an oracle %, de-
scribed at the beginning of Section 8.1, that can approximate short geodesic paths
with small error. We use this oracle to construct an “approximate” version of the
geodesic walk, given in Algorithm 2. Finally, we prove that, for any fixed error rate
& > 0, this approximate geodesic walk can give samples that are within ¢ of the
uniform distribution on M in Wasserstein distance using a dimension-independent
number of oracle calls. In Section 8.2, we construct % explicitly for the special
case where M is the boundary of a convex body, using only the basic convex body
oracles used in [12] (Figure 3).
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b
T T3 = ’Y;:(Io,vo)(T)

FI1G. 3. Algorithm for approximating geodesics. In this example, M is the boundary of a convex
body, so one can generate each step in the approximation as a line £; leaving the current approxima-

tion point xl-T on the boundary at a fixed angle 6. The next approximation point x; L1 is the next point

when £; intersects the boundary. Lemmas 2 and 6 show that the final point x;max 11 = yg. (xo UO)(T)
(here imax = 2) approximates the final point ¥y, v,)(T) of the true geodesic trajectory to arbitrary
accuracy € in imax (&) steps, where imax(¢) is independent of the dimension, if 0 is appropriately
chosen.

8.1. Approximating geodesics on general positive-curvature manifolds. In Al-
gorithm 2, we compute recursively an approximation yg; ) of Y v (T) by
repeatedly calling an oracle % : M° x RT — M° x RT. We use the following
notation for the oracle %.

DEFINITION 2. An oracle % : M° x Rt — M° x R¥ is a function that has

inputs (x,v) € M°, and 6 > 0, and outputs V3. .y = (V5 (x.0)> ¥ (x.0)) € M°
+
and Aj. ) €RT.

The oracle tries to approximate the geodesic trajectory ¥ x,v)(f) att = Ag. .,
where the step size A5~(x v) is determined by the oracle. The parameter 6 > 0
allows the user to adjust the accuracy of the oracle’s approximation.

For every oracle % and every 6 > 0, we define
8.1 A inf Aj )

6;min " (x.0)EM®

We make the following assumptions about the oracle .
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ASSUMPTION 1. There exist multivariate polynomials P and Q with the

property that, at every (x, v) € M° and every 0 <0 < % 9‘;‘?—22, we have

-P(9 ke 'm2><A* - (9 VI sz)
v, T\ T ) T e = e A\ T v )
Also, for any fixed 0 < a,b < oo, P(0,a, b) and Q(0, a, b) are strictly increasing

in 6 over the interval 0 < 6 < 71—09';‘7—22, and P(0,a,b) = Q(0,a,b) =0.

8.2)

We also assume the following.

ASSUMPTION 2. There exist constants & > 0, 8 > 0, and k € N such that

(8.3) diSt(y(X,U) (Ag;(x,v))’ VQ*;(x,v)) =a- Qk ’ Ag;(x,v)
and also
(8'4) “(pg;(x,v) - §0(x,v)(A5;(x,v))|| = /3 TV My - 9k : A5;(x,v)

for every (x,v) € M° and 0 < 0 < %5}—22, where ‘P(x,v)(Ag;(x,v)) =
* . * *
¢(‘p(x,v)(A9;(x’U))v V(x,v)(Ag;(x’v))a y@;(x,v))'

For the rest of Section 8.1, we will assume that the oracle % satisfies Assump-
tions 1 and 2.

Using the notation of Algorithm 1, the geodesic walk Markov chain is defined
recursively by

(8.5) Xit1 =y, uH(T) vVi=0,1,2,...,

where U; is uniformly distributed on S(7y;). For fixed 6 > 0, we can use Algo-
rithm 2 to recursively generate an approximate geodesic walk X?, X g, ... coupled
to the geodesic walk X1, X», ..., using the following recursion:
X§ = Xo,
(8.6) ; . .
Xi+1:y9;(xf,ui/)(T) Vi=0,1,2,...,

where Ul.’ = ¢ U;; X;, X?). Fori e N, we let H? be the distribution of X?.
The following lemma shows that our approximate geodesic chain remains close
to the actual geodesic chain.

LEMMA 2. For every (xg, vg) € M°, every(0 <6 < %9"%—22, andevery0 <T <
3 ’TWZ, Algorithm 2 makes at most fA?);Tmm] + O(log(‘/% x veﬂztz)) calls of the

oracle ¥ and returns a point yg; (x0.v0) (T) such that

87) di .y, ) <|14+2 A .
(8.7) iSt((xp.vo) ( )5 Y9 (x,00) ¢ ) < +5a+ 2 g '\/i)ﬁz' .
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PROOF. Counting the number of % oracle calls: Define iyax := max{i € N :
Z"H A < T}. The number of ¥ oracle calls required for Step 4 in Algorithm 2

is at most [ A*T 1, since the largest possible value of i such that Z’“ A; <T

0;min

is | A* J Assumption 1 implies that the number of s oracle calls the bi-

section method makes in Step 8 of Algorithm 2 to find a value 6 for which

R . L . . A VI
Ajg1 = Aé;(xf,vj') satisfies 8 I < Aji1 <8 is at most O(log( \/m_zz x Y22)).

Step 9 makes exactly one call of the oracle .
Bounding the error: Fix i € N and let xiT, viT, A;, 6, and 0 be as in Algorithm 2.

Define (x;, v;) := w(x* of )(Ai), and v; := ¢ (v;; x;, x:). By inequality (8.4), we
i—1°"i—1

have ||viT — ;|| < B- /My - 6% - A;. Therefore, comparing to a triangle in a sphere
of radius ﬁ by the Toponogov triangle comparison theorem (see Chapter 11 of
[34]), we have

88)  dist(y, i ) 0.V iy O) <t o] = <1 BV 65 A

2~/
By inequahty (8.3), we have dist(x;, xi') <a-6%. A;. Therefore, by Lemma 1,
(8.9) dist(yxy.u) (1. V() (D) = dist(xi. X)) <a 65 A
SENOE
Define the “remaining time after the i’th step” to be 7; := Z’jmajﬂ Aj. Then

dist(V(xg,v0) (7). Vg;(xo,vo)(T))
< dist(¥(xg,v0) (1) Y(xg.00) (T0))
+ dist(¥(xo,v0) (T0). x,max)
< T — To + dist(Yxg.u (T0), 7. )

imax+1

<T=To+ Y (dist(vw.n (T, v 7 gy (1))
i=1

+dist(y 1 o) (T, v 1) (TD))

0/( imax+1
F+Za9kA+T BV 05 A;)
6" k k imfl
= +[Ol-9 +T0-ﬂ~\/9ﬁ2-9] Aj
VI, i=0
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FI1G. 4. This is an illustration of the proof of Lemma 2. Steps taken by the oracle Y [which is

illustrated here as going along a short curved path and then projecting its position x;r y( y
Xi—12Vioy

(black dot) and velocity v;r = y(* + 4+ . (black arrow) back onto the phase space] are in black. The
Xi—1oVi1

true geodesic paths are blue curves or green dashed curves. Only the geodesic path y(y ) (t) on the

bottom belongs to the true geodesic walk. We imagine the other geodesic paths to help us bound the

b

error. The distance between the blue dot x; and black dot x; at each time t = Ty — T;, and the angle

between the velocities v; and v;r, where v; is the velocity at the blue dot and v; := ¢ (v;, x;, x;r), are
bounded because of our assumptions on the accuracy of the oracle % . The distance from any green
dot at t = Ty to the blue dot directly below it is bounded using Lemma 1. The distance from that
same green dot to the blue dot directly above it is bounded using the Toponogov triangle comparison
theorem.

k

IA

g%

a0 +To-B- V- 6% Ty

S«/Oi);_er[ N ]J_k

[1 + oo+ (“)2/3] Lot
= —uo — . 0.
2 2 VALY

The second inequality holds because y(x,,v,) (f) has unit velocity for every ¢ € R.
The third inequality is the triangle inequality (see Figure 4). The bound on T — Tj
in the fourth inequality is a consequence of Step 8 of Algorithm 2, while the bounds
on the other two terms follow from equations (8.8) and (8.9). The last inequality
uses our assumption that To < 7' < 3 F

We show that the random walk described by Algorithm 2 can be used to sample
approximately uniformly from M. We first need a simple generic bound.

LEMMA 3. Let K be a transition kernel on metric space (2, d) with unique
stationary measure |. Assume that there exists some contraction coefficient k > 0
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so that K satisfies

(8.10) WP (K (x,), K (3, ) < (1 —0)d(x, )

forall x,y € Q. Let Q be a transition kernel on (2, d) with stationary measure v.
Assume that there exists some § > 0 so that

(8.11) sup WV (K (x, ), O(x, ) < 8.

xeQ
For fixed x € Q and Y ~ ., define the eccentricity E(x) = E[d(x, Y)] and assume
that E(x) < oo for all x € Q. Then Q satisfies

@)) t t $
(8.12) W, (0" (x, ), ) < (1 —k) E(0)+

for all x € Q and t € N. Under the further assumption that sup, E(x) < oo, we
also have

(1) 8
(8.13) w0y < =
K

PROOF. Fix a tolerance 1 > 0 and starting points x, y € £2. We begin by con-
structing a coupling of Q(x, -) and K (y, -).

By inequality (8.10), it is possible to couple two random variables X’ ~ K (x, -)
and Y’ ~ K (y, -) so that

(8.14) E[d(X',Y)] <A —K)d(x,y) +n.

Furthermore, by inequality (8.11) and the standard gluing lemma (see Chapter 1
of [39]), it is possible to couple X', Y’ to the random variable X ~ Q(x, -) so that

(8.15) E[d(X,X)] <é+n.

Combining inequalities (8.14) and (8.15), it is possible to couple X ~ Q(x, -) and
Y’ ~ K(y,-) so that
E[d(X. ¥')] < E[d(X. X')] + E[d(X", )]
(8.16)
<8+ —K)d(x,y)+2n.

We denote by M the kernel on 2 given by this coupling of Q(x, ) and K (y, -).

Letx € Q,andlet Y ~ . Let {(X;, ¥;)};>0 be a Markov chain evolving accord-
ing to the kernel M with initial conditions (X, Yo) = (x, Y). By inequality (8.16),
we have for all € N that

E[d(X,, Y))] <E[(1 — )E[d(X;—1, Y,—1)] + & + 21]
< (1= 1)’E[d(X;-2, Yi—2)] + (8 +2n)(1 + (1 — x))

< ...

5+2
< (1 —x)E[d(Xo, Yo)] + —il_( 77'
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Since this holds for arbitrary n > 0 and Y; ~ u for all r € N, we have

(8.17) WP (0 (x, ). 1) < (1 — k) E(x) + g

This completes the proof of inequality (8.12). Inequality (8.13) follows immedi-
ately from letting ¢ go to infinity. [J

We apply this bound.

0T
LEMMA 4. Lete >0.Set T = N and set

(8.18) 9(6):min([e-\/9ﬁ2 32 Mt ]E lmz),

. 2 2 —_—
2(1+ Fa+(3)*p)1 " 7090,

(8.19) I(e) = ’7

2
log(1 — %%
Then the distribution H?(e) of the i’th step of the chain described in Equation
(8.6) satisfies
(8.20) wi(m, nf¥) <e

foralli > I(¢).

PROOF. We apply Lemma 3, with K =K and Q the kernel of the Markov
chain in equation (8.6) with parameters 6 = 6(¢) and T = 2\/7;3—22. We keep the
notation of Lemma 3 and check that the assumptions are satisfied.

By Theorem 6.1, inequality (8.10) is satisfied with

TEZ my

K = § % .
By Lemma 2, inequality (8.11) is satisfied with
s_ 1T304+ G780
VAUE)
Finally, by inequality (2.9), the diameter of M satisfies

b4
D<——.
= e
Applying Lemma 3 with these values of «, § and D completes the proof of this
theorem. [J

This immediately gives the following dimension-free bound on the number of
oracle calls required to obtain a sample from the uniform distribution on M with
error less than some fixed ¢ > 0.
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THEOREM 8.1. Fix e > 0and let 0(¢), I (€) be as in Equation (8.18). Also let

X(;E:; 41 be the (I(€) + 1) st point generated by Equation (8.6) with parameters

6=0(), T =57

Then the distribution H?g noX ?8 41 satisfies
821) W (70,1, ) <e,
and the number N (€) of % oracle calls used to generate X ?8 41 satisfies
log(e*z/m_2 T
N© = ’:2 2 ([2«/932 A —‘
(8 22) IOg( — ﬁm) 250(e);min
' NPV
+ O\ log X~
Jmo  0%(e)
N> 1
(8.23) = (9*(— X —*>
mp \4 §)ﬁzA@(e);min
PROOF. Inequality (8.21) follows immediately from Lemma 4.
By Lemma 2,
T M VN
N(e) <I(e) x ([7W +(’)(log< 2 X 2)))
A9(6);min /2 0% (e)
log(e*z/:Tz) U VI, VI,
< o X " + O| log X .
log(1 = 37 552) 2V A (6):min Vi 60%(e)

This completes the proof of the theorem. [

8.2. Approximating geodesics on convex body boundaries. In this section, we
show how to construct an oracle that satisfies the requirements of Lemma 2 in the
important special case when M = 9K is the boundary of a convex body K. To
build our oracle % (Algorithm 3), we use only the same basic inclusion-exclusion
oracle and oracle for the normal line to d/C used in the stochastic billiards algo-
rithm of [12]. In particular, one can construct an intersection oracle that returns
the intersection of any line with 0/C using the bisection method and the inclusion-
exclusion oracle, which we will use to build %

In the remainder of the paper, for any line segment £, , C R?*! with endpoints
a,b € R, we denote its Euclidean length by length(¢, ) := ||b — a||. For every
y € M =0k, define n(y) to be the unit normal vector to M at y pointing into X,
and denote by “Dyw(y)” the directional derivative in the direction u of a vector-
valued function w : M > R4*+!. We will denote by n'-(-) the unique codimension-
1 subspace orthogonal to n(-).
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Algorithm 3 An oracle ¥ in the special case where M is the boundary of a convex
body K

input: Intersection oracle for the convex body K.

input: Oracle for the normal vector of M =K.

input: Initial point x € M, initial velocity v € 7y M, parameter 6 > 0.

output: A )5 V5. (x.v) 7= Vi (x.0)0 %6 (0))-

1: Generate the unique unit vector # pointing into K at x at an angle 6 to the
tangent plane 7, M, whose projection i onto T, M satisfies £ (iz, v) =0
(using the normal vector oracle).

2: Let £ := {su : s € R} be the line passing through x in the direction u, and let
P be the 2-plane spanned by v and u.

3: Solve for the other intersection point x{r in £ N M by calling the intersection
oracle.

4: Set 11 to be the projection of u# onto the 1-dimensional subspace

. Lo
0= nL(xlr) N P, and set v, = II:)”);II‘

50 Set (Vg (r.0y @) = (612 0]).

6: Set A% = Ilx] —x]|.

In this section, we will make a slightly strengthened assumption about the cur-
vature. Toward this end, we define the inner radius of curvature at a point x € 9K
to be the radius of the largest sphere in R*! that is tangent to d/C at x and con-
tained in K. Similarly, we define the outer radius of curvature to be radius of the
smallest sphere that is tangent to d/XC at x that contains K.

ASSUMPTION 3. M = 9K has inner radius of curvature uniformly bounded
1 : : 1
below by o and outer radius of curvature uniformly bounded above by Norh

In particular, the above assumptions on the inner and outer radii of curvature
imply our previous assumptions that the sectional curvature is bounded above and
below by 91, and m,, respectively, although the converse is not true.

The following lemma (Lemma 5) relates the geodesic distance on a convex body
to the Euclidean distance in the ambient space. We will use Lemma 5 to prove the
main result of this section (Lemma 6).

Before we state Lemma 5, we define dista/(x, y) to be the geodesic distance
between two points x, y € A/ in a manifold V. For every set S = {x, y} consisting
of two distinct points x, y € N, we also define distar(S) := dista(x, y).

LEMMA 5. Let ¢V and ¢ be two points on the boundary dIC of a convex
body IC, with inner and outer radii of curvature bounded below and above by ﬁ
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FI1G. 5. An illustration of the convex geometry in the proof of Lemma 5.

and \/Lm—z respectively. Then

M
(8.24) distaxc (¢, ¢?) < 231—%”‘1(2) —q".

2

PROOF. Let ¢ be the line passing through both ¢V and ¢®. Let B and B’ be
balls tangent to d/C at ¢® of radius F and «lﬁ respectively. By assumption,
(8.25) BCKCB.

Since B, K and B’ are all convex, we therefore have that (see Figure 5),
distyxe (£ N IKC) < distyxna(€ NIK)
(8.26) <distyp/ (€ NdB’) + length(¢ N B')
<2distyp (¢ NIB),

where A is the 2-plane containing the great circle (i.e., the spherical geodesic) in

B’ that connects the two points in £ N 3 B’.
disty/ (ENOB') .

Teneh(CAB) is maximized when ¢ N B’ is the diameter of B’, i

Since the ratio
must be true that

(8.27) distyp (€ N B) < mlength(¢ N B).
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Assuming without loss of generality that ¢ is the origin, we note

(8.28) =Yy
VALY
so that
(8.29) imz(1mB)=£m<~§)ﬁ23)=13r13’.
VALY /Mo
Hence,
length(¢ N B')
S S
(8.30) = Y2 length(¢ N B) < Y2 length(¢ N 3K)
VALY VALY)
= T2 -],
my

Therefore, combining equations (8.26), (8.27) and (8.30), we get:
distarc (¢, ¢'?) = distyc (£ N 9K) < 2distyp/ (£ N I B')

VI

<2mlength(¢ N B) <2n>—=|¢® —¢V|.
m2

LEMMA 6. Let K be a convex body and M = oK be its boundary. Set o =

531?23—22 and B = IOTV?E. Fix (x,v) e M°. For 0 < 6 < 71—09‘% that satisfies B -

VMo -6 - Ag;(x,v) <1, let lﬁg;(x,v) = (Vf;;(x,v)’ (pg;(xm)) and Ag;(x,v) be generated
by Algorithm 3. Then

(8.31) diSt(V(x,v)(Ag;(x,v))v Ve*;(x,v)) <a-0- Ag;(x,v)
and
(8‘32) ”‘pg;(x,v) - (p(ﬁv)(Ag;(x,v))H = ,3 "V 9}(2 -6 - A5;(x,v)‘

Moreover, the function Ag;(x’v) satisfies Assumption 1, with

6 0
8.33 - < AX <
®39 2y, = e = 7

for all (x,v) € M°.
REMARK 6. The most difficult part of this proof is checking the bound

8.32 on the error in the velocity approximation gy, (x.v)> Which requires care-
fully relating the intrinsic geometry of 9K to its embedding in Euclidean
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FIG. 6. An illustration of the planes and vectors used to bound the error in the velocity in the proof
of Lemma 6.

space. We first show that the component of the error orthogonal to a certain
2-plane P is O(#?), and thus negligible. The component of the error con-
tained in P is dealt with separately via a geometric argument, illustrated in
Figure 6. The chosen 2-plane P is the plane spanned by the vector v and
the normal vector to K at x. These two vectors represent the initial velocity
and acceleration of the geodesic path, and so roughly speaking the plane P
captures the zeroth- and first-order terms in our approximation of the veloc-

1ty.

PROOF. We begin by proving inequality (8.33). Let u, P, Q, £, Ag;(x’v), and

1//5; .v) be as in Algorithm 3. Recall that Algorithm 3 sets Ag;(x’v) = length(£ N

. . 1 . . .
K). Since the tangent sphere to 9/C at x of radius o contained in /C, and the

tangent sphere to d/C at x of radius \/#m—z contains K (Figure 5), and 0 < 6 < %,

we have
(8.34) i < ! in(0) < A} < ! in(f) < i
. Sin . —- S1n E—
2/, ~ V0, =Ty = = Jm

Here, we used the fact that
1 . T
(8.35) EZ <sin(z) for0<z< 7

a fact we will use again later in this proof. Hence, the function Ag;(x’v) satisfies
Assumption 1. This completes the proof of inequality (8.33).

Next, we prove inequality (8.31). Define (x1, v1) := ‘ﬁ(x,v)(Ag;(x,y))s and (xf,
vI) = '(//5; (x.v)- BY Assumption 3, the principal curvatures of M are bounded
above by /9y, so ||y ()] < /9N, for all x,v € M° and t € R. Therefore,

X,V)
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z + vA' ;

FI1G. 7. Bounding the error in the position in the proof of Lemma 6.

since y(x.v)(t) =x + vt + [§ Ji y&’v) (s) ds dt, it must be true that

[x + vt = v @]
t T
x+vt—<x+vt+// y(’;U)(s)dsdr>H
0 JO ’

t T t T
/0/0 View () ds dt 5/0/0 V(e ()] ds dT

t ot 1
5/ / \/f)ﬁzdsdt=§\/9ﬁ2-t2
0 Jo

(8.36)

for every t > 0.

Let A’ be the unique number such that (x + vA" — xif, v) =0, and let b :=

l(x +vA") — xlT || (Figure 7). Then the line segment connecting (x + vA’) and xlT

is orthogonal to v. Then we have
b == Sln(@) X A;;(X,U)’

(8.37)

A" =cos(8) x A, ;)
Therefore,

l=x{l = o= (ot vAg )]
+ (3 VA ) — (A |+ [ (6 +0A) = x|
= ”xl - (x + vA;;(x,v))” + ”(Ag;(x,v) - A/)v” +b

Eq. (8.37)
= ” y(xﬂ))(Ag;(x,v)) - (x + UA;;(X,U))”

(8.38) + |A§;(x’v) — COS(@)Ag;(x’vﬂ X [|vll 4 sin(0) Ag. (.
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Eq. (8.36
Q(S )l 2

mz ' ( g;(x,v))

+ A;;(x’v) x (1 —cos(0)) x 1 +sin(0) x Af: (x.v)

1 R .
SV (A% emy)” + Bb oy X [1 = cos(8) + 5in(6)]
<

1 * 2 *
Ev My - (AB;(x,v)) + AQ:(X,U) x 20

since 1 — cos(6) + sin(f) < 26 for 6 > 0.
Hence,

diSt(V(X,U) (Ag; (x,v))’ VG*; (x,v))

L 5 /M
= dist(x, x]) T Y2 1 = x|
VAL
Eq. 838) /M1 * 2
< 2= \/m—z |:§V My x (AG;(x,v)) + Ag;(x,v) X 29]
Eq. 8.34) /M, [1 0
<" ox VM x Af. ) X —— + A, Xz@]
< mz 2\/—2 0;(x,v) m, 0;(x,v)
VI [1 /9 v
Jm; L2 J/my T ALY o
\/imz 2 * *
:5]‘[( «/m_z) X AQ;(x,v) X0 =a X Ag;(x,v) X 0,

where the last inequality holds since ‘/\/gn{j; > 1. This completes the proof of in-
equality (8.31).

Finally, we prove inequality (8.32). For (x,v) € M°, define H,(v) :=
||y(’;?v)(0) |. By Assumption 3,

(8.39) Jmy < He(v) < V9,
and
(8.40) |Dun(y)| < v,

atevery (x, v), (y,u) € M°,

Recall that P is the plane spanned by the vectors n(x) and u [this 2-plane is
also the 2-plane of curvature associated with the curve y(y ) (7) at t = 0], and let
P be its orthogonal complement. Denote by 7 and P the operators on R¢+!
that project a vector onto P and P, respectively.
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Define (x (1), v(t)) 1= ¥(xv)(t). Since PLv(0) = 0 and PLn(y(x,U)(O)) =
PLn(x) =0, we have

[P

t
- H/ 7DLH’C(”(v(l’))n()’(x,v)(T)) dr

Egq. (839)
/ [VIP 0y (D) de

(8.41)

v(s)Pln(y(x,v)(s)) ds + /PLH(V(x,v) (0))' dr

t T
< fmz/ / “Dv(s),PLn(y(X,U) (S))” dsdr

Eq. (8 40)

NOIT / / NOIT: dsdr—(—”) 2
Therefore, equation (8.41) gives

* (V mZ)Z * 2
(8.42) | PHu | = ”PJ_U(AQ;(x,v))” =< T(Ae;(x,u)) .

Now define v (¢) := ¢ (t; v1; x1, xif) to be the parallel transport of v; from x;
to x{f along the distance-minimizing unit-speed geodesic w(t) = w(t; x1, xlT). Let
t% := dist(xy, x| ) and let o7 := v (¢%). Then

d—— [|— d
—v(t) = <v1(t), an(w(t))>n(a)(t)).

dr
Therefore, by a similar calculation to that in equation (8.41),
”PJ‘U1 - 'PJ‘El H

1 d
= H Pty (0)dr
dr
f/
0

Eq. (8 40)

<v1(r) —Tn(a)(r))> (a)(t))‘ dr

d
- (@0(®)| x [P a(w())|dt

0 [ A P nfo) dr
843 =04 fo

—Pl n(w(s))ds +P*n (a)(O))‘
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T d

<V, A /O aPLn(w(s))ds + [Pty | de
Mot d

:,/mzf f—Pln((s))ds
o IlJo ds
Ag;(m,v)

+ /0 Dys)P 0 (y(x.0)(5)) ds + Pin (y(x,v)(o))’df
Eq. (8 40)

/ /t VO, ds + /OAZ);(M) VI, ds dt
= (V)2 [ (%) +1° x AL, . U)}
Since 0 < 6 < 70 m by assumption, inequality (8.31) implies that
(8.44) 1* < Afe)
Therefore, by equation (8.43),
[Phor P < IR (88 )
= 2(\/%)2(A5;(x,u))2-

Hence, equations (8.42) and (8.45) imply that
|PLor| < [Pror| + [PHur — P

- (V)2
- 2

5
= 5(\/ DﬁZ)z : (Ag;(x,v))z'

Letb := £(v71, P). Since b is the angle between a vector and a plane, 0 < b < %,
so sin(b) > %b by equation (8.35). Thus,

(8.45)

(8.46) : (Ag;(x,v))2 +2(v mz)Z ’ (Ag;(x,v))2

I IPAotll _ P91l Ea- B46) 5 .

(8.47) —b <sin(b) = ——— = \/ 2)? (AG;(x,v))z’
2 lo1]] 1

and so

(8.48) b <5(/T)% - (Ah )’

Since 6 < 70 m by assumption, we have

. Eq. (8.33) /0, 1 Jmy 1



RAPID MIXING OF GEODESIC WALKS 2533

Since the radius of curvature of d/C is uniformly bounded below by ﬁ, this

implies

Lt nt(x])) = L), n(x])) < VOadist(x, x])
(8.50) FEY S x 2 % Ixf = x|

= 2“@% 0:(x.v)

Also, since n(x) is contained in the plane P, we have that
8.51) £(P.nt(x) = %
Now,

£(proj pn(x), projpn(xir))
552 = £(n(x), projpn(x}))

< £(n(x),n(x])) + £(n(x]), proj pn(x]))
< 4(n(x), n(xf)) + A(n(xf), n(x)) =24 (n(x), n(xf))

where the first equality is true since n(x) € P implies that projpn(x) = n(x), the
first inequality is the triangle inequality for angles between vectors, and the second
inequality is true by inequality (2.10) and the fact that n(x) € P.
Define ¢ := £ (P, n* (xif)). Equation (8.52) implies that
£ (projpn(x]), n(x])) < £ (proj pn(x}), proj pn(x))

+ 4 (proj pn(x), n(x)) + £(n(x), n(xir))

(8.53) Eq. (8.52) + , 5
< 24(n(x),n(x|)) 4+ £(projpn(x), n(x)) + £(n(x), n(x,))
=34(n(x),n(x])) + £ (proj pn(x), n(x)) = 34 (n(x), n(x)) +0,
s0
o = 4(P.n'(x)) =7 — £(projpn(x/).n(x})
(8.54) R % —34(n(x).n(x}))
Eq. (8.50) 77 NOTZE Eq. (8.49) 7
2 5 - 3 X 2]‘[\/ MZEAQ;()CJ}) > Z

Therefore, nt (x;f) does not contain the 2-plane P, so nt (x;f) N P must be a 1-
dimensional subspace. Define Q and Q= to be the projection operators onto the
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one-dimensional subspace Q := nt (x}') NP and its orthogonal complement, re-
spectively. We will now show that £(Quy, vl) =

oo —v0l = | [ Huo @i @) i
Eq. (8.39) [
(8.55) < /0 IVOan(yir.o) (D)) dt
t
_ /0 VDIl x 1dt = Do
Also,
tﬁ
w-wl = | f @
d
= /0 <v1(r), En(a)(r))>n(w(r))‘ dr
(8.56) ,
Eq. (8.40) [t
< /(; VI |n(w(r))| dr
i E (8 44)
= /(; vV mz X 1dT Y mztﬂ & \/ 9 (X U)
Hence,
lv—v1l| < [v—vill + [lvi — 1l
= [v(0) = v(AG; (. y) | + lvr — 1]
8.57) Eq. (8.55), (8.56) -
g. (8.55), (8. N N
= VI AG, (¢ vy +VIRAG ()
Eq. (849) 3
< —.
- 70
But ||v1]| = ||v|| =1, so vy, v and v — v7 form an isosceles triangle whose height

bisects the angle £ (v, vy). Hence,

1 1 Eq. (8 57) 1 3
8.58 in| —=£(v,v7) | ==|lv— —.
(8.58) sm( e vl)) v — 7] Sx=
Since ||[v — v1|| < 70 <l=|vi|= ||v|| =1, £(v, v1) must be the smallest angle

of this isosceles triangle, so £ (v, v1) 5 Z . Therefore, since 0 < L (v, V1) < Z,

1 Eq. (8.35) 1 Eq. (8.58) 3

—£(v, 1) q§ ZSin(—A(v,U_l)> qS —.

2 2 70
Hence,

(8.59) (v, 77) < 73
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Now, any unit normal vector of the line P N nt(-) that is also contained in the
plane P is equal (up to a scalar factor) to proj pn(-). Therefore,

L(PNotx), PNnt(x])) = «L(projpn(x), projpn(x]))
Egq. (8.52)
(8.60) <" 24(n(x),n(x}))
= 24(nt @), nt(x)).
Therefore,
£(u, PNt (x)))

< L(u, PO0t(x)) + £L(PNnt(x), Pnt(x]))

B L, P Ant ) + 240t (o), nt (e )
8.61)

=6 + 24 (0t (x), 0t (x]))
Eg. (8.50) NOIIZI
S 9 + 2 X 2]‘[\/ mzﬁAG,()ﬁU)
Eq. g-49) o+ 27
X —.
- 70
But vif is the (normalized) projection of u onto P N nL(xI), so A (u, vif) =
L, PN nl(xlT)). Hence,

L,v)) < L@,u)+ L(u,v]) =0+ L(u, PNt (x)))

Eq.§.61)9+0+2 27'r< 3
X_ —_
- 70 — 10’

(8.62)

i 1m 1 '
since 0 < 6 < = M = 70 X 1 by assumption. Therefore,

Egs. (8.59), (8.62) 6 3 T
< — 4+ < —.
70 10 5

(8.63) 4(v1,v]) < L@, v)+ (v, v]) <
Now, observe that by equation (8.44),
. B . B LB B44)
dist(x, x|) <dist(x, x1) +dist(x1, x]) < Af. ) +17 < 285

Define a := £(vy, nJ-(xI() N P). Since sin(a) x sin(c) = sin(b) (Figure 6), we
have

, sin(b) Eq. (854 sin(b) Eq. (847) s .o
8.64 = < < 2 x 5(IM)” - (A .
(8:64) sin(a) sin(c) T sin(f) T V2SR )
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Since a is the angle between a vector and a subspace, 0 < a < %, and so

o7 Eq. (8.64)
””Qv_vh” =cos(a) > 1 —sin’(a) 4 > 1= (5v2(/p)? - (A(;;(x’v))z)z.
1
Since ||v1] = 1, we get that
(8.65) 1QUT] = 1 — (SV2(/M)? - (Af. (1))

But vlT e PN nl(xlT) and Qv € PN nL(xI), so both v]T and Qv lie in the

same 1-dimensional subspace, P N nt (xlT ). Since we have by equation (8.63) that

£L(vy, vI) < % and both UI and Qv lie in the same 1-dimensional subspace, it

must be true that

(8.66) £(Qur,v]) =0.
Therefore,
o] — Qui]
. (8.66
L 1t — jour
(8.67)
Eq. (8.65)

< 1= (1= (V26 - (85 00)))
= (5‘/5(\/%)2 ’ (Ag;(x,v))Z)z‘
Also, by equation (8.64) we have
1Qvr — o1l = | Qw1 = ||vtll  sin(a)
=1 x sin(a) < 5v2(v/M)? - (Ag;(x,v))z.
Therefore, by equations (8.67) and (8.68),

(8.68)

Jof = 1] < ol — ovi| + 1Qv1 — i)
(8.6 < (SV20/M0)? - (A0, )") +5V2W/)? - (Af i 1)’
< 10(y/9)2 - (A}, (M))Z,

where the last inequality holds since (v/%2)? - (Ag;(x’v)))2 < # by equation
(8.49). Hence,

”wg;(x,v) - (p(va)(Ag;(x,v))H

_Eq.(8.69)
= ol v =T 10/ (A )’

Eq. (8.34) 0 . e *
< 10(v/M)? - Jms Ajiwy =B V20 A0 O
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We conclude with a bound on the total computational effort that is required to
sample approximately from the uniform distribution on d/C with error less than
any fixed ¢ > 0.

THEOREM 8.2. Fix ¢ > 0, let a, B be defined as in Lemma 6, and let
1(e),0(e) be defined as in equation (8.18). Let {Xi@(e)}ieN be the Markov chain

defined in equation (8.6), with the oracle % provided by Algorithm 3. Then the
6(¢e) f XG(S)

distribution )1 of X4 satisfies
1 0
(8.70) we(fe), . ) <e,

and the intersection oracle and normal vector oracle in Algorithm 3 are called no
more than

(8.71) N(e) = (9<<%)3

mp

)

times.

PROOF. Inequality 8.70 is an application of Lemma 4 (since Assumption 2 is
satisfied by Lemma 6). To prove Inequality 8.71, by Theorem 8.1,

log(1 — ’;—25}2 2900 (€) my  6(€)
2
co(t [ [ T (3)])
log(l—’g—zgﬁ2 €- 932273‘_2W22 2 2
log(l—’;—zm)
/TN 2 2 o
><|: ! 5 x[l%—E-Sn( 93?2) +(E> -10 9732“)
c- 9312%9‘% 2 Jm, 2 J/mo
O( log(S/T2) 143 -5m(L2)2 + (3 10472
= X
log(1 - ’;; 5 ¢ V- Hm

2
(5 )
=0 X ——— |,
mp € - gﬁz
where the first inequality is due to inequality (8.22) and Lemma 6, and the remain-
ing lines are obtained by the definitions of 6(¢), « and 8. [
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REMARK 7. If the smoothness of the curvature of M is uniformly bounded
below (i.e., if the derivative of the curvature is uniformly bounded above), we can
replace the ratio ?—22 appearing in Lemmas 5 and 6 by a constant 9713 that depends
only on a lower bound on the smoothness of the curvature, not on the curvature
itself, so that we get @ = 293 and B = +/"M3. The number of intersection and

normal line oracle calls is then (’)"‘((Z{?—;)2 M3 - (e4/M2)~ 1), which is quadratic

in the curvature ratio %
9. Discussion and future work. We give informal discussions of three natu-
ral questions left open by this paper.

9.1. Sampling from convex polytopes with the geodesic walk. In this paper,
we presented the geodesic walk, gave bounds on its mixing properties for general
manifolds M with bounded positive curvature, and analyzed a simple efficient
implementation of the walk in the special case that M = 9K is the boundary of a
convex set K. However, it is clear that our bounds can be very poor for some natural
manifolds, even in this special case. In this section, we discuss a natural open
question: how strong is the assumption that 0K has bounded positive curvature,
and how can this assumption be weakened in practice?

We first note that the assumption of nonnegative curvature is very weak. Recall
that the Alexandrov curvature is a generalization of the usual notion of sectional
curvature to more general metric spaces, and that the boundary of a convex body
in R? always has nonnegative Alexandrov curvature (see, e.g., [2] for a definition
of Alexandrov curvature and survey of relevant results). However, the assumption
that the curvature is bounded is much stronger: it is straightforward to check that
the boundary of any polytope will have Alexandrov curvature that is not bounded
away from either O or +o0.

Fortunately, it is possible to obtain efficient samples from the boundaries of
convex bodies that do not satisfy our assumptions by using appropriate pre- and
post-processing steps. We now give an algorithm that allows us to replace the task
of sampling from the boundary of a convex body dK with the task of sampling
from a related “rounded” body 9K’ whose sectional curvature is bounded from
above by (O(d?). The construction is based on essentially the same intuition as
the pre- and post-processing described in Section 5 of [38] for sampling from the
interior of a convex set, though the required analysis is slightly more delicate. We
first require some simple definitions.

DEFINITION 3 (e-thickening and projection). For fixed ¢ > 0 and convex
body K c R?, we define K, = {x e R¢ : infyexc [x — yll <&} and M, =K.
We define the projection-like map f; : M, — M = 0K by

fe(x) = argmin [lx — y]|.
yeM
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Algorithm 4 Simple rejection sampling algorithm
parameters: Convex set X and parameters € > 0, N € N.
output: Samples X1, ..., Xy from the uniform measure on M = JX.
1: fori=1,2,...,Ndo
2: Sample Z; ~ Unif(M,).
3: Propose Y; = f:(Z;).
4: Accept the sample Y; and set X; = ¥; with probability H.(Z;). Otherwise,
reject the sample and go back to Step 2.
5: end for

We define H,(x) to be the magnitude of the determinant of the Hessian of f; at
x, when it exists. We note the following.

LEMMA 7. With notation as above,
0<H:(x)=<1
for all x € M,.

PROOF. This is an immediate consequence of the fact that f, is a contraction;
see [42] for a proof of this fact. [

As a consequence of this lemma, for all € > 0 the following is a valid rejection-
sampling algorithm for sampling from M if you know how to sample from M.
The rejection rate of this algorithm is given by
Area(M)

(91) P[reject] = m

’ =L
By Crofton’s formula, for ¢ = 55; we have

9.2) Area(M,) < Area(M) + %

Assuming without loss of generality that Area(M) > 1 after appropriate rescal-
ing and choosing & = ﬁ, we have by formulas (9.1) and (9.2) that the rejection
probability of Algorithm 4 is uniformly bounded away from 1:

2
9.3) Plreject] < 3

Thus, in order to be able to sample from the uniform distribution on M, it is
enough to be able to sample from the uniform distribution on M, as long as ¢ <
ﬁ. We have gained something important in this replacement: while M may have
unbounded sectional curvature, the sectional curvature of M, is at most £ 2. To
see this last fact, consider a point x € M, and let y € M satisfy ||x — y|| = ¢
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(such a nearest point exists by the definition of M,). Then the ball B, (y) of radius
¢ centered at y is entirely contained in the interior of M., and x is on the boundary
of both B.(y) and M. Therefore, the radius of curvature of M, at x must be at
least ¢ (recalling that M has nonnegative curvature because M is the boundary of
a convex body), and hence the sectional curvature at x must be at most £ 2. Since
this applies for every point x € M,, we conclude that the sectional curvature of
M, is at most ¢ 2.

Inequality (9.3) allows us to conclude that, using Algorithm 4, we can always
transform the problem of sampling uniformly from a manifold M with the prob-
lem of sampling uniformly from a slightly perturbed manifold M, with bounded
sectional curvature sup, ¢ a4, SUp, ye7 M, Cx (U, v) = O(d?).

Further discussion of pre- and post-processing is out of the scope of this paper.
We leave two related questions for future work:

1. Is there another perturbation of the manifold that guarantees an even smaller
upper bound on the sectional curvature?

2. Is there another perturbation of the manifold that guarantees a useful lower
bound on the sectional curvature?

9.2. Sectional or Ricci curvature. Readers familiar with previous work on
mixing for walks on manifolds with “positive curvature,” such as [31], may be
surprised that our main conditions are stated in terms of the sectional curvature
rather than the Ricci curvature. Roughly speaking, a manifold has positive sec-
tional curvature if it is positively curved “in all directions,” while it has positive
Ricci curvature under the weaker condition that it is positively curved “on aver-
age.” It is natural to ask: are the main results of the paper true if we replace our
bound on the sectional curvature with the weaker analogous assumption on the
Ricci curvature?

If we consider Algorithm 1 for very small integration time T, the answer is yes.
Indeed, it is straightforward to check that, in the limit as 7" goes to 0, Algorithm 1
has the same contraction bound as the ball walk studied in Example 4 of [31].
However, choosing 7' to be very small will generally result in a very inefficient
algorithm; it would be much more useful if we could obtain a similar result for T
large.

For longer integration times, we do not know the answer to the question in
any generality, but mention that some positive results are possible using existing
(but more advanced) results from differential geometry. For example, we could
find an “averaged” version of the contraction result in Theorem 6.1 if we could
replace references to Rauch’s theorem to an analogue that assumed only a positive
Ricci curvature, rather than the stronger assumption of positive sectional curvature.
There has been substantial research on finding such analogues, under the name of
“comparison geometry” (see the survey [41]). We do not summarize these results
here, except to note that there exist some positive results that would apply to our
algorithm, including those in [10].
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9.3. Faster mixing time bounds for Hamiltonian Monte Carlo. Hamiltonian
Monte Carlo (HMC), a Markov chain algorithm that is in many ways analogous
to the geodesic walk, is popular in applications such as statistics and machine
learning where one wishes to sample from a target distribution 7 : RY — R*. The
HMC Markov chain proceeds on R? in a similar way as the geodesic walk on a
manifold M, except that the geodesic trajectories are replaced by the trajectory of
a particle moving according to the laws of classical mechanics in a potential well
with potential U = —log(r). When 7 is a high-dimensional product measure,
most HMC trajectories are closely approximated by a geodesic on one of the level
sets of m, due to the concentration of measure phenomenon. In a similar vein,
the paper [37] uses concentration of measure to approximate HMC with geodesic
trajectories on a related manifold, called the Jacobi manifold.

Using a different approach, the paper [27] obtained the best current mixing time
bound (’)*((%)2) for HMC on strongly log-concave distributions 7, when the
eigenvalues of the Hessian matrix of 7 are uniformly bounded above and below
by positive constants M» and m,, respectively. As each level set S of 7 has sec-
tional curvature ratio 23:2—((55)) < %—;, where 2> (S) and my(S) are, respectively, the
maximum and minimum values of the sectional curvature of S, the mixing time
bound (’)*((%—;)2) obtained in [27] for HMC on the distribution 7 is slower than

the mixing time bound of O*(%) we obtained in this paper for the geodesic walk
on any of the level sets S of .

Since HMC trajectories closely approximate geodesic paths, we conjecture that
one should be able to obtain a stronger mixing time bound of (’)*(%—22) for HMC
that matches the mixing time bound we obtained in this paper for the geodesic
walk on any of the level sets S of w. We leave as an open problem whether the
methods used in this paper to bound the mixing time of the geodesic walk can be
extended to obtain the conjectured mixing time bound of (’)*(%—;) for HMC.
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