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Abstract: We discuss Bayesian nonparametric procedures for the regres-
sion analysis of compositional responses, that is, data supported on a mul-
tivariate simplex. The procedures are based on a modified class of multi-
variate Bernstein polynomials and on the use of dependent stick-breaking
processes. A general model and two simplified versions of the general model
are discussed. Appealing theoretical properties such as continuity, associ-
ation structure, support, and consistency of the posterior distribution are
established. Additionally, we exploit the use of spike-and-slab priors for
choosing the version of the model that best adapts to the complexity of
the underlying true data-generating distribution. The performance of the
proposed model is illustrated in a simulation study and in an application
to solid waste data from Colombia.
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1. Introduction

The statistical modeling of compositional data plays a key role in many scien-
tific areas, economics, political sciences, and engineering, among others, with
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applications ranging from human microbiome analyses to topic modeling in
large text corpora, where the focus is on the modeling of vectors containing
information on the relative frequencies in which the different components occur.
The need for appropriate methodologies for the analysis of these type of data
can be originated by the nature of the scientific questions or limitations associ-
ated with the measurement methods. For instance, recent advances in biological
high-throughput sequencing technologies can only provide relative abundance
information because they can only capture a limited total number of transcripts
or sequences in a sample or do not control for the total number of microbes
entering the measurement process. Thus, the resulting sequencing count data
carry only relative abundance information about the different transcripts or taxa
in a given sample. On the other hand, in our motivating problem, we are inter-
ested in describing and understanding the solid waste composition generated in
a residential area of a city in Colombia.

From a mathematical point of view, compositional data can be defined as
multivariate data supported on the m—dimensional simplex, A,,, given by

Am :{(y17aym)e[ovl}mZ:ilyZSl}

Since Aitchison (1982), several parametric regression models for compositional
responses have been proposed. Common approaches transform the composi-
tional responses from A,, to R™, and use the well known and familiar battery of
statistical models for normally distributed responses (see, e.g., Aitchison, 1982;
Atchison & Shen, 1980; Shimizu et al., 2021; Wang et al., 2010). Other propos-
als use the Dirichlet distribution to model the compositional responses and link
the Dirichlet parameters to covariates (see, e.g., Gueorguieva et al., 2008; Hi-
jazi, 2003; Hijazi & Jernigan, 2009; Van der Merwe, 2019). These models can be
easily extended to allow for non-parametric functional forms in the relationship
between the model parameters and the predictors (see, e.g., Di Marzio et al.,
2015; Tsagris et al., 2020). However, they rely on particular parametric distribu-
tional forms which limits the type of inferences that can be obtained. Modeling
approaches where the complete distribution of the compositional responses can
flexibly vary as a function of the predictors are scarce in the literature. We aim
to fill this gap by proposing a class of Bayesian nonparametric (BNP) predictor-
dependent mixture models that enjoys appealing theoretical properties and is
easy to use.

Most BNP approaches for collections of predictor-dependent probability dis-
tributions employ mixtures of densities from parametric families (see, e.g., Miiller
et al., 2015, and references therein). Mixture models are convenient for den-
sity estimation because they induce a prior distribution on densities by plac-
ing a prior distribution on the mixing measure. Dependent Dirichlet processes
(MacEachern, 1999, 2000; Quintana et al., 2022) are often used as priors for
the mixing distributions. Other extensions and alternative constructions for
dealing with predictor-dependent probability distributions include the ordered-
category probit regression model (Karabatsos & Walker, 2012), the dependent
beta process (Trippa et al., 2011), the dependent tail-free processes (Jara &
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Hanson, 2011), the dependent neutral to the right processes and correlated two-
parameter Poisson-Dirichlet processes (Epifani & Lijoi, 2010; Leisen & Lijoi,
2011), and the general class of dependent normalized completely random mea-
sures (Lijoi et al., 2014). Due to their flexibility and ease in computation, these
models are routinely implemented in a wide variety of applications (see, e.g.,
Miiller et al., 2015, and references therein).

BNP approaches for collections of predictor-dependent probability distribu-
tions have mainly focused on responses defined on the real line. Although those
approaches can be applied to compositional responses, by transforming the re-
sponses from A, to R™, i) the resulting density in the simplex could not be well
defined at the edges or ii) the resulting density in the simplex could be equal to
zero at the edges. This can cause important problems if zeros are observed in the
data because either the likelihood could not be defined, if i) holds true, or the
likelihood would always be equal to zero, if ii) holds true. Also, other problem
associated with the use of transformations is that it is not very clear that the
resulting density is flexible at the edges of the simplex (please see Appendix A
for more details on this).

We propose modeling compositional responses using a particular class of mix-
tures of Dirichlet probability density functions that naturally emerges from the
theoretical properties and extensions of Bernstein polynomials (BP). Motivated
by their uniform approximation properties, frequentist and Bayesian methods
based on univariate BP have been proposed for the estimation of probability
distributions supported on bounded intervals, unit hyper-cubes, and simplex
spaces (see, e.g. Petrone, 1999a,b; Petrone & Wasserman, 2002; Tenbusch, 1994;
Ouimet, 2021; Babu & Chaubey, 2006; Zheng et al., 2010). For example, Babu
& Chaubey (2006) studied a general multivariate version of the bivariate es-
timator proposed by Tenbusch (1994), while Zheng et al. (2010) constructed
a multivariate Bernstein polynomial (MBP) prior for the spectral density of a
random field. Key for our approach, Tenbusch (1994) considered multivariate ex-
tensions of Bernstein polynomials defined on As to propose and study a density
estimator. Tenbusch’s approach is easy to extend to the m-dimensional case.
The approach is based on the class of MBP associated with G, a cumulative
distribution function (CDF) on A,,, given by

Bicly) = Y G(%%) Mult (| k,y), g € A (1)
JE Ikm
where k € N is the degree of the MBP, j = (j1,...,jm),

o = {(jl,...,jm)6{0,...,k}m:2jl<k},
=1

and Mult (- | k,y) stands for the probability mass function of a multinomial
distribution with parameters (k, y).

Tenbusch’s estimator arises by replacing G in (1) by the empirical CDF of
observed data and it is not difficult to show that, if G is a CDF on A,,, then
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Ekg() is not a CDF on A,,, for a finite k. In this case, Ek,g() can be expressed
as a linear combination of CDF's of probability measures defined on A,,,, where
the coefficients are nonnegative but do not add up to 1. Tenbusch’s estimator is
defined as the derivative of By () and, although it is consistent and optimal at
the interior points of the simplex, it is not a valid density function for finite &
and finite sample size. To avoid this problem, Barrientos et al. (2015) proposed
a modified class of MBP by changing the set #i ,,. The class retains the well
known approximation properties of the original version. Furthermore, when G
is a CDF on A,,, the modified MBP is a genuine CDF with density function
defined by a mixture of Dirichlet densities.

We propose a class of fully nonparametric regression models for compositional
responses, by extending the class of MBP priors of Barrientos et al. (2015). The
extension relies on predictor-dependent stick-breaking processes (see, Barrien-
tos et al., 2017, for a similar extension for responses defined on the unit-interval).
An important property of the considered model class is that the densities are
well-defined in scenarios with compositional data containing zero values. When
the response vector contains zero values, either models based on the Dirichlet
distribution without restrictions on the parameter space or approaches based
on the log-ratio transformation are not properly defined and cannot be em-
ployed unless a zero value imputation is applied first (please see Appendix A).
We study theoretical properties of the proposed model class, such as continu-
ity, association structure, support, and consistency of the posterior distribution.
These properties are non-trivial extensions of the results obtained by Barrientos
et al. (2017) for the unit-interval and their proofs are provided in the Appendix.
The use of the dependent stick-breaking process raises the question of where to
introduce the predictor dependency: on weights, atoms, or both. Each selection
leading to a different version of the model. Rather than fitting all versions of
the model, as done by Barrientos et al. (2017), we use spike-and-slab mixtures
(George & McCulloch, 1993) to define a prior that automatically chooses the
version of the model that best accommodates to the complexity of the underly-
ing data-generating mechanism. We evaluate the performance of the proposed
approach using simulated data. The proposed approach is also applied for the
analysis of solid waste data from Colombia.

The rest of the paper is organized as follows. The modified class of MBP
and its main properties are summarized in Section 2. The proposed model class
and its theoretical properties are discussed in Sections 3 and 4, respectively.
Section 5 describes the main computational aspects. Section 6 illustrates the
performance of the model using simulated data and in an application to solid
waste in Colombia. A final discussion concludes the article.

2. Random multivariate Bernstein polynomials

Based on Tenbusch’s MBP, Barrientos et al. (2015) defined a modified class
of MBP on the m—dimensional simplex and proposed a BNP density estima-
tion model for compositional data. The modified class increases the domain
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of function G and the size of the set _# ., from the original class of MBP
on the m—dimensional simplex provided in Equation (1). For a given function
G : R™ — R, the associated modified class of MBP of degree k € N on A,, is
given by

By | k,QG) = Z G(‘h )Mult(J|k+m—1y) y e N,
JE€H,m

where S, = {(J1,-- -, dm) €{0,... K} S0 i <k+m—1}

As shown by Barrientos et al. (2015), this class of MBP retains the appealing
approximation properties of univariate BP and the standard class of MBP given
in Equation (1). Specifically, if G is a real-valued function defined on R™ and
G|a,, is its restriction on A,,, then B(- | k, G) converges pointwise to G|a,, , as k
goes to infinity, and the relation holds uniformly on A,, if G|, is a continuous
function.

It is also possible to show that if G is the CDF of a probability measure
defined on A,,, then B(- | k,G) is also the restriction of the CDF of a proba-
bility measure defined on A,,. Furthermore, if G is the CDF of a probability
measure defined on A? = {ye A, :y; >0,j=1,...,m}, then B(- | k,G) is
the restriction of the CDF of a probability measure with density function given
by the following mixture of Dirichlet distributions,

bty 10.6) = 3 6 (L2 s (22 2 Yty o), @

jes? .

where 40, = {(j1,-- - Jm) €{L,.. . K} Y0 i <k+m -1}, a(kj) =

(4, k+m—|jlly), lI-l; denotes the {;-norm, and dir(- | (o1, . .., Qm+1)) denotes
the density function of an m—dimensional Dirichlet distribution with parameters
(0417 ) am+1)~

By considering the density function given by Equation (2), a random function
G, and a random degree k, Barrientos et al. (2015) defined a BNP prior for
densities defined on A,,. The model corresponds to a DP mixture model of
specific Dirichlet densities given by

by | K.G) = / dir (y | a(k, [K8])) G(d6),

G| M,Gy ~ DP(M,Gy), (3)
EIA ~ p(|A),
where DP(«, G) denotes a Dirichlet process with concentration parameter M >

0 and base distribution G on AY  p(- | A) is the probability mass function of a
distribution on N parameterized by A, and [-] denotes the ceiling function.

3. The model

Suppose that we observe regression data {(y,;,x;) : i
a continuous A,,-valued outcome vector and x; € 2~

1,...,n}, where y, is
RP is a p-dimensional

Nl
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vector of exogenous predictors. We define the regression model for compositional
responses by introducing predictor-dependency in the mixture model given in
(3), which allows the complete shape of the conditional densities to flexibly vary
with values of . To this end, we replace the mixing measure G by a predictor-
dependent mixing measure Gg. Under this approach, the random conditional
densities are given by

Foly | b Ga) = / dir (y | a(k, [k6])) G (d6), (4)

m

where the set of mixing distributions {G, : @ € 2} follows a dependent stick-
breaking process, with elements of the form G(-) = Z;’;l w;(x)dg, (2) (), where
w;j(z) = Vj(x) [[,-;[1 — Vi(x)], and where Vj(z) and 8;(x) are transformations
of underlying stochastic processes.

3.1. The formal definition

Let ¥ = {vy : @ € Z} and # = {hy : ® € 2} be two sets of known
bijective continuous functions, such that for every @ € 2, vy : R — [0, 1] and
he : R™ — AU | are such that for every a € R and b € R™, vz (a) and hy(b)
are continuous functions of . Let &2 (A,,) be the set of all probability measures
defined on A,,.

Definition 1. Let ¥ and 5 be two sets of functions as before. Let F =
{Fe:x € X} be a P (A)-valued stochastic process such that:

(t) n; ={n;j(x) :x e X}, j > 1, are independent and identically distributed
real-valued stochastic processes with law indezed by a finite-dimensional
parameter W,,.

(i) zj ={zj(x) : x € Z'}, j > 1, are independent and identically distributed
real-valued stochastic processes with law indexed by a finite-dimensional
parameter W .

(i) k € N is a discrete random variable with distribution indexed by a finite-
dimensional parameter .

(iv) For every x € 2, the density function of Fy, w.r.t. Lebesgue measure, is
given by the following dependent mizture of Dirichlet densities,

fa(-) = ij(w)dir (- [ ek, [k6;(2)])) ()

where 8;(x) = ho(z;(@)), [k0;(2)] = (TK2(@)], .., [k0m(@)]), and
wj(®) = Vi(@) [],;[1 = Vi(®)], with Vj(®) = vz(n;(2)).
The process F = {Fp:x € Z'} will be referred to as dependent MBP process

with parameters (A, W, W, ¥, ), and denoted by DMBPP(\, W, ¥, ¥, )
and DMBPP for short.
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In the search of parsimonious models, it is of interest to study two special
cases of the general construction given by Definition 1. The case involving de-
pendent stick-breaking processes with common weights and predictor-dependent
support points is referred to as ‘single—weights’ DMBPP, while the case in-
volving dependent stick-breaking processes with common support points and
predictor-dependent weights is referred to as ‘single-atoms’ DMBPP. In what
follows, we briefly discuss the definition of these special cases. Their formal def-
initions, needed to provide the proofs of the theoretical properties discussed in
the following sections, are provided in Appendix B.

In the definition of the ‘single-weights’ DMBPP, the real-valued stochastic
processes of condition (i) in Definition 1, n; = {n;(z) : ¢ € 2}, are replaced
by [0, 1]-valued independent and identically distributed random variables, v;,
with common distribution indexed by a finite-dimensional parameter ¥,. In
this special case, the density function of F,, is given by

fa(-) = ijdir (- | ok, [kO;(2)])), (6)

where 0;(x) and [k6(x)] are defined as in Definition 1 and w; = v; [[,; [1 — vi].
The process F = {F, : ® € 2"} will be referred to as single-weight dependent
MBP process with parameters (A, ¥, ¥, ), and denoted by wDMBPP(\, ¥,
W, #) and wDMBPP for short.

In the definition of the ‘single-atoms’ DMBPP, the real-valued stochastic
processes of condition (ii) in Definition 1, z; = {2z;(z) : ® € £}, are replaced
by independent and identically distributed A% -valued random vectors, 0, with
common distribution indexed by a finite-dimensional parameter Wg. In this case,
the density function of Fj, is given by

fa(-) = ij(w)dir (- [ ok, [k051)) , (7)

where w;(x) are defined as in Definition 1 and [k6;] = ([k0;1],..., [kbjm])-
The process F = {F : ¢ € 2} will be referred to as single-atoms dependent
MBP process with parameters (A, ¥,,, ¥, ¥g), and denoted by e DMBPP (X, ¥,
¥, ®g) and 6DMBPP for short.

Notice that the DMBPP, including its special cases, is well defined if the
mapping induced by (iv) in Definition 1 is measurable, which is discussed in
detail in Section 3.2. Notice also that expressions (5), (6), and (7) are indeed a
density w.r.t. Lebesgue measure since, for every © € 2,

Zlog [1 =B (vg {n;(x)})] = =00,  and Zlog [1 = E(v))] = —o0,

which are sufficient and necessary conditions for the corresponding weights to
add up to one with probability one. It is important to emphasize that DMBPP
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generates dependent mixture of Dirichlet densities with constant support points
and covariate-dependent weights,

fo) = > Wijaxdir(-|a(k,5)), (®)

JEHY

where
i w@)io e (255 8] x o x (B 2e]),
Wiga = Lot W6, (@) (5= ] % -
Z?il wl(:B)(Sgl ((Jlk_l, %] X ...

for the DMBPP, wDMBPP, and DMBPP, respectively.

3.2. The measurability of the processes

In this section we show that the corresponding mappings defining the trajec-
tories of DMBPP, wDMBPP, and /DMBPP are measurable under the Borel
o-field generated by the weak product topology, L, product topology, and L,
topology, which correspond to generalizations of standard topologies for spaces
of single probability measures. The topologies considered here are formally de-
fined in Appendix C.

Let 2 (An) C & (Ay,) be the space of all probability measures defined on
A,, that are absolutely continuous w.r.t. Lebesgue measure and with continu-
ous density function and consider the spaces 2 (A,,)”* = [loco & (An) and
2 (An)* = [loca 2 (Am). Theorem 1, which proof is provided in Appendix
D.1, summarizes the measurability results for the different versions of the pro-
posed model.

Theorem 1. Let %y, P2, and B3 be the Borel o-field generated by the weak
product topology, Lo, product topology, and Lo, topology, respectively. If F is a
DMBPP, wDMBPP or 0DMBPP, defined on the appropriate measurable space
(Q, o), then the following mappings are measurable:

o« F: (LA — (2 (An)” ,%).
o« F: (LA — (2(An)? ,%s).
o F:(QA) — (2(An)” ,%s).
4. The main properties

We establish basic properties of the proposed class of models in this section.
They include the characterization of the topological support, the continuity and
association structure of the models, and the asymptotic behavior of the posterior
distribution. Detailed proofs of Theorems 2 — 12 are provided in Appendix D.2
— D.12, respectively.
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4.1. The support of the processes

Full support is a “necessary” property for a Bayesian model to be considered
“nonparametric”. In a fully nonparametric regression model setting, full support
implies that the prior probability model assigns positive mass to any neighbor-
hood of every collection of probability measures {Q,, : @ € 2'}. Therefore, the
definition of support strongly depends on the choice of a “distance” defining
the basic neighborhoods. We provide sufficient conditions for & (Am)‘% and
9 (Am)‘% to be the support of DMBPPs under the weak product topology and
the Lo product topology, respectively.

Theorem 2. Let F be a DMBPP(\, W, ¥.. ¥, ), a (DMBPP(A, ¥, ¥, ¥p),
or a wDMBPP (\, ¥, W, 5¢). If F is defined such that:

(i) for every (x1,...,xr) € 2%, L > 1, the joint distribution of (n;(x1),. ..,
n;(xr)), 7 > 1, has full support on RY,
(ii) for every (x1,...,xr) € 2L, L > 1, the joint distribution of (zj(x1),. ..,
zj(zL)), 7 > 1, has full support on R™*L,
(iii) k has full support on N,
(iv) v;, j > 1, has full support on [0, 1],
(v) 05, > 1, has full support on A2,

then & (Am)% and 9 (Am)% is the support of F under the weak product topol-
ogy and the L., product topology, respectively.

If stronger assumptions on the parameter space are imposed, a stronger sup-
port property can be obtained. Specifically, consider the sub-space 2 (Am)‘% C
2 (M), where

7 (An)* = {{Qw e XYeD (M)t (y, @) — gu(y) is continuous},

and ¢, denotes the density function of @), w.r.t. Lebesgue measure. The follow-

ing theorem provides sufficient conditions for 2 (Am)g{ to be in the support of
DMBPPs under the L, topology.

Theorem 3. Let F be a DMBPP(\, ¥, ¥, 7, ), a ODMBPP(\, ¥,, 7, ¥y)
or a wDMBPP (A, ¥, W, ). Assume that x € £ contains only continuous
components and that 2 is compact. If F is defined such that:

(i) for every B € B(An,), every A -valued continuous mapping x — f(x),
and every j > 1,

Pr{ sup |he (2j(x)) — fz] € B} >0,
TeX

(ii) for every e > 0, every [0,1]-valued continuous mapping x — f(x), and
every j > 1,

Pr{ sup lva (y(2) ~ ful < e} >0

zeX
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(iii) k has full support on N,
() v;, j > 1, has full support on [0, 1],
(v) 05, 5 >1, has full support on A2,

then 9 (Am)‘% is contained in the support of F' under the Lo, topology.

An important consequence of the previous theorem is that the proposed pro-
cesses can assign positive mass to arbitrarily small neighborhoods of any collec-
tion of probability measures {Q, : @ € 2} € 2 (Anm)” , based on the supre-
mum over the predictor space of Kullback-Leibler (KL) divergences between the
predictor-dependent probability measures.

Theorem 4. Let F be a DMBPP(\, W, W, ¥, ), a {DMBPP(\, ¥,, 7, ¥y)
or a wDMBPP (A, ¥, W, ). Under the same assumptions of Theorem 3, it

follows that
Pr{sup / qm(y)log<qw(y)>dy<e} >0,
zeZ JA, fw(y)

for every e > 0, and every {Q, : x € 2} € .@(Am)% with density functions
{¢ € X}

4.2. The continuity and association structure of the processes

The characteristics of the stochastic processes used in the definitions of aDMBPP
determine important properties of the resulting model. Regardless of the specific
choice of the stochastic processes used in its definition, the use of almost surely
(a.s.) continuous stochastic processes ensures that DMBPP and wDMBPP have
a.s. a limit.

Theorem 5. Let F be DMBPP(\, W, ¥ . ¥, ) or uDMBPP(\, ¥, ¥, 7¢),
defined such that ¥V and € are sets of equicontinuous functions of , and for
every i > 1, the stochastic processes n; and z; have a.s. continuous trajectories.
Then, for every {a;}°,, with x; € Z°, such that lim;_, & = xo, Fr has a.s.
a limit with the total variation norm.

An interesting property of the fDMBPP compared to the other version, and
the general model, is that the use of a.s. continuous stochastic processes in the
weights guarantees a.s. continuity of the ‘single-atoms’ DMBPP.

Theorem 6. Let F be a (DMBPP(\, ¥,, 7, ¥y), defined such that ¥ is a
set of equicontinuous functions, and such that for every j > 1, the stochastic
process 1; is a.s. continuous. Then, for every {x;}7°,, with x; € 2, such that
lim; oo @ = @0,

lim  sup |Fy,(B)— Fz(B)| =0, a.s..
l=00 BeB(A,,)

That is, Iy, converges a.s. in total variation norm to Fg,, when x; — xo.
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The dependence structure of DMBPPs is completely determined by the as-
sociation structure of the stochastic processes used in their definition. For in-
stance, under mild conditions on the stochastic processes defining the DMBPPs,
the correlation between the corresponding random measures approaches to one
as the predictor values get closer.

Theorem 7. Let F be a DMBPP(\, W, W, 7, ), a (DMBPP(\, ¥,, 7, ¥y)
or a wDMBPP (\, ¥, W, 57), defined such that ¥ and S are sets of equicon-
tinuous functions, and such that for every {x;};°,, with x; € Z°, such that
limy 00 ;1 = @, we have n;(x;) Z, nj(xo) and z;(x;) =, zj(xo), as | = oo,
j > 1. Then, for everyy € A,,,

ll—iglop[Fa:z (By)voo(By)] =1

where p(A, B) denotes the Pearson correlation between A and B, By = [0, y1] X
X [0, Ym].

If the stochastic processes defining the DMBPP and wDMBPP are such that
the pairwise finite-dimensional distributions converge to the product of the cor-
responding marginal distributions as the Euclidean distance between the predic-
tors grows larger, then under mild conditions the correlation between the cor-
responding random measures can approach zero. The following theorem shows
that under the assumptions previously discussed, the marginal covariance be-
tween the random measures is equal to the covariance between the conditional
expectations of the random measures, given the degree of the MBP.

Theorem 8. Let F be a DMBPP(\, ¥, ¥, ¥, ) or a wDMBPP (A, ¥,,
W, ), defined such that ¥ and J are sets of equicontinuous functions and
there exists a constant v > 0 such that if (x1,22) € 22 and ||z — x| >
v, then Cov []I{,7 (z1)€A; }aH{nJ(mz)eAz}] = 0, for every A1,As € B(R), and
Cov Iz, (@)es}s Lz, (@a)easy] = 0, for every As, Ay € B(R™), j > 1. As-
sume also that for every (x1,x2) € ,%”2 and for every sequence {(x11, ®2)}°,
with (x1;, Te) € 272 and such that limy_, oo (217, T2;) = (T1,x2), we have that

(n(@10) s (@20)) 2> (0 (1), m5(2)),

and
(z(@u) zj(@a) 2> (25(21), 25 (@2)),

j>1,asl— oco. Then, for every y € A,
lim Cov [Fay, (By)s Fay (By)] = Cov [E {Fay (By) | k) E{Fa,(By) | K},

l—o0
with
E{Fy(By)lk} = > Goa (Ajx)Mult(j|k+m—1,y),
J€HK,m

where By = [0,31] X ... X [0,ym], Aj6 = [0,51/k] x ... x [0, jm/k] and Go xis
the marginal probability measure of 6;(x) defined on AY,.
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Notice that the assumption Cov [Li,, (@1)ea,}s Ln, (@s)cas}] = 0, for every Ay,
Ay € B(R) is equivalent to assuming that n;(z1) and n;(x2) are independent.
This also applies for the process z;. Notice also that an example of a process
meeting the conditions of Theorem 8 is the Gaussian process with spherical
covariance function (see Banerjee et al., 2003, Chapter 2). From Theorem 8 it
is easy to see that if DMBPP or wDMBPP are specified such that the marginal
distribution of k is degenerate, then the correlation between the corresponding
random measures goes to zero, since lim;_,o, Cov [Fy,,(By), Fa,, (By)] = 0. For
ODMBPP the correlation between the associated random measures when the
predictor values are far apart reaches a different limit. In such case, it is difficult
to establish conditions on the prior specification ensuring that the limit is zero.
Theorem 9. Let F' be a 0DMBPP(\, ¥, 7, Wg). Assume that ¥ is a set of
equicontinuous functions and that there exists a constant v > 0, such that if
x1, 2 € X and ||x1—x2|| > 7, then Cov [H{nj(m1)€A1}>H{nj(mg)eAQ}] =0, for ev-
ery Ay, Ay € B(R), j > 1. Assume also that for every (x1,x2) € 22 and for ev-
ery sequence { (1, ) }52,, with (x1;, T2) € X2, such that lim;_, o (217, Toy) =

< .
(w1, @2), we have (n;(x1),n;(x2)) — (0;(@1),n;(x2)), j = 1, as | — oo.
Then, for every y € A,

I Cov [Py, (By), Fay (B)) =3 Prik =k} 3 M(inja | b1 +m— 1)
k=1 Ji, J2€HK; m

X Z E [wj (wl)]E[’w]‘(wz)} Cov [H{BjeA'l,kl},]I{ajeAjQ,kl}}

Jj=1 ’
+ Cov[E{Fy, (By) | k}, E{Fz,(By) | k}],
with E{Fy(By)|k}, By, Ajk, and Go 4 as defined in Theorem 8 and M j,j1 |
k4+m—1y)=Mult(f|k+m—1,y) x Mult(j; | k+m — 1,y).
Finally, although the trajectories of the DMBPP and wDMBPP have a.s. a

limit only, the autocorrelation function of all versions of the model are contin-
uous under mild conditions on the elements defining the processes.

Theorem 10. Let F be a DMBPP(\, ®,, ¥, %, #), a ODMBPP(\, ¥, 7,
Wy) or a wDMBPP (A, W, ¥, ), defined such that ¥ and S are sets of
equicontinuous functions. Assume that for every (x1,x2) € 2% and for every
sequence {(z1, T2r) }2,, with (z1,x2) € X2, such that limy_yoo(z1;, T21) =
(x1,x2), we have that

(n(@12), mj (@20)) 2 (03 (1), 75 (@2)),

and
(zj(@u), z5(@a) 25 (2(@1), 25 (22)),

as | — oo, j > 1. Then, for everyy € A?

m?
ll_iglop [qu(By)7Fw21 (By)} =p [le (By)v sz (By)] )

where By = [0,y1] X ... X [0, Ym].
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4.3. The asymptotic behavior of the posterior distribution

We study the asymptotic behavior of the posterior distribution of the proposed
model class in this section. Here we assume that we observe a random sample
(y;,x;),i=1,...,n. Recall that, as is common in regression settings, we assume
that the predictor vector x; contains only exogenous predictors. Notice that the
exogeneity assumption allows us to focus on the conditional density estimation
problem, regardless of the data generating mechanism of the predictors, that is, if
they are randomly generated or fixed by design (see, e.g. Barndorff-Nielsen, 1973,
1978; Florens et al., 1990). Let @ be the true probability measure generating
the predictors, with density w.r.t. a corresponding o-additive measure denoted
by gq. By the exogeneity assumption, the true probability model for the response
variable and predictors takes the form ho(y,x) = ¢(x)qy(y | ), where both
g and {go(- | ®) : * € Z'} are in free variation, with ¢,(y | ) denoting a
conditional density defined on A,,, and x € 2.

Theorem 11. Let F be a DMBPP(\, ¥, , ¥, ¥, ), a (DMBPP(\, ¥, 7,
W) or a wDMBPP (\, W, W, 52). If the assumptions of Theorem & are sat-
isfied, then the posterior distribution associated with the random joint distribu-
tion induced by the corresponding DMBPP model, h(y,x) = ¢(x) fz(y), where
q 1s the density generating the predictors, is weakly consistent at any joint dis-
tribution of the form ho(y,x) = q(x)qy(y | x), where {q(- | ©) : x € X} €
2(An)* .

Although Theorem 11 assumes that & contains only continuous predictors,
a similar result can be obtained when x contains only predictors with finite
support (e.g., categorical, ordinal and discrete predictors) or a combination of
continuous predictors and predictors with finite support.

The following theorem states a stronger posterior consistency result when a
specific probit stick-breaking process is assumed in the definition of the \DMBPP.

Theorem 12. Let F be a §DMBPP(\, W, 7, Wg). If 2" = [0,1]° and the
ODMBPP is defined such that

(i) for every j € N, n; is a Gaussian process with zero mean function and co-
variance kernel given by c;(z, ') = 72 exp{—A;||lz—z'||*}, where (z,x') €
Z'? and Aj is a random variable, such that for some positive constants k
and Ko, and some sequence 1, T 00, such that r2n”(logn)P*! = o(n),

Pr{A; > 4,} < exp{—n"r0j(0+2)/K 60 i1

and
Pr{An > Tn} < exp{fn},

where §,, = O((logn)?/n5/?),

(i) for everyvg € ¥, ve = ®©, where @ denotes the CDF of a standardnormal
distribution.

(iii) Go has full support on A%, where Gy is the distribution of 6;, j > 1.

(iv) k has full support on N,
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B (m+1)!
Pr{k > k,} < O(exp{—n}), where < stands for inequality up to a con-
stant.

(v) there exists a sequence k, € N such that log (w) =< O(n) and

Then, the posterior distribution associated with the random joint distribution
induced by the 9DMBPP model, h(y,x) = g(x)f.(y), where q is the density
generating the predictors, s L1—consistent at any joint ElistTibuotion of the form
ho(y. @) = (@)t (y | @), where {0 | @)@ € 2} € T (Am)”.

For an example of how to construct the sequence of random variables A;, see
Remark 5.12 in Pati et al. (2013).

5. Computational aspects

As can be noted from the definitions of the proposed models, predictors can be
included in different manners. In what follows, we consider special definitions
by exploiting the relation between Gaussian processes and Bayesian linear re-
gression models. We also make use of spike-and-slab prior distributions on the
regression coefficients that allow us for an automatic selection of the version of
the model that best accommodates to the complexity of the underlying data-
generating mechanism. Note that such a prior avoids the need to fit each version
of the model, as done by Barrientos et al. (2017).

We specify the predictor dependent weights and atoms of the dependent
stick-breaking process in the DMBPP by means of transformations of a linear
predictor. To define the weights of the DMBPP we consider vz (a) = e¢*/(1 +
e?), a € R, and the stochastic process n;(z) = B; + '8}, where 4, € R
and ﬁg € R? are independent and identically distributed for 7 > 1, and « =
(x1,...,2p) € ZP denotes the vector of covariates. Similarly, to define the
atoms of the dependent stick-breaking process in the DMBPP we consider the
transformation

ha(b) = (™, ... etm) / (1 + Zebl> ., beR™,
=1

and the stochastic process z;j(x) = (zj1(), ..., zjm(x)), where zj(x) = 5§, +
x' 3% and B§i € R and B € RP are independent and identically distributed
forj>1,l=1,...,m.

In order to choose the version of the DMBPP model that best adapts to the
data and following George & McCulloch (1993), we consider a two-components
mixture of normal distributions with different variances as a prior distribution on
the coefficients of the linear predictor associated with the covariates, that is, on
,8;’ and ,sz-l. For the intercepts of the linear predictors we assume ﬁgj N (0, 0727)
and S5 “N (0,02). For B and B% we introduce latent binary variables "
and y* and assume

i1d A7 n .
B] 7" N, (0, )7 x Ny(0,E3)", j>1, (9)
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B 17" N (0,20 T x N (0,35)7, =1, I=1...m,  (10)

where N,(p,3) denotes the p—dimensional multivariate normal distribution
with mean vector u € RP and p X p positive definite covariance matrix 3.
The covariance matrices X7 and X5 define the “spike” component of the prior
and are set such that define normal distributions that are highly concentrated
around zero, while X7 and X5 define the “slab” component of the prior and are
set such that the resulting normal distributions are less concentrated around
zero. Therefore, binary parameters "7 and 7#, which are common for every ,6';’
and ,@Jz» , control the predictor dependency structure of the model.

When the vector of binary variables (y",~%) is equal to (1,1), (0, 1), (1,0),
or (0,0), then the chosen model is fully dependent, single-weight, single-atom,
or predictor independent, respectively. To complete the prior for ﬁ? and ﬁjz-l, we
consider

(Y1, 9%) ~ m10(1,1) + T260,1) + T38(1,0) + T4d(0,0)5 (11)

where 7; > 0 and 7 +me+m3+m4 = 1. Finally, to complete the prior specification
for the DMBPP model we assume k | A ~ Poisson(A);>1).

Posterior sampling of the DMBPP model can be based on any conditional
algorithm designed for BNP mixture models. The specific implementation em-
ployed in the simulation study and in the application was based on a finite
representation of the dependent stick-breaking process to a level N (Ishwaran
& James, 2001). We use Gibbs sampling algorithms to generate samples from
the posterior distribution. To sample the non conjugate full conditional dis-
tributions of the coefficients in the linear predictors we use the slice sampler
algorithm (Neal, 2003). We use a Metropolis-Hastings step (Tierney, 1994) to
update the degree of the polynomial. The binary parameters are sampled from
their conjugate categorical posterior distribution. More details are provided in
Appendix E. The code employed here to fit the proposed model is available in
GitHub.

6. Illustrations

In this section we illustrate the performance of the model in a simulation study
and in an application to solid waste recycling in the city of Santiago de Cali,
Colombia. In the simulation study, we show the ability of the model to estimate
the true conditional densities as well as its capacity to choose the version of
the DMBPP model (fully-dependent, single-atoms, single-weights, or indepen-
dent) that best accommodates to the complexity of the true data-generating
mechanism. In the application, we compare the performance of our proposed
model with the performance of a parametric Dirichlet regression model on a
transformed version of the data.


https://github.com/claudiawehrhahn/CompositionalRegression
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6.1. Stmulation study

We consider four simulation scenarios representing varying degrees of complexity
and shapes as the predictor varies, based on mixtures of predictor-dependent
Dirichlet densities that are not particular cases of the implemented model. In
all cases, the predictor is univariate and uniformly distributed on the (0,1)
interval. For Scenario I, both the weights and the parameters of the Dirichlet
distributions depend on the predictor. Under this scenario, for small values of
x the conditional density has one mode which splits into two and later merges
into one again as the value of the predictor increases. For Scenario II, only
the parameters of the Dirichlet densities depend on the predictor. Under this
scenario, for small values of x the conditional density has three well separated
modes, one at each corner of the simplex, which merge into two and later into
only one irregularly shaped as the value of z increases. For Scenario IIT only
weights depend on the predictor. Under this scenario, for small values of x the
conditional density has only one mode which splits into two and later merges
into one mode centered roughly in the middle of the simplex as the value of
z increases. Finally, Scenario IV is given by a predictor-independent Dirichlet
density. The specification of true conditional densities for Scenarios I — IV is
given in Table 1.

TABLE 1
Simulation Study: true conditional density functions considered in the simulation study.
Here w1 (z) = ﬁ, 01(x) = (25 — 20,5 + 25z, 3), 02(x) = (5,5 + 152,30 — 17x),
03(z) = (5 + 92,30 + 92,3 + 9z), and = € (0,1).

Scenario  fo(y | x)
T w(@d(y [ 6:@) T 0= o @)y [ 6:0)
11 0.6 dir(y | 81(x)) + 0.2 dir(y | 02(z)) + 0.2 dir(y | 05(z))
11 wy (z)dir(y | (10,12,12)) + (1 — wy (x))dir(y | (24,6,6)
v dir(y | (35,25, 40))

We consider three sample sizes, n = 250, n = 500, and n = 1,000 for each
scenario. A Monte Carlo sample size of 100 was considered for each scenario and
sample size. Following Zellner (1983), we consider ¥} = 7/(X'X)~! and £} =
7 (X'X)71, for I = 1,2, where X denotes the design matrix without including
the intercept, 7y and 7{ are small positive values, while 75 and 75 are large
positive values. In Appendix F we provide the justification for the particular
choices. Finally, we set og = 02 = 100. For the prior of the binary latent
variables, (77,7%), we set m = 1/t2, mp = 73 = (t — 1)/2t2, and 74 = (t — 1) /¢,
with ¢ > 1. A priori, larger values of ¢ favor more parsimonious models. Two
prior specifications were employed by setting ¢ = 2 (Prior I) and ¢ = 10 (Prior
IT). Under Prior I, the prior probability of the covariate independent model is
my = 0.50, followed by the prior probability of the fully covariate dependent
model, which is m; = 0.25. Prior II strongly favors parsimonious models. Under
this specification, the prior probability of the covariate independent model is
my = 0.90, while the prior probability of its fully covariate dependent counterpart
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is only m = 0.01. Finally, to complete the prior specification we consider \ = 25.
A single Markov chain was generated for each simulated data set. For n = 250
and n = 500 a chain of length 110, 000 was generated and the posterior inference
was based on a reduced chain of 10,000 samples obtained after a burn-in period
of 10,000 and keeping 1 every 10 samples. A similar specification was considered
for n = 1,000, but considered a burn-in period of 50,000 samples in such cases.
To assess the performance of the proposed model in estimating the true data
generating mechanism, we compute an estimate of the integrated—L; and Lo
distances, denoted by IL; and L, respectively. Specifically, we compute

ILI_ZM;; (yi | z5) = foly; | =),

Loo = maxmax |f(y; | ;) = fo(y; | 2;)],
where f(- | z) denotes the posterior mean of the conditional density, fo(- | z)
denotes the true conditional density, and {y;}/2, and {z;}}_, define an equally
spaced grid of A,, and 2", respectively.

To assess the model’s ability to choose the version that best accommodates
to the complexity of the underlying true data-generating distribution, we select
the combination of (y7,4%) that concentrates the highest posterior probability
and compare it to the true predictor dependency structure of the simulation
scenario. Recall that (v",v%) control which part of the model depends on the
predictor and that each of the simulation scenarios depend on the predictor in
different ways. Scenario I involves predictors in weights and in Dirichlet den-
sities, Scenario II only in Dirichlet densities, Scenario III only in weights, and
Scenario IV does not depend on predictors at all.

Table 2 shows the mean, across replicates, of the integrated—L; distance be-
tween the true and the posterior mean for each simulation scenario, sample size,
and spike-and-slab prior. As expected, the integrated—L; distance decreases as
the sample size increases for each simulation scenario under both spike-and-
slab priors. For small samples sizes (n = 250, 500), the smallest integrated—L;
distances are observed for Scenario III, the single—atoms true model, while for
n = 1000, the smallest integrated—L; distance is observed for Scenario IV, the
predictor independent true model. The largest integrated—L; distances for small
sample sizes are observed for Scenario IV, while for n = 1000 the largest dis-
tance is observed for Scenario II, the single—weights true model. The model
seems to be robust regarding the choice of the spike-and-slab prior. Similar
results are obtained when the L., distance is considered, which are shown in
Appendix G.

Table 3 shows the proportion of times, across Monte Carlo replicates, that
the selected predictor dependency structure of the fit model agrees with the
one of the true model. The proportion increases as the sample size increases for
each simulation scenario and spike-and-slab prior specification. Remarkably, for
Scenarios I and IV, the DMBPP model is able to choose the version of the model
that is in agreement with the predictor dependency structure of the true model
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TABLE 2
Mean, across Monte Carlo replicates, of the integrated Ly distance between the truth and
the posterior mean of the conditional densities for each simulation scenario, spike-and-slab
prior (Prior I and Prior II), and sample size (n).

Prior 1 Prior IT
Scenario n =250 n =500 n=1,000 n=250 n=500 n=1,000
1 0.413 0.345 0.326 0.414 0.349 0.322
11 0.479 0.426 0.411 0.482 0.434 0.413
111 0.411 0.301 0.271 0.410 0.301 0.267
v 0.599 0.380 0.234 0.599 0.380 0.230
TABLE 3

Proportion of times, across Monte Carlo replicates, in which the true predictor dependency
structure is selected for each simulation scenario, spike-and-slab prior (Prior I and Prior
II), and sample size (n).

Prior I Prior 11
Scenario m =250 n =500 n = 1000 n=250 mn =500 n=1000
1 1.000 1.000 1.000 1.000 1.000 1.000
11 0.440 0.670 0.870 0.990 1.000 0.980
111 0.960 0.960 0.980 0.960 0.970 0.980
v 1.000 1.000 1.000 1.000 1.000 1.000

for every replicated data set and sample size. For Scenario III, the proportion of
times that the chosen version of the model agrees with the true model increases
from 0.96 to 0.98 as the sample size increases from 250 to 1000. The true model
for which it is most difficult to choose the version of the model that agrees with
the predictor dependency structure of the true model, is Scenario II (single—
weights model) and under Prior I. Interestingly, it seems that the ability of
the model to choose the version of the model that best fits the data is not
completely related to the capacity of the model to estimate the conditional
densities. For example, for sample sizes 250 and 500, the smallest integrated L;
mean distances are observed for Scenario III, while the binary latent variable
estimates agree with the predictor dependency structure of the true model the
most for Scenarios I and IV. Again, the results are robust regarding the model
selection prior distribution.

Figures 1 to 4 display the contour plot of the mean, across simulation, of the
posterior mean of the conditional density for selected values of the predictor,
each sample size and simulation scenario, under Prior I for (77, +#). The results
are consistent with the previous discussion. For the different values of the pre-
dictor, the figures show how close the estimates are to the true model and how
they improve as the sample size increases.

6.2. Application to solid waste in Colombia

In this section, we analyze data about solid waste generated in a residential
area in the city of Santiago de Cali, Colombia. The data set was collected to
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Fic 1. Simulation study - Scenario I: contour plots of the true density (first row) and mean
across replicates of the posterior mean of the conditional density for n = 250 (second row),
n = 500 (third row), and n = 1000 (fourth row). The results are shown under Prior I for
(¥",v#). Results are displayed for x = 0.25 (first column), x = 0.50 (second column), and

x = 0.75 (third column).
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F1a 2. Simulation study - Scenario II: contour plots of the true density (first row) and mean
across replicates of the posterior mean of the conditional density for n = 250 (second row),
n = 500 (third row), and n = 1000 (fourth row). The results are shown under Prior I for
(¥",v#). Results are displayed for x = 0.25 (first column), x = 0.50 (second column), and
x = 0.75 (third column).
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Fia 3. Simulation study - Scenario III: contour plots of the true density (first row) and mean
across replicates of the posterior mean of the conditional density for n = 250 (second row),
n = 500 (third row), and n = 1000 (fourth row). The results are shown under Prior I for
(¥",v#). Results are displayed for x = 0.25 (first column), x = 0.50 (second column), and
x = 0.75 (third column).
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F1ag 4. Simulation study - Scenarto IV: contour plots of the true density (first row) and mean
across replicates of the posterior mean of the conditional density for n = 250 (second row),
n = 500 (third row), and n = 1000 (fourth row). The results are shown under Prior I for
(¥",v#). Results are displayed for x = 0.25 (first column), x = 0.50 (second column), and

x = 0.75 (third column).
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estimate the per capita daily production and characterization of solid waste in
the city. The data set contains information about 261 block sides, for which solid
waste was separated in different kinds of materials, including food, hygienic,
and others. Finally, the proportion of these materials were registered for each
block side. Additionally, the socioeconomic level of the residents in the area was
recorded including the categories “low—low”, “low”, “medium—low”, “medium”,
“medium-high”, and “high”. See Klinger et al. (2009) for more details regarding
this data set.

In this analysis, the proportion of food, hygienic solid, and other type of
waste were considered as the response vector on the 2—dimensional simplex.
The socioeconomic level was considered as a categorical covariate with a dummy
variable representation leading to p = 6 predictors. Here, we consider a model
specification similar to the one detailed in Section 5. Here we set 02 = 2 = 100
and A = 25. We refer the reader to Appendix H for a description regarding the
selection of 7" and 7.

A single Markov chain with 300,000 samples was generated. Posterior infer-
ence was based on a reduced chain with 10, 000 samples obtained after a 100, 000
burn-in period and keeping 1 every 20 samples. To assess the performance of
the proposed model, we also fit a parametric Dirichlet regression (PDR) model
to the data. Due to presence of zero-coordinate vectors in the data, we trans-
form the response vectors, y, using the transformation proposed by Smithson &
Verkuilen (2006), given by y* = [y(n —1) +1/(m+ 1)]/n, where n is the size of
the sample and m is the dimension of the simplex. Thus the parametric model
was applied to the transformed responses y*, such that

where y(x;) = (V1(®:), .., Ym(x;)), with log(vi(z)) = !B, I = 1,...,m. We
complete the model specification by assuming 3; ~ Npy1(m,X), with m = 0,
Y = 021p+1, 0? = 100, and I, being a p x p identity matrix. The models
were compared by means of their posterior predictive abilities, quantified by the
log pseudo marginal likelihood (LPML) and the widely applicable information
criterion (WAIC) (Watanabe & Opper, 2010). The LPML, developed by Geisser
& Eddy (1979), is given by > logpm(y; | Y i), where pa(y; | Y ;) is
the posterior predictive distribution for observation vy,, based on the data Y _;,
under model M, with Y _; denoting the observed data matrix after removing the
ith observation. The pas(y; | Y —;) is also known as the conditional predictive
ordinate of observation ¢ under model M and the method of Gelfand & Dey
(1994) was used in its computation. The WAIC is given by

1« 1 ¢
WAIC = T Zlog Epost [P (y; | 0)] + n Z Varpost logpa (y; | 0)], (12)

i=1 =1

where pys(y, | @) is the density function for observation y;, given parameter 9,
under model M, and F,,5: and Varp,s: denote the posterior mean and posterior
variance, respectively. The second term on the right hand side of expression (12)
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Fic 5. Solid waste data: Posterior mean of the conditional density. The results for the for the
DMBPP model under spike-and-slab Prior I are presented in the first and third columns. The
results for the PDR model are presented in the second and fourth columns. Panels (a) and
(b), (c) and (d), (e) and (f), (i) and (j), and (k) and (1) present the results for socioeconomic
level low-low, low, medium-low, medium, medium-high, and high, respectively. The x—axis
and y—axis denote the proportion of food and hygienic waste, respectively.

is a penalty for overfitting. In what follows, we compute WAIC as described by
Gelman et al. (2013), page 173, and report —nWAIC. Models with greater
values of LPML and —nW AIC are to be preferred. For the parametric model,
we consider the transformed data y; = y; in the computation of the LPML and
WAIC criteria.

Figure 5 displays the conditional density estimates for the DMBPP model
and the PDR model, for each socioeconomic level. The results for the DMBPP
model re shown under spike-and-slab Prior I. They suggest that different so-
cioeconomic levels show different recycling behaviors and the advantages of the
nonparametric model are evident. The DMBPP model shows to be more flexible
in estimating the conditional densities than the parametric model for varying
values of the predictor, specially when the socioeconomic levels are “medium”
and “high”. We highlight that the parametric fit was only possible due to a
pre-transformation of the data.
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The LPML for the DMBPP and PDR model was 778 and 649, respectively.
The —nWAIC the DMBPP and PDR model was 778 and 649 was 778 and
650, respectively. These goodness-of-fit criteria support and agree in that the
DMBPP model provides a better fit for this data set than the PDR model. For
DMBPP model, the posterior probability of (y7,4*) = (0,0) was approximately
equal to zero, which is a formal test for the hypothesis that the densities for
solid waste are the same across the socioeconomic levels. A probability close
to zero is interpreted as little evidence in favor of this hypothesis. Additional
results for the DMBPP model under spike-and-slap Prior II can be found in
Appendix I, which are robust regarding the prior specification.

7. Discussion

We have proposed a novel and general class of probability models for sets of
predictor-dependent probability distributions supported on simplex spaces. The
proposal corresponds to an extension of dependent univariate Bernstein polyno-
mial processes proposed by Barrientos et al. (2017) and is based on the modified
class of MBP proposed by Barrientos et al. (2015).

The proposed model class has appealing theoretical properties such as full
support, well behaved correlation function, and consistent posterior distribu-
tion. The incorporation of a spike-and-slab prior for the predictor dependent
stochastic processes involved in the model adapts well to the complexity of the
underlying data-generating distribution. The approach also allows the user to
formally test whether all predictors are simultaneously related to the composi-
tional response. The study of the theoretical properties of the model selection
component of our approach is the subject of ongoing research.

Appendix A: Dealing with compositional data and zero-valued
entries

In this appendix, we explain how the proposed approach is able to handle com-
positional observations with zero-valued entries. To simplify the discussion, we
limit ourselves to the scenario where no predictors are present, but the argu-
ments extend naturally to the predictor-dependent case. In some circumstances,
such as in the Colombian solid waste application, some compositional obser-
vations may have entries equal to zero. As a result, analysts must determine
whether such zeros are systematic and, if so, whether they should be handled
using a zero-inflated modeling approach. Analysts might use standard modeling
techniques if there is no indication that the statistical model must be degener-
ated to account for zero-valued entries (as we assume throughout this paper).
Analysts should be aware that using standard modeling techniques can cause
potential problems. In what follows, we illustrate some of those potential prob-
lems in a specific, yet common, scenario.

Suppose we will model compositional data with zero-valued entries using
either a single Dirichlet distribution or a standard mixture of Dirichlet densities.
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Assume that, out of a sample of n observations y,...,y,, only the first entry
of y; is exactly equal to zero, i.e., y1,1 = 0. For the remaining entries of y,;
and all entries of y,...,y,, assume they take values on (0,1). If we use the
Dirichlet distribution to model yq,...,y,, directly, we need first to notice that
the likelihood is equal to

-1
y,ly,ll X['—y1,1 ((71)""7177,-1—1);(yla---7yn))a
where

‘C*ym ((717 R a’merl); <y17 o 7yn))

Ym41—1

C(yi+ . 4+ VYma1) o1 Ym—1 &
X ... XYym 1-— Iy
[(y1) X ... X F(’Ym+1)y1’2 Yim ;yw

X Hdlr (yl | (717'-',77714*1))7

1=2
and
dir (y’L | (717 e 7’7m+1)) =

F(’71+—|—’ym+1) - et m »
. X ..o xXym 1— Yij Ymt1—1
D(v1) X oo X T(Ymg1) 4,1 i,m ( ;_1: i)

Since we are assuming that y;; = 0, we have to consider the following three
cases:

- If 7 < 1, then (717'“77"71‘0'1) = y?}171£—91,1 ((717“'7’7m+1);(y1,...7yn)) =
Q.
- Ify > 1, then (i, Ymt1) = U Loy s (71, Ymt1); (Y5, 9,)) = 0.

- Iy =1, then (v, Y1) = U7 Loy (V- Y1) (Was -5 ,)) s
not constant and will take values on (0, c0). For this case, we adopt the conven-
tion that 0° = 1.

Notice that, only in the case v; = 1, we will be able to make inferences about

(Y2 -+ 5 Ym1)-

Since the constraint 7, = 1 is entirely driven by the fact that the first entry of
y, is equal to zero, adopting this modeling approach is inadequate.

We might also consider using a mixture model for it is a more general and
flexible approach. For example, consider a standard DP mixture of Dirichlet
densities of the form

ijdir ( | Y= (’Yl,jv s 7'Ym+1,j)) :
J=1

Using this mixture model will lead to issues similar to those described above if
the prior distribution for the atoms, ;, is absolutely continuous with respect
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to Lebesgue. We could overcome this issue if the prior distribution for v; is
such that P{y; ; = 1} > 0, which will allow making inferences while remaining
flexible. For a more general scenario where we assume that zeros might occur
in multiple entries and observations, we will be able to make inferences as long
as the assumption P{y;; =1 : j € J} > 0 is met for each J C {1,...,m}.
This particular assumption is naturally met (under mild conditions) when using
the class of mixture of Dirichlet densities derived from the MBP described in
Section 2, that is Z(;il wjdir (- | a(k, [k@;])). The assumption is met when the
prior for 8; has full support on A% or, equivalently, the prior for 0, has positive
density (with respect to Lebesgue) on A .

Appendix B: Formal definition of special cases of the general model

Definition 2. Let ¥ and € be two sets of functions as defined before. Let
F={Fy:x e Z} be a P (A)-valued stochastic process such that:

(i) v1,va,..., are independent [0, 1]-valued random variables with common dis-
tribution indexed by a finite-dimensional parameter ¥,,.

(i) zj ={zj(x) : x € '}, j > 1, are independent and identically distributed
real-valued stochastic processes with law indexed by a finite-dimensional
parameter W .

(i1i) k € N is a discrete random variable with distribution indexed by a finite-
dimensional parameter .

(iv) For every x € &, the density function of Fy, w.r.t. Lebesque measure, is
given by the following dependent mixzture of Dirichlet densities,

Fal) = D wydin (- | alk. [k0,(@)1). (13)

where o (k,j) = (7, k+m—|jll;), 6;(x) and [kO;(x)] are defined as in

Definition 1, and w; = v; [[,; [1 — vi].

The process F = {Fy : x € 2} will be referred to as single—weight dependent
MBP process with parameters (A, W,,, ¥, 5), and denoted by wDMBPP(\, ¥,
W.,) and wDMBPP for short.

Definition 3. Let ¥ and € be two sets of functions as defined before. Let
F={F(z, - ):xe€ 2} be a P (An)-valued stochastic process such that:

(i) nj ={n;(x) :x € X}, j >1, are independent and identically distributed
real-valued stochastic processes with law indexed by a finite-dimensional
parameter W,,.

(ii) 61,02, .., are independent AV -valued random vectors with common dis-
tribution indezed by a finite-dimensional parameter Wq.

(i1i) k € N is a discrete random variable with distribution indezed by a finite-
dimensional parameter .
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(iv) For every @ € X, the density function of Fy, w.r.t. Lebesque measure, is
given by the following dependent mixture of Dirichlet densities,

fa(-) = ij(m)dir (- [ alk, [K6;1)) (14)

where w;(x) are defined as in Definition 1 and
[k0;]1 = ([kb1], ..., [KOjm1) .

The process F = {Fy : @ € Z'} will be referred to as single-atoms dependent
MBP process with parameters (X, ¥,, ¥, ¥g), and denoted by DMBPP (A, ¥, ,
V,We) and ODMBPP for short.

Appendix C: Topological bases and sub-bases

A sub-base for the weak product topology for the space
70" = T 2w,
ze

is given by sets of the form B]‘ZE/QZ:Q({QE e 2}) =1lpen A?;@O(Qz), where

@(Am)a ifw;é.’ﬂo,
{Mw € P (Am): ‘fAmfde—fAmfde <e}, if & = 20,
for every f : A,, — R bounded continuous function, ¢ > 0, y € 2 and
Q. € Z(An).

Let 2 (A,) C & (Ay,) be the space of all probability measures defined on

A,, that are absolutely continuous w.r.t. Lebesgue measure and with continuous
density function. A sub-base for the L, product topology for the space

7(08m)”" = ] 2 (an)
e
is given by sets of the form Bly ({Q, : @ € 2'}) = [[pc 0 Az, (Qg), where

A?j&,wo (Qm) = {

2 (An), if x # xo,

Al (Qy) = .
%(Q=) {{Mmeﬁ(ﬁm):supyammm(y)—qm(y)<6}, if = xo,

for every € > 0, ¢y € 2 and Q, € Z(A,,), where m, and ¢, denote the
density function of M, and @), respectively.

Now, assume that the predictor vector & contains only continuous predictors
and that the predictor space % is compact. A base for the L., topology for the
space 2 (Am)‘% =[lpco Z (An), is given by sets of the form

Bi~({Qg:ze 2}) =

{{Mm:w@%} € 2(Am)” : sup sup | maly) — ao(y) | <e},
xeEX YyeA,

for every € > 0 and Q, € Z (Ay,).
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Appendix D: Proof of theoretical results
D.1. Proof of Theorem 1

The proof of this theorem follows the same reasoning as the proof of Theorem
1 in Barrientos et al. (2015). First, we re-define the three versions of the model
by means of a mapping S and the measurability of the process is then proved
by showing that the mapping S is continuous. This is stated in Lemma 1 be-
low, which is an extension of Lemma B.1.1 in the supplementary material of
Barrientos et al. (2015).

The proofs of parts (i), (ii), and (iii) in Lemma 1 follow the same reasoning
as the corresponding proofs for Lemma B.1.1. The main difference in the follow-
ing proofs comes from the number of weights that the multivariate Bernstein
polynomial on the m—dimensional symplex has. For completeness, the proof of
Theorem 1 is provided below.

Let T, TY and T be dependent stick-breaking processes of the form:

o T = {Tp : x € 27}, where Ty(w,-) = Y72, wj(z,w)dp,(2w) (-), Wwhere
w;(x,w) and ;(x,w) are defined as in Definition 1.

o TY = {T9 . z € 2}, where T (w,-) = > ey wi(x,w)d, (w) (+), Where
wj(x,w) and 0;(w) are defined as in Definition 2.

o TV = {T¥ : ¢ € 2}, where T¥(w,) = Ejoil w;(w)de, (zw) (), where
w;(w) and 6,(x,w) are defined as in Definition 3.

Let S be a mapping defined on N x Z(A,,)% of the form
S(ko, Q) :={H(ko, Q) : ® € 2"}, (15)

where kg e N, Q9 ={Q,:x € 2} € P(A,)% and H(ky, @) is the probability
measure associated to the Bernstein polynomial of degree k¢ of the measure @,.
F can be expressed as S(k,T), S(k, T?) or S(k, T*), when F corresponds to
DMBPP(\, ®,, ¥, ¥, ), DMBPP(\, ¥, ¥, ¥g) and wDMBPP(\, ¥, ¥,
J), respectively. Since T, T? and T™ are well-defined stochastic processes, to
prove the measurability of F, it suffices to prove the measurability of S which
is proven by showing that mapping S is continuous. For this, it is necessary to
consider some topologies in the space where the mapping is valued and defined.
This topologies and spaces are described below.

Let .77 be the weak product topology for the space &2 (Am)% and let %
and J3 be the L., product topology and L, topology for the space & (Am)‘%,
respectively. A sub-base for the weak product topology, J, for the space

P (A" = [Taco @(Am) is given by sets of the form BY. _ (Q) =

~ i ~ Tlhewmo
Hmeﬁf A}‘,/E,a:o(Qm)’ where A}Ye,wg(Qm) = A?/e,wo(Qw)ﬂgz(Am)v with Q €
P (Am)“{7 J Ay — R a bounded continuous function, € > 0 and g € 27, A
sub-base for the product topology, .Z;, for the space N x #(A,,)? is given by

sets of the form BY WV (Q) = [[,c o [{k’o} x AW (Qm)} Finally, a sub-base

fie;xo fie@o
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for the product topology, %, for the space N x 9~(Am)‘% is given by sets of
the form ij\X,L“(k‘o, Q) = {ko} x AL%(Q), where Afﬁ(Q) is given by

{{Mm cxe e (A7 0 max sup |Mg(Ajn) — Qu(AjN)| < e} , (16)

JGHN m TEXL

where kg € N, N e N, e > 0, 4Aj 8 = (jljgl,jﬁl} X oo, X (jm*l,w’"] and Q €
P(A)7 .

The following lemma states that mapping S defined by expression (15), is
continuous under 73, 9 and 3 in the space where S is valued, thus ensuring
that F' is measurable under %, %> and %3, respectively.

Lemma 1. Let S be a mapping defined as in Equation (15), then
(i) $: (Nx 2An)?, %) — (2(An)7, 51),
(i) S : (N X @(Am)%,.zl) — (2(An) %, Bs),

(iii) S : (N X gZ(Am)%,D%) — (2(Am) 7, Bs),

are continuous.

The proof of each part of Lemma 1 is given below:

(i) Let Q € 2(A,)%, ko € N and

( kOa 7 m ﬂBf”,emL k0>Q))’

i=175=1

where L, K;, i € {1,..., L}, are positive integers, f;;, j =1,...,K;, i =
1,..., L, are bounded continuous functions, € > 0 and (z1,...,x;) € 2.
The proof is based on finding and open set U € %) such that (ko, Q) € U
and S (U) C V (S(ko, Q);€).

Notice that for every M = {M :x € '} € 2(A,)%,

/ fi5 dH (o, M / fis dH (o, Q)
< / |fij( >| Z ‘Mﬂh (Aj,ko) Qm Aj ko }dll" Yy | a(k07J))
Am _]G’;’-L,vU m
Mo(ko +m — )
= ml (ko — 1)! Nio (M, Q),

where o (k,3) = (4, k+m — ||j||;) and

Nko (M’ Q) max max |Mm7 (Ajﬁko) - le (A.i,ko)| )

i€{1,.. ,L}JGHkO m

My = max;e(1,... 0y MaXje(1,... K, } SWPyen,, [fij(¥)l, [| - |[1 denotes the

_ Lo— (L=l g1 Jm=1 jm ;
ly—norm, and Aj, = ( o ’k0:| X ... X ( ot k0:|' From Lemma 1 in
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Barrientos et al. (2012), there exists Q' = {QL : x € 2} € Z(A,,)*
such that for every @ € 27, Q. is absolutely continuous w.r.t Lebesgue
measure and such that,

m!(ko — 1)!

N, (9, 9) < 20y (ko + m — 1) €.

Since Q/mi, i = 1,...,L, is an absolutely continuous measure, w.r.t.
Lebesgue measure, then Ajy,, j € ’Hk m» are sets of Q’ . continuity, i.e.,
the boundaries of Aj 1, have null Q ~ measure, for every je ’H .m and
every i = 1,..., L. Thus, the set

L
U/(Q’;g) = ﬂ {Mz7 € gz(Am) © max ‘ z; (Ajyko) - Q/zZ (Aj,k0)| < 6} ,
i=1 JEH%O m
={Me2@n)” : Ny(M, Q) <é}, (17)
belongs to .7;. Notice that if € = %e, then
/ flj dH ko, / fz_j dH k07 Q 1)‘ €,

where H (ko, Q) is the probability measure associated to the multivariate
Bernstein polynomial of measure @, of degree kq. Therefore, if U = {ko} x
U'(Q';€), then U € £, (ko, Q) € U and S (U) C V(S(ko, Q),€), which
completes the proof of (i) in Lemma 1.

Let Q € P(A,)%, ko € N and V (S(ko, Q);¢) = N1z, Bl (S(ko, Q).
where L is a positive integer, € > 0 and (x1,...,2L) € %”L. The proof
is based on finding and open set U € % such that (ko,Q) € U and
S(U) CV (S(ko, Q);e€). )

Notice that for every M = {M, :x € 2} € 2(A,,)7,

sup |b | k07Mm7¢) - b(y | kOa Qm,)|
YEA,

< sup Z |]\4'a:I (Aj,ko) - le (Aj,ko)| dlf( Yy | Ol(ko,j)) )

YyEA, jeHO
JEHY

Mo(ko +m — 1)'
m'(ko — 1)'

Nko(Mv Q),

where My = MaXjey  SUWDyen,, dir (y | j, ko +m —[jll1), by | ko, M,)
stands for the density function of the multivariate Bernstein polynomial
of function My, of degree ko, and Ny, (M, Q) and Aj;, are defined as
in part (i) of the proof. By the same arguments from part (i), it follows
that if U = {ko} x U'(Q';€), where U'(Q';¢€) is defined as in (17), with
é= g lse, then U € %4, (ko, Q) € U and § (U) C V(S(ko, Q) €),
which completes the proof of (¢7) in Lemma 1.



Fully nonparametric regression of compositional data 2377

(iii) Let Q € Z(A)%, ko € N and V (S(ko, Q);€) = BL=(S(ko, Q)). The
proof is based on finding and open set U € %, such that (ko, Q) € U and
S(U) €V (S(ho. Q):e). )

Notice that for every M = {M, :x € 2} € 2(A,,)7,

sup sup |b(y | ko, Mz) —b(y | ko, Q)|
E S AR TI<yAN.

Mo(kio +m — 1)'
sup max |Mg (A; — A; ,
= ml(ko — 1)! :ce.p%jEHgo,m | M ( J7k70) Qz ( .],ko) ‘

where My = maXjeyo Supyea,,,dir (Y | j, ko +m —|[jll1), and Ajk,
are defined as in the proof of (i). Then, if U = {ko} X Ang‘;(Q), where

AgL;‘[‘)(Q) is defined as in (16), with € = %e, then U € %,
(ko, Q) € U and S (U) C V(S(ko, Q),€), which completes the proof of

(#4¢) in Lemma 1.

D.2. Proof of Theorem 2

Proving that & (Am)‘% and 9 (Am)% are the support of F under the weak
product and L, product topology, are direct extensions of the proofs of Theo-
rems 2 and 3 in Barrientos et al. (2017), respectively. For completeness, the proof
of this theorem is provided in what follows. First, we prove that & (Am)‘% is the

support of F under the weak product topology. Then we prove that & (Am)‘% is
the support of F' under the L., product topology. In each case all three versions
of F' are considered.

To prove that & (Am)‘% is the support of F' under the weak product topol-
ogy, it suffices to prove that any open set of the weak product topology has posi-
tive P o F~'~measure. Let Q € Z(A,,)% and V (Q;¢) = ﬂle ﬂji”l B}/Z,e% (Q),
where L, K;, i =1,..., L, are positive integers, fi;, j=1,..., K;,i=1,...,L,
are bounded continuous functions, € > 0 and (z1,...,z.) € 2L, From Lemma
1 in Barrientos et al. (2012), there exists Q' = {Q, : x € 2} € Z(An)7,
such that for every @ € 27, QL is absolutely continuous w.r.t Lebesgue measure
and such that Q., = Q,, if x # =; and

’/Am fij Qu, —/Am fi;dQ%,

if e =m;,i=1,...,L. Then, V(Q';¢/2) C V (Q;e). Since for every x € 2,
H(k, Q) converges weakly to Q., as k — oo, for every € > 0, there exists large
enough k¢ € N such that

€
<§,

€
<Z,

/A fijdH(ko,Q;i)—/Am fijdQ,

m

then V (S(ko, Q');¢/4) C V (Q';¢/2). By Lemma 1 part (), there exists U =

{ko} x U'(Q'58) € 21, with & = grihe-le kg € N and U'(Q'58) € 7,
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such that S(U) C V (S(ko, Q');€/4). Thus, to prove this theorem, it suffices
to prove that P o F~'(V(Q;e)) > Pl{w € Q : (k(w),T) € U} > 0, where
U= {ko} x U'(Q';€), with U’'(Q’; ) defined as in (17) and T is either T, T? or

T*. Before considering each case, note that there are N = %
0o—1)

sets in Hgom. Each of these sets is denoted by Ay n, [=1,...,N.

When T is T, the assumption that the stochastic processes 7; and z; are
well defined and have full support implies that

disjoint

PlweQ: (k(w), T)eU} > P{lwe Q: k(w) =ko}

PlweQ: Mz, (Ajro) — Qa, (Ajro)| < €7p,
" {W ’E%nlvaX,L}Je%aX | (Ako) = Qg ( Jxkﬂ)‘e}

m

> P{weQ:k(w)=ko}

N
X HP{w €N:(0)(x1,w),...,0/(xy,w)) € A[Ll],N}

=1
x P{weQ: (Vi(z1,w),...,Vi(zr,w)) € B, 1€ {1,...,N}}

X H P{w €N:(0)(x1,w),...,0(xL,w)) € A,Ln}
I=N+1

X H P{WGQS(W(:Bl,W),...,W(ﬂ)L,w))G[0,1]L},
I=N+1

>0,

where

oy
=
I
.®h

1 € . ! €
{Qmi(A[l],N) - m ; Qz, (Apn) + m} '

Qz, J(Apn) - 4(N 1) Q; (Auy.n) + 4(N 1)
; , l=2...,N—-1,
{ [, <1 = Vi, (i, )] [L, <t = Vi (@i, w )}

Q:z: (AnN) — 5 Q% (AmnN) — §
[T, (1 Vzl(wm )] [, <~ Vzl(wuw)} ’

A[LW = ®f:1 Agn, L =1,...,N, AL = @ A, and [0,1] = @~ [0,1].
This completes the proof that F' considered as DMBPP(A, ¥, ¥, ¥, ) has
weak product support.

When T is T?, the assumption that the stochastic processes n; and the
random vectors @; are well defined and have full support imply that

=1

Y
3
I
N

i=1

By

Il®h

PlweQ: (k(w), T?) e U} > P{lw € Q: k(w) = ko}

«[[P{wen:Ouw).....00w) € Ay}

=1
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x P{weQ: (Vi(z1,w),...,Vi(zr,w)) € BF,l€{1,...,N}},
>0,

where BY, BE, 1 =2,...,N — 1, Bk and A[Ll])N, l=1,...,N, are defined as
above. This completes the proof that F' considered as §DMBPP (A, ¥, ¥, ¥y)
has weak product support.

Finally, when T is T%. Since A,, is a separable space and A,, is dense in
A,,, then the space of measures whose support points are finite subsets of A,,
is dense in & (A,,) (Parthasarathy, 1967). Then, for each © € 2", there exists
a probability measure Q(-) = Zle ﬁjjég)j(w)(-), defined on A,,, where R is an

integer, w; € [0,1],j=1,..., R, Zle w; =1, and éj(w) € A,, are continuous
functions of @, j = 1,..., R, such that, for every x € Z', j € 7—[2077”,
- €
|Qa(Aj) — @ (Ajn)| < 5.

Then U’(Q;é/2) c U’ (Q';€), where U'(Q;e) is defined as in (17). Thus, it
suffices to prove that

P {w €0 (k(w), T) € {ko} x U’(Q;€/2)} > 0.

_ M
Consider {A[Z],M}~ X a finer partition of Hgom than {A[l]vN}l]\il’ such that

i i N
A[l],N = U?:ll Am,M and A[l],N = U?:lnl_1+1 Af,M’ = 1, e ,]\77 where Zl:l n; =
M. Then, the assumption that the stochastic processes z; and the random vari-
ables v; are well defined and have full support imply that

PlweQ: (k(w), T")eU} > P{lweQ: k(w)=ko}
X P{w €q: ([koel(:ci,wﬂ - [/coéj(:viﬂ) —0m=1,...,L,j= 1,..,,n1}

N
X HP{w (S Q: ((koel(wi,w)] — [kﬁoé](wz)—l) = O,i = 1,...,L,j =Ni—1 +17...,nl}
=2

XP{wEQ:w(w)GBlL,lzl,...,N},

> 0,
where
L ni g ny g
By = 0 v
' {ij 8(N —1) ' ¢ w]+8(N—1)}’
Jj=1 Jj=1
ny g ny g
X UTEwSD 2 YRR oD)
BlL: — ) — ) l:27 ,N_la



2380 C. Wehrhahn et al.
nN-_1 nN-—1

1= iy — 1= iy —
[0Vl I [-Vi@)

I1<N I1<N

| ™
oo | ™

Bk =

which completes the proof that F' considered as wDMBPP (A, ¥, ¥, ) has
weak product support. Thus the proof that & (Am)‘% is the support of F' under
the weak product topology is completed.

Now we will prove that 2 (Am)‘% is the support of F' under the L, product
toplogy. Note that it suffices to prove that any open set of the L., product
topology has positive P o F~'-measure. Let Q € 2(A,,)% and V (Q;¢) =
ﬂle Aéggi (Q), where L is a positive integer, ¢ > 0, and (x1,...,x) € 2.
Recall that for every ¢ € 27, @, € Z(A,,) is an absolutely continuous mea-
sures, w.r.t. Lebesgue measure, with continuous density, g,. By Theorem 1 in
Barrientos et al. (2015), for every € > 0, there exists large enough kg € N, such
that for every @ € 27,

€
sup [b(y | ko, Qz) — ¢z (y)| < 3
IS7ANS

where b(y | k, Q,) stands for the density function of the multivariate Bern-
stein polynomial of degree k of function Q. Then V (S(ko, Q);€/2) C V (Q;e).
By Lemma 1 part (i7), there exists U = {ko} x U'(Q';€) € 4, with € =
STt yies ko € N and U'(Q'5€) € Z, such that S(U) C V (S(ko, Q);€/2).
In analogy with the weak product support proof, it suffices to prove that P o
F7HV(Q;e)) > Plw e Q: (k(w), T) € {ko} x U'(Q;€)} > 0, where T is either
T, TY or T*. By the same arguments used to prove the weak product support
of F, it follows that P o F~*(V(Q;¢)) > 0, when F is considered as DMBPP,
ODMBPP, or wDMBPP. This completes the proof that & (Am)% is the sup-
port of F' under the L., product topology, and thus completes the proof of the
theorem. O

D.3. Proof of Theorem 3

The proof of Theorem 3 follows the same reasoning of the proof of Theorem
4 in Barrientos et al. (2017). First, we state and prove Lemma 2 below, which
is used in the proof of this theorem and is an extension of Lemma B.4.1 in
the supplementary material of Barrientos et al. (2017), and then we prove that
@(Am)‘% is contained in the support of F' under the L., topology.

Lemma 2. Let {Q, : ® € 2} € 2(A,,)7 be an absolutely continuous measure,
w.r.t. Lebesgue measure, such that the mapping (x,y) — qx(y) is continuous,
and consider 2 a compact space on RP. Denote by, q_(y), the density function,
w.r.t. Lebesque measure, of the multivariate Bernstein polynomial of degree k
of function Q. Then for every e > 0, there exists kg € N such that for every
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kam

sup sup | b(y | k, Qp) — q=(y) | <e.
E S AR TI<yAN.

Proof of Lemma 2

Without loss of generality, consider 2~ = [0, 1]7, and a uniform marginal distri-
bution for X on £ . Then, ¢, (y) denotes a joint density function on A,, x Z .
Note that b(y | k, @,) can be written as

by |k Q)= > [/A qm(y)dy] x dir(y | a(k, 7)).

FjEH?

k,m

Now, consider r € N, I = (Iy,...,l,.), where Iy € N, s = 1,...,r, are positive
integers, and define

PR, (Y) = Z Z Z[/ / / y)dydz, .. .dxy

JGHO i1=1 ir=1

< [ Blas | as, be)dir(y | alk, 5)),
s=1

I, 1,
for a beta density with parameters a and b. Since (x,y) — ¢z (y) is a continuous
mapping, it is easy to show that pr; g (y) can uniformly approximate any
continuous density function defined on A, x Z". Thus, every k > ko, s > 50,
s=1,...,r, it follows that

where B;, = (is*l l—} ,as = 15,0y = ls—is+1,s=1,...,r,and (- | a,b) stands

sup  sup [prt,Q, (YY) — d=(y)| < €/2.
xEX YyEA,

Now, noting that

Z Z [/ / / y)dy dxr...dm] X sli[lﬁ(xs | as,bs), (18)

i1=1 =1

is the density function of the multivariate Bernstein polynomial of degree [1, .. .,

I, of the mapping
T — / y)d y,
J k

defined on 2, it follows that (18) converges uniformly to [ A 4= (y)dy, as
Js
(l1,...,1;) = oo, component-wise. Therefore, for every Iy > ls1,s=1,...,7,

€

sup sup [b(y | k, Qz) — b, (W)l < D 5 dir(y | a(k,j)) <

€
xEX YyEA, . 2’
TEHL
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where € = %6, with Mo = maxjez0  supyea, dir(y | a(k, 7). Finally,
for k > ko, ls > max{l; 0,051}, s =1,...,r, and an application of the triangle

inequality, it follows that

sup sup [b(y | k, Q) — ¢=(y)| <,
e yeAn,

which completes to proof of the lemma. O

Now, note that to prove that @(Am)% is contained in the support of F' un-
der the Lo, topology, it suffices to prove that any open set of the L., topology
has positive P o F~'-measure. Let Q € Z(A,,)? and V (Q;e) = BL= (Q),
€ > 0. Recall that 2" is compact, and @, € Z(A,,) is an absolutely continu-
ous measures, w.r.t. Lebesgue measure, with continuous density, ¢,, sucth that
(z,y) — ¢z (y) is continuous. From Lemma 2, there exists large enough kg, such
that,

€
sup sup [b(y | k, Qz) — ()| < 3,
zEX YEA,

where bp(y | k, @) stands for the density function of the multivariate Bern-
stein polynomial of function @, of degree k. Then, V' (S(ko, Q);€/2) C V (Qs¢).
By Lemma 1 part (iii), there exists U = {ko} x Aé?o(Q) € %, with € =
%e, ko € N, such that S(U) C V (S(ko, Q);€/2). Thus, to prove_this
theorem, it suffices to prove that P o F~1(V(Q;€)) > P{w € Q: (k(w), T) €
{ko} x U*(Q;€)} > 0, where

Ur(Q;€) = {M € Q(Am)% :sup max |Mg (Aj,ko) — Qy (Aj,ko)‘ < g}a

z€ X JEHY m

and T is either T, T? or TY.

First we assume that T is T and following a similar reasoning as in the proof
of Theorem 2. Since the stochastic processes n; and z; are well defined and have
full support, Ay n € B(A,,) and the mappings

x = Qu(Ap,N),
T o = Vi (W)

are continuous, it follows that,

P o FTH(V(Qe)
> P{lweQ: k(w) =kot}

N
X HP{w €0: sup |0;(x,w)| € A[l]»N}
-1 zeX
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xP{wGQ sup |Vi(@,w) — N)/2| < }
TeX

X P<lweQ: sup |[Vi(x,w) — : <—,01=2,...,N »,
{ e g L e 2y

>0,

which completes the proof that when F is a DMBPP(\, ®,, ¥, ¥, ) it has
full Ly support. -

Now assume that T is TY. Given the above proof, it is straightforward to
prove that F' considered as 0DMBPP (A, ¥, ¥, Wy) has L, support.

Finally, assume that T is T%. Consider the partition {A[l], N}fil of A,, and
for each I = 1,..., N, consider {%J}] >

N; > N. Since Qw € Q(Am) are such that (y, ) — ¢.(y) are continuous, then
(y,z) = Q,(y) are continuous and can be approximated by functions of the
form,

a partition of space 2, N; € N,

N N,

Qu(y) = Zzalvj H(x’y){%,jxf“[uw}’

1=1 j=1

where {am}] 1, L =1,...,N are positive constants, I4 denotes the indica-

tor function of set A, x € 2 and y € A,,. Now, for each I = 1,..., N,
. . - N

consider the mapping (az1,...,a,n,) — W; = al]/zj *, a;; and the con-

tinuous mappings  + 6 ;(x), where W, ; € [0,1], Z U =1, 05(x) €

~ N . N

A, and 0(Z04,..., ZiN,) = {A[l,]‘],N,} 4 ’1 is a finer partition of ’Hko’m than
]:

{AULN}II\;F such that Ay n = U;”Zl A[Lj],Nz? n; < N;. Thus, for each [ =

1,...,N, @m(A[l],N) can be written as a measure of the form
N
Qu(Ayn) =D H{ol, (z )} . )
[] J; 2J J {A[l,j],Nl}

such that, for every [ =1,... N,
sup | Qa(An) — QulAux)]| <
ze
Then U*(Q;¢/2) C U*(Q;€), where U*(Q; €) is defined as (19). Thus, in analogy
with the previous proofs, it suffices to prove that

P {w €Q: (k(w), T%) € {ko} x U*(Q; 5/2)} >0

Following a similar reasoning as in the proof of Theorem 2 when T was consid-
ered as T* and by the assumption that the stochastic processes n; and z; are
well defined and have full support, Ay n € Z(Ap), and the mappings

DO ™

wHkoélﬁj(wL j=1,...,m, Il=1,... N,



2384 C. Wehrhahn et al.

are continuous, it follows that,
P o FTY(V(Qe))
>P{lwe:k(w)=ko}

X ﬁp{w €Q: ws;lgp; <|—k001(a:7w)] - fkoél,j(aaw)]) =0,j= 1,...7m}

=1

ni ~
X P{w €Q: |v(w)— Z@Lj(w)/Q < %}
j=1
Doy Wi (w)/2 é
x PloeQ: o) — ==t L € g NS
{ M, -] <28
>0,

which completes the proof that when F is a wDMBPP(\, ¥, ¥, ) it has
full Ly support. O

D.. Proof of Theorem 4

The proof of this Theorem is an extension of the proof of Corollary 1 in Barri-
entos et al. (2017). For completeness, the proof is given below.

Let {Qp iz € 2} € 9 (Anm)”? with continuous density function {¢p : « €
Z}. Here we will prove that, for every § > 0, any Kullback-Leibler neighborhood
of {Qz : & € 27} has positive P o F~'-measure. This is,

P{w €Q: sup KL(Gg, f(x,w)) < 5} > 0,
zeX

where KL(q,p) = fAm q(y) log (%) dy. Since 2" and A,, are compact sets

and (&,y) — ¢=(y) is a continuous mapping, it follows that infye o~ infyecn,, ¢=(y)
exists and is bounded.

First, suppose that infyecg infyecna,, ¢z(y) > 0. If for every € > 0,
SUDge 2 SUDyen,, |f(Z,w)(Y) — g (y)| <€, then infze o infyen,, f(z,w)(y) >0
and for every ¢ > 0, there exists ¢ > 0 such that for every x € 2" and every
Y € Ay,

This in turn implies that sup,ec - KL(¢z, f(x,w)) < €. From Theorem 3, it
follows that

P{w € Q: sup KL(¢, f(z,w)) < e'} > P{w €Q: sup sup |f(z,w) —gz| < e}
e € X YEAm

> 0.
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Now, suppose that inf,ec 2 infyea, ¢(y) = 0. Here we use a similar reasoning
as in the proof of Theorem 2 of Petrone & Wasserman (2002). Consider a > 0
and

_ Qm(y)\/a
fA qz(y) Va dy’

m

0 (v)

where a V b stands for the maximum between a and b. Clearly ¢l (y) is a density
function such that ¢z (y) < Cqy(y), with C = [, qz(y) V a dy, and is greater

than zero. Hence sup,c o KL(q3, f(x,w)) < €. Considering a and € sufficiently
small, it follows that there exists € > 0, sucht that

K L(go, f(2,)) < (C + 1) log(C) + C {KL(q;, fa.w) + KL(gh, f(x,w»} <

Thus, from the first part of this proof, it follows that

P{w € Q: sup KL(qz, f(z,w)) < E} > P{w € Q: sup KL(gy, f(x,w)) < e'}
e X reX

>0,

which completes the proof of the theorem. O

D.5. Proof of Theorem 5

The following Lemma is used in the proofs of continuity and association struc-
ture of the processes. This Lemma states that equicontinuous families of func-
tions preserve a.s. continuity and convergence in distribution of stochastic pro-
cesses.

Lemma 3. Let % = {fy : © € 2} be a set of known bijective continuous
functions such that for every € € 2, fz : R™ — R™ is such that for every
a € R™, f.(a) is a continuous functions of . In addition asume that F is an
equicontinuous family of functions of a or {x — fgz(a) :a € R™, f, € F} is
an equicontinuous family of functions of . Let g; : Z x Q — R™, 1 > 1, be
stochastic processes defined on an appropiate probability space (2, <7, P).

(i) If for every i € N, the stochastic process g; is P-a.s. continuous, then
x— fz{gi(z,")}, i € N is P-a.s. continuous.

(ii) Consider {z;}52, C 2", such that lim; ;= xo € 2. If gi(x;, ) N

. < .
gi(w07 '); as j —r o9, then fw]{gz(ww )} — fmo{gi(w(h )}7 as j) —r Q.

Proof of Lemma 3

(i) First consider, for every ¢ € 2, fp an equicontinuous of function of
a. Consider &y € 2. Since fg(gi(xo,w)) is a continuous function of
x, there exists 6; > 0 such that for all ® € B(xo, 1), |fe(gi(xo,w)) —
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fao(gi(To,w))| < €/2. By assumption, g;, being a P-a.s. continuous stochas-
tic process, implies that, for almost every w € €, and for every e > 0, there
exists d2 > 0 such that for all ® € B(zo,d2), |gi(x,w) — gi(xo,w)| < €2.
Hence, by the equicontinuity of f, for almost every w € €, and every
gi(wv("J) € B(gi(w07w)>€2)7 |fm(gl(w7w)) - fm(gi<w07w))‘ < 6/2' Finally,
considering 6 = min{dy,d2} which does not depend on f, by the tri-
angle inequality, it follows that for every w €  and every © € B(xo,J),
| fe{gi(x,w)} — fo,{g9i(x0,w)}| < €, which completes this part of the proof.
Now consider {x — fz(a) : a € R™, f, € F#} an equicontinuous family
of functions of x. The proof is similar to the previous. By the equiconti-
nuity consideration, there exists §; > 0 such that for every x € B(xg, 1),
| fa(gi(®,w))— fz,(gi(x,w))| < €/2. Since g; is a P-a.s. continuous stochas-
tic process, for almost every w € Q, and for every e5 > 0, there exists do > 0
such that for every & € B(xo, d2), |gi(x,w) — gi(xo, w)| < €2. Due to conti-
nuity of f as a function for a, it follows that for almost every w € 2, and
every gi(x,w) € B(gi(zo,w), €2), |fa,(9i(x,w)) = fay(gi(zo,w))| < €/2.
Finally, considering § = min{dy, d2} which does not depend on f,, by the
triangle inequality, it follows that for every w € € and every @ € B(xg,0),
| fe{gi(x,w)} — fz,{gi(x0,w)}| < €, which completes the proof of the first
part of the lemma.

Consider .# an equicontinuous family of functions of a or {x — fz(a) :
a € R™, f, € F} an equicontinuous family of functions of x. If g;(x;,-)

N gi(xo,-), as j —> oo, then by baby Skorohod’s theorem (Resnick,
2019), there exist random variables {g;(x;,-)};>0 defined on the Lebesgue
probability space ([0,1], 4([0,1]),A), where X is the Lebesgue measure,

such that for each fixed j > 0, g;(x;,") 4 Gi(xj,-), and g;(x;,-) —
gi(xo,:) M-as. as j — oo. Since fz(a) is a continuous function of a,
it follows that for x € 27, fz{gi(x;,")} 2 fz{gi(x;,-)}. In particular,
d . d . .
fa, {9i(z5, )} = fo,{gi(x;, )} and fa {gi(x;,")} = fao{gi(x;, )} Since
gi(xj,-) — Gi(xo,-) Mas. as j —> oo then g; is A-a.s continuous.
Therefore, by Lemma 3 part (i), fz;{gi(%j,")} — fazolgi(xo,")} M-as.

as j — oo which implies that fe {g:(x;,-)} N fao{gi(xo, )} Thus

Jo, A0i(@, )} 2 fo, Gi(2s, )} 2 FaolGi(@0, )} £ faolgi(xo. )},

as j — oo, which completes proof of the lemma. O

Now we provide the proof of the theorem. Firstly, assume that F' is a DMBPP
(AW, ¥, ¥, ). Since the elements of ¥ and J¢ are equicontinuous functions
of x, and for every i > 1, the stochastic processes n; and z; are P—a.s. continuous,
by Lemma 3 and continuous mapping theorem, it follows that @ — v (n;(x, -)),
x — w;(x,-), and © — 0;(x,- ) are P—a.s. continuous mappings. Now, the ceiling
function being continuous from the left and having a limit from the right implies
that, for ¢ > 1, and almost every w € Q, [k(w)0;(x;,w)] has a limit, as | — oo.
Note that there exists M > 0 such that, for every y € A, i > 1, x € 2" and
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we Qd(y|akw), [kw)0i(x,w)]) < M, where a(k, j) = (j, k+m—37", j1),
and that for every € 2 and w € Q, >, w;(x,w) = 1. Then by dominated
convergence theorem for series, the density, w.r.t. Lebesgue measure, of F'(z,-),
f(x,w), has a.s. a limit, say f(:co, -). This is, for every y € A,,,

Pr {w €Q: lim f(ar.w)(y) = f<wo,w><y>,} 1,

Let F(x,w) be a probability measure with density function f(x,w). A direct
application of Scheffe’s theorem implies that F'(x;, -) converges in total variation
norm to F'(xp,-) as | — 00, a.s., this is,

PlweQ: lim sup |F(x,w)(B)— F(zo,w)(B)| =0, p =1,
l—o00 BEB(Am)
which completes the proof of the theorem when F' is a DMBPP.
Now, assume that F is wDMBPP(\, ¥,,, ¥, 57). This proof follows the same
arguments as in the previous part, but the arguments related to the weights of

the process are not needed. Thus, there exists a probability measure F(x,w),
such that

PlweQ: lim sup |F(z,w)(B) - F(zo,w)(B) =0, p =1,
l— 00 BE@(Am)

which completes the proof of the theorem. O

D.6. Proof of Theorem 6

The proof of this theorem follows the reasoning of the proof of Theorem 6 in
Barrientos et al. (2017). For completeness the proof is stated below. Here, we
prove that for every {x;}7°,, with ; € 27, such that lim;_,. x; = xo,

PiweQ:lim sup |F(z,w)(B)— F(xo,w)(B)|=0, =1
l—o00 BeB(An)

By assumption, for every 7 > 1, the stochastic processes 7; are a.s. continuous,
i.e., for every i > 1, © — n;(a,-) is an a.s. continuous function. By Lemma 3,
the equicontinuity assumption of ¥ as a function of &, and continuous mapping
theorem, it follows that for every ¢ > 1, € —— w;(a,-) is an a.s. continuous
function. Therefore for every i > 1 and every {x;}7°,, such that lim;_, &; = xo,
we have that lim;_, o w; (2, -) = w;(xg, -), a.s.. Noting that there exists M > 0
such that, for every y € A,,,, i > 1, and w € Q, d(y | a (k(w), [k(w)0;(w)])) <
M, and that for every # € 2 and w € Q, > . wi(z,w) = 1, dominated
convergence theorem for series implies that the density, w.r.t. Lebesgue measure,
of F(x,-) is a.s. continuos, i.e., for every y € A,,,

Pr{ec 0 in f(e10)w) = flaw)w). | =1
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Finally, a direct application of Scheffe’s theorem implies that F(x;,-) converges
in total variation norm to F(xg,+) as j — 00, a.s., which completes the proof
of the theorem. O

D.7. Proof of Theorem 7

Here we prove that for every y € A,,, every {:}72,, with x; € 27, such that
lim;, o0 T = @o,

E{F(x1,)(By)F (o, )(By)} — E{F(21,-)(By)} E{F(x0,-)(By)}

VVar {F(zi,)(By)} Var {F(zo,)(By)}

as | — oo, where By, = [0,y1] X ... X [0,¥], and expectations are obtained
by the law of total expectation conditioning on the degree of the polynomial.
We state the complete proof for the general definition of F. The proof for the
simplified versions of F' are straightforward. In order to reduce the notation,
k(w) is denoted by k when necessary.

First, assume that F' is a DMBPP(\, ®,, ¥, ¥, ). Notice that for every
y € A, and every € 2,

B{F@ Bk =kl = 3 B{F @) (1) b=t | M| 550 9),
J€H Ky, m

where Him = {(j1,.--,Jm) € {0,...,k}™: S0 5 <k+m—1}, B(ko,y) =
(ko +m—1,9), (§/k) = (J1/k, .., im/k), Mult(- | k,y) denotes the probability
mass function of a multinomial distribution with parameters (k,vy), and

P (1) - sz O (2, )},

where A, = [0,71/k] x ... x [0, 5 /k]. Since the stochastic processes {n;};>1
and {z;};>1 are independent and identically distributed, it follows that,

E{F*(m’-)(%ﬂkzko} ZE{wz N E{1{61(@ )} 4,1}

= Go,z( Ajko) s

where Gy »(A) = Go(z,-)(A) denotes the distribution function of 6;(x,-) de-
fined on A,,. Thus

E{F(z,-)(By) |k =ko} = Y Goa(Ajr) Mult(j | B(ko,y))-

J€Hrg,m

— 1,

Noting that for every x,xg € 2 and every y € A,,,
E{F(z,)(By)F(xo,)(By)| k = ko}
= % p{r e (B oo} <G | 500,

J1 er},’Wls
J2€HKk,m
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where M(j1,jo | B(k,y)) = Mult(j1 | B(k,y)) x Mult(jz | B(k,y)), and

Plamo) () = w0 000, HO@0 ) g -

+ > wilw, Jwi, (o, )1{0:(, ')}{Ah’k} 1{8;, (xo, ')}{Ab’k} .
Z;;lél:ll

Applying a similar reasoning as before, it follows that, for every x,xqg € 2
and every y € A,,,

E{F(x,)(By)F(x0,")(By) | k = ko}

= Z {ZE{UM(CC, ~)w7;(:1:0, )} GO,w,mo (A.ihko X A.iz,ko) ’

J1 EH)CO ,m 1=1
1j2 EH}CO ,m

+ Z E {wi(w’ ')wh (wO’ )} GO@ (Ajhko) GO@O (Ajz,ko) )
iii=1,

iy
X M(j1,j2 | B(ko,y)),

where G 2,0, (A) = Go((z, o), -)(A) denotes the joint distribution function of
(0:(x,-),0;(xo,)) defined on AZ . In particular, for & = x,

E{F(z,)(By)* [k =ho} = D {ZE{wz'(ﬂ%')z}Go,m (Amingirgob o)

J1€HKy,m \i=1
WJ2€HE,m

+ Z E {wl(wv ')wil (:B, )} GO,iB (Aj17k0) GO,GC (Aj27ko) »
ii=1,

i#41
X M(jlan | ﬂ(k(%y)a

where Apingj, jo3.6 = [0, min{j11, jor }/k] X ... x [0, min{jipm, jom }/k]. By as-
sumption, for every i > 1, and every {x;};°, with x; € 27, such that lim;_, x;
= xp, the processes n;(x;,-) and z;(x;, ) converge in distribution to n;(xo, -)
and z;(xo, ), respectively, as | — oo. Since ¥ and 5 are sets of equicontinu-
ous functions of &, by Lemma 3, and continuous mapping theorem, it follows
that w;(x;, ) converges in distribution to w;(x,-) and 0;(x;,-) converges in
distribution to ;(xo, -), as | — oco. Thus, for every a € Ay, lim;_,o0 Go o, (a) =
Go,a,(a). Noting that w;(x,-) are bounded variables, Portmanteau‘s theorem
implies that the mappings * — FE{w;(z,-)}, = — E{w;(z,)?} and =
E{w;(x, )w;(xo, )}, are continuous. Now, considering y € A,,, the above ex-
pressions and few applications of dominated convergence theorem for series, it
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follows that,

lim B {F(z;,)(By)} = 3 Jim B {F(a1,)(By) | ko} P{w € 2 k(w) = ko},

j—o0
ko=1

= E{F(z0,)(By)},

lgrgoE{F(mz, )(By)*} =" lllngoE{F(xl, )(By)? | ko} P{w € Q: k(w) = ko},

= E{F(z0,)(By)"}

and

Tim B (g, )(By) Flao, )(By)} = Y lim B {F (. ) (By)F(wo, )(By) | ko)
ko=1
x P{w € Q: k(w) = ko},
= E{F(z0,-)(By)"} .

Thus the proof is completed when F' is a DMBPP(\, ¥, ¥, ¥, 7). O

D.8. Proof of Theorem 8

The proof of this theorem is a straightforward extension of the proof of Theo-
rem 8 in Barrientos et al. (2017). For completeness we state the proof in what
follows. Here we use the law of total covariance conditioning on the degree of
the polynomial.

Assume that F' is a DMBPP(\, W, ¥, ¥, ). By assumption, for every i >
1, and every {(z1;, o) }7°, with (21, ®2) € 272 and (@1, 22) € 272, such that
(11, 21) — (21, %2), as | — oo, the joint processes (1;(x11,-), ni(x2,-)) and
(zi(x11, ), zi(xa, +)) converge in distribution to the processes (n;(x1, ), n:i(x2, -)),
and (z;(z1,-), zi(x2,-)), as | — oo, respectively. Since ¥ and J¢ are sets of
equicontinuous functions of &, by Lemma 3 and continuous mapping theorem, it
follows that for every i > 1, (w; (1, ), wi(@a, ) and (0;(x1y, ), 0;(xay, -)) con-
verge in distribution to (w;(x1,-), w;(x2,-)) and (0;(x1,-), 0;(x2,-)), as | — oo,
respectively. Thus, for every a; € A, and as € Ay, limy_, oo Go,21,,2 (@1, G2) =
G2y 2, (a1, a2), where G o, z, denotes the joint distribution function of(8;(x1, -),
0;(x2,-)). Noting that for every x, w; (x, -) are bounded variables, Portmanteau’s
theorem implies that mappings * +— FE{w;(z, )} and (x1,22) —
E {w;(x1, )w;, (x2,-)}, i,41 € N, are continuous. In addition, for (z1, z2) € 272
such that ||z; — x2]| > =, the assumption

Couv [Iayy {zi(@1. )} Tpayy (zi2)}] =0,

and
Cou [L{n(@r. )} (g L@, )} gayy | = 0,
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imply that
B{I{zi(@1,)} () THzi(@2, )y | = B {Tz@0, 0y | B{T{z @20 gy |
E {H {ni(x1, ')}{Al} [{ni(z2, ')}{Az}} =E {H{m(wu ')}{Al}} E {H{m'(wm ')}{Az}} :

Therefore, for every (z1,x2) € 22 such that ||&; — x| > 7, it follows that
GO,ml,wz (CL], (1,2) = GO,acl (al)GO,mZ ((12), and that for i,i] (S N,

EA{wi(z1, Jwi, (22, )} = E{w;i(z1, )} E{w;, (z2,)}.

Now, considering the expressions from the proof of Theorem 7, for every y € A,,,
(T1,22) € 2% such that ||@; — @3] > 7, and an application of dominated
convergence theorem, it follows that

Jim E (Fau (B, F (e, ) (By) | k= bl

= > Y E{wi(m,)} E{wi,(®2,)} Gomy (Aj1.k0) Gows (Aju ko) »

J1€HKy,m =1,
J2€HKy,m i1=1

x M(j1,jo | B(ko,y)),
= lim E{F(zy,)(By) | k=ko} E{F(z,)(By) | k=ko}.

Thus,
Jim Cov {F(a, ) (By), Flea, )(By) | k= k} 0

Finally, by dominated convergence theorem for series, it follows that

zlggo Cov [F(x11,-)(By), F(xa,-)(By)]

= E{ lim Cov [F(x1;,-)(By), F(x2,)(By) | k’O]} )

l—o0
+Cou | lim B (Pl )(B,) | ko) Jim E{Flaan, (B, | KO)
= Cov[E{F(z1,")(By) | ko}, E{F(x2,")(By) | k(-)}],
where for every © € 2,
E{F(z,)(By) | k=ko} = > Gog(Ajr) Mult(j|ko+m—1,y).
J€Hkg,m

which completes this part of the proof.

Assume now that F' is a wDMBPP(\, ¥, ¥, 7). By the same arguments
as when F' is the general model, for every y € A,, and (x1,z2) € 272 and an
application of dominated convergence theorem, it follows that
lim B {F(@u,)(By)F(@21,)(By) | k= ko

l—o0
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= > > E{wil)wi ()} Gow, (A1k) Goma (Ajake) M1,z | Blko, y)),

J1€HKG,m ‘i:li
J2€H kg, m 1T

and
Jim E{F(zu,-)(By) | k= ko} E{F(z2,)(By) | k= ko}

= Z Z E {wl()} E {wll()} Go,a, (Ajl,ko) Go,z, (Ajzvko)

J1€Hky,m =1,
J2 €Mpg,m 171

x M(j1,Jj2 | B(ko,y))
Since Cov [372) wi(w), Y o _; wy, (w)] = 0, it follows that

lli>nolo Cov{F(x1,-), (By)F (2, )(By) | k= ko} =0.
Finally, the proof is completed using the same arguments as in the first part. [

D.9. Proof of Theorem 9

The proof of this theorem is a straightforward extension of the proof of Theorem
9 in Barrientos et al. (2017). For completeness we state the proof in what follows.
We use the law of total covariance conditioning on the degree of the polynomial.
Assume that F' is a )DMBPP(\, ¥,, 7, ¥y). By the same arguments as in the
proof of the first part of Theorem 8, for every y € A,, and (z1,22) € 272 such
that || — x2|| > 7, and few applications of dominated convergence theorem, it
follows that

Jim B {F(@1,)(By) Fl@a, ) (By) | k= ko)
= X X Elwilw )} E{w (@)
Gy i
% E{1{0:()} a0y T1Oa OV} a3 | X MGnda | Blko, ),
and
Jim E{F(zu,-)(By) | k= ko} E{F(z2,)(By) | k= ko}
= Z Z E{wi(wlv')}E{wil(w27')}v
J1€Hky,m =1,

J2€Mpg m 171

< E{1{0:)} 1y, o} E{THO0 Oy, ooy } MG | Blko,w).

Since {6;},>1 are independent, then

11_1)120 Cov [F (211, )(By), F(xa,-)(By) | ko
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= S 3 B{wie, )} B {wiles ) Cov {1{0:0b OO a1

J1€H Ky, m =1
J2€Hky,m

X M(ju,j2 | ko +m —1,9).
Finally, by dominated convergence theorem, it follows that, for every y € Am,

lim Cov [F(x11,-)(By), F(x2,-)(By)]

l—o0

= £ { Jim Cov (w11, )(By), F(aa, )(By) | kol }

— 00

+ Cou [ Jim E{F(e1,)(B,) | ko, Jim EA{F(ar,)(By) | K()}]

=3 Jim Couv [F(z11,-)(By), F(@21,-)(By) | ko] P({w € Q: k(w) = ko}),

ko=1

+ Cov [E{F(@1,-)(By) | ko}, E{F(@2,")(By) | k(-)}],

which completes the proof of the theorem. O

D.10. Proof of Theorem 10

The proof of this theorem is an extension of the proof of Theorem 10 in Bar-
rientos et al. (2017). For completeness we state the proof in what follows. We
prove this theorem using the definition of correlation. Expectations are obtained
by the law of total expectation, conditioning on the degree of the polynomial.
Assume that F' is a DMBPP(\, ¥, ¥, ¥, J¢), a 0DMBPP(\, ¥,, 7, ¥y) or
a wDMBPP(A\, ¥, ¥, ). By assumption, for every ¢ > 1, and every{(xy,,
xo) )52, with (1), xe) € 272, (x1,x2) € 272, such that

lim (:1]‘11, 5132[) = (:131, :132),
l—o00

the joint processes (n;(x1i,-),ni(xa,-)) and (z;(x1s, ), zi(x2,-)) converge in
distribution to (n;(x1,-), ni(x2,-)), and (z;(x1,-), zi(x2,")), as | — oo, respec-
tively. By the same arguments used in the proof of the first part of Theorem
8, it follows that for every a; € A,, and as € A, lim;_ o0 Go.my),m0 (@1, 02) =
Go,x,.25 (a1, a2), where Gy 2, 2, denotes the joint distribution function of(8; (x4, -),
0,(x2,)), and mappings « — E {w;(x,-)} and

(1, @2) = E{w;(z1, )wi, (22, )},

1,71 € N, are continuous. By few applications of dominated convergence theorem,
it follows that for m =1, 2,

Jim E{F(@,)(By)} = E{F(@m,)(By)},
lim E{F (@, )(By)?} = E{F (@, )(By)*},

l—o0
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and

lim B {F (e, ) (By)F(@a, ) (By)) = E{F(@1,)(By)F(2,)(By)}
Finally, for y € A,, and by the definition of correlation, the proof of the theorem
is completed. O

D.11. Proof of Theorem 11

The proof of this theorem is an extension of the proof of Theorem 11 in Bar-
rientos et al. (2017). For completeness we state the proof in what follows. Let
m(y,x) = q(x)g=(y) be the random joint distribution for the response and pre-
dictors arising when {g.(y) : * € 2’} is a DMBPP, wDMBPP or §DMBPP.
Since the KL divergence between mg and the implied joint distribution m can be
bounded by the supremum over the predictor space of KL divergences between
the predictor-dependent probability measures,

/, / mo(y, @ log( <(y >))dyd”c
[ i) /A G0(y | ©)log (%) dyde,

m

sup /A q(y | x)log (W) dy,

when @ contains only continuous predictors, it follows that, for every § > 0,

KL(mg, m)

IN

Pr{KL(mg,m) < d} > Pr{ sup /m qo(y | @) log <M|)m)> dy < 5} >0

zeX JA 9= (Y

under the assumptions of Theorem 4. Thus, by Schwartz’s theorem (Schwartz,
1965), it follows that the posterior distribution associated with the random joint
distribution induced by any of the proposed models is weakly consistent, that
is, the posterior measure of any weak neighborhood, of any joint distribution of
the form mg(y, ) = q(x)qo(y | x), converges to one as the sample size goes to
infinity. O

D.12. Proof of Theorem 12

The proof of this theorem is a direct extension and follows the same arguments
of the proof of Theorems 12, in Barrientos et al. (2017). Here the sequence of
sieves is given by

Fn =y ij , {dj}n e B,
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oo
M € Bjn,j=1,...,my, sup Z wi(x) <e€p,
TEL 1
where
By, = {dir(- | K+ m— §) JeHS F=1, .k},

Finally, we only need to note that the cardinality of ékn is Zﬁll % =
kp, (kn+m)! 0
Enl(m+1)!

Appendix E: The MCMC sampling scheme

In this section we provide further details on the Markov chain Monte Carlo
(MCMC) sampling scheme of the posterior distributions involved in the model.
We used the multivariate slice sampler, proposed by Neal (2003), to scan the
posterior distribution of the parameters ,8;7 and ﬁjl. Convergence of the poste-
rior samples (not shown here) were evaluated by standard test as implemented
in the CODA R library (Plummer et al., 2006) and by looking at the trace plots.

As described in the main document, the model considers a truncated version
of the stick breaking representation of the predictor dependent mixing measures
to a level N. As usual, for every & € 27, we set vx () = 1 to ensure the weights
to add up to one. In what follows we provide expressions for the joint posterior

R N— N .
distribution of {,6;’}],:11, {/Bgz‘l}j:ﬁl:p Bg;» and B§;;, and describe the steps of

the MCMC updating scheme.
Given dataset Y = (yq,...,9,)", the likelihood can be written as L(Y | ...),
with

n N
LY ) =TT D wilwdic (y, [[K8;(@:)],k+m — [ITk6, () 1ll,)
i=1 | j=1
The full conditional distributions of ﬁ? and 37, are given by
(B8] 1) x LY ) x [ Ny(8Y 10,5117 x Ny(87 | 0,5)7"]
T (B3] ) o< LAY | ) x [N(85, 10,557 x N,y (85, 10,75)7 |

The full conditional distributions of the degree of the polynomial, k, is given
by

m(k|..) o< L(Y | ...) x Poisson(k | \)I{r>13.

Parameters 47 and v* can be sampled from its conjugate posterior distribu-
tion. Note that (y7,4%) | ... ~ Discrete(ws, wa, ws, wy4), where

4
’wl:'lZ)l/E 'lZ)j,
Jj=1
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=
z&.
Z

(8.1

Wy X Ny(B] | 0,%7) x 7) x 1,

<
Il
—
<.
Il
—
Il
—

=
z&

Wy o< | | Np(B7 10,%3) x Np(B5: 1 0,%7) x 3,

j=1 j=1li=1
N-1 N d
w3 X Ny(B]10,27) x H HNP(/B 3) X s,
j=1 j=11=1
N-1

=
z&

Wy X Np(B] | 0,%3) x Np(B5,10,%5) x 74,

<
Il
—
<.
Il
—
Il
—

where 71, 2, 3, and 74 denote the a priori probability of the binary pairs (1,1),
(0,1), (1,0), and (0,0).

Appendix F: Model specification for the simulation study

As mentioned in the main document, the selection of the parameters 7," and 77,
for [ = 1,2, play a key role when selecting the version of the model that best
fits the data. Recall that

T/

B |41 % N, (0, 7] (X'X) 7117 % N, (0,7 (XPX) 1)

517" RN (0,7 (X)) < * N (0,7 (X))
for j > 1and [ =1,...,m. The prior distributions on ,@;’ and ,sz»l induce prior
distributions for the bounded stochastic processes defining the predictor depen-
dent weights, eﬂgﬁwtﬁy/(l + eﬁgﬁwtﬁ?), and the predictor dependent atoms,
( ﬁgiﬁmtﬁiz‘l ﬁg-“"*mtﬁ-’z'm) / (1 + >0 ﬁg-ﬂﬂtﬁﬂz’) We aim to choose the
parameters 7'1 and 7{ such that with high probability :ct,B" and x'3% are close
to zero and 75 and 7§ such that with high probability J:tﬁT7 and x? ﬁ > are away
from zero.

Let @1, ..., zq be a grid of values for the [0, 1]-valued predictor that was con-
sidered in the simulation study. For each x4, g = 1,...,G, we define a sequence
of values 71, ..., 71, such that with high probability =! ﬁ" lies between —4 and 4.
We choose 77! , as the largest 7; such that with high probablhty x ,6’7’ is between
—0.2 and 0.2 and we choose 7, as the smallest 7, > 7, g such that with high

probability xy 37 is between —2.2 and 2.2. Finally, we set 7, = min{r{},..., 75}
and 75 = min{ry},...,75;}. We follow a very similar procedure to choose 77

z
and 75 .
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Appendix G: Additional results for the simulation study

In this section we provide additional results for the simulation study. More
specifically, we provide the results measuring the performance of the model
based on the estimate to the L., distance and the contour plots of the density
estimates obtained under Prior II for the binary latent variables.

Table 4 shows the mean of the L., estimates across replicates for each Sce-
nario, sample size and prior distribution for the binary latent variables. As
expected, the integrated L., distances between the true density and estimates
decrease as the sample size increases. Regarding this criteria, the model shows
the best density estimation performance for Scenario III, the single-atom true
model, while the worst performance is observed for Scenario I, the fully predic-
tor dependent true model, for every sample size and for both prior distributions
for the binary latent variables.

TABLE 4
Mean (across Monte Carlo replicates) of the Loo distances between the truth and random
measure estimates for each scenario, prior for the binary latent variables, and sample size.

Prior I Prior 11
Scenario mn =250 n =500 n = 1000 n =250 mn=500 n=1000
1 32.638 28.078 26.892 32.709 28.153 27.047
1I 19.863 21.504 24.936 19.481 22.041 23.610
111 11.912 9.876 9.203 11.900 9.919 9.148
v 26.837 17.814 11.267 26.825 17.838 11.089

Figures 6 to 9 display the contour plot of the conditional density estimates
mean (across replicates) for each sample size, selected values of the predictor,
and Prior II for (y7,+%), for Scenarios I to IV, respectively.

Appendix H: Model specification for the application to solid waste
data

The selection of the parameters 7;" and 777, for | = 1, 2 follow the same reasoning
as for the simulation study. Here, the [0, 1]-valued grid for the predictor is re-
placed by the six possible values that the predictor, in its dummy representation,
can take.

Appendix I: Additional results for application to solid waste data

Figure 10 displays the conditional density estimates, as the posterior predic-
tive mean, for the DMBPP model for each value of the categorical predictor
“low—low”, “low”, “medium-low”, “medium”, “medium-high”, and “high”, un-
der Prior II for the binary latent variables. The LPML and —nW AIC values
for the DMBPP model were 778.043 and 778.413, respectively, under Prior II

for (7,7%).
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F1c 6. Simulation study - Scenario I - Prior 2: contour plots of the true density (first row) and
mean across replicates of the posterior mean of the conditional density for n = 250 (second
row), n = 500 (third row), and n = 1000 (fourth row). The results are shown under Prior I
for (4,~%). Results are displayed for x = 0.25 (first column), x = 0.50 (second column), and
x = 0.75 (third column).
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Fic 7. Simulation study - Scenario II - Prior II: Contour plots of the true density (first
row) and mean across replicates of the posterior mean of the conditional density for n = 250
(second row), n = 500 (third row), and n = 1000 (fourth row). The results are shown under
Prior I for (v",~%). Results are displayed for x = 0.25 (first column), x = 0.50 (second
column), and x = 0.75 (third column).
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Fia 8. Simulation study - Scenario III - Prior II: Contour plots of the true density (first
row) and mean across replicates of the posterior mean of the conditional density for n = 250
(second row), n = 500 (third row), and n = 1000 (fourth row). The results are shown under
Prior I for (v",~%). Results are displayed for x = 0.25 (first column), x = 0.50 (second
column), and x = 0.75 (third column).
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Fia 9. Simulation study - Scenario IV - Prior II: Contour plots of the true density (first
row) and mean across replicates of the posterior mean of the conditional density for n = 250
(second row), n = 500 (third row), and n = 1000 (fourth row). The results are shown under
Prior I for (v",~%). Results are displayed for x = 0.25 (first column), x = 0.50 (second
column), and x = 0.75 (third column).



2402 C. Wehrhahn et al.

1.00 - 1.00-
0.75- 0.75-
Q2 L
5 5
" 0-50 - "5 0-50-
= =
I I ;
0.25- 0.25-
0.00 L 1 1 1 1 1 O-OO L 1 1 1 1 1
0.00 0.25 0.50 0.75 1.00 0.00 025 0.50 0.75 1.00
Food Food
(a) low-low (b) low
1.00- 1.00-
0.75- 0.75-
Lo Q
© @
S 0.50 - S 0.50-
> >
I I
0.25- 0.25-
0.00 - 0.00-
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
Food Food
(c) medium-low (d) medium
1.00- 1.00-
0.75- 0.75-
Q Q
5 5
S 0.50 - o) 0.50-
> >
T I
0.25- 0.25-
0.00- /%A\ 0,004
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
Food Food
(e) medium-high (f) high

Fic 10. Application to Solid Waste Data - Prior II: Contour plot of conditional density
estimates and data points for colorred DMBPP, under Prior II for (y",~v%), for each value of
the discrete socioeconomic level predictor, low-low (panel (a)), low (panel (b)), medium-low
(panel (c)), medium (panel (d)), medium-high (panel (e)), and high (panel (f)) . The z—axis
and y—axis denote the proportion of food and hygienic waste, respectively.
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