Supplemental materials: technical development of positive
recurrence and drift function for linear model

In this section, we construct a small set and drift function for the iterative Markov chain for

the linear model in Section 5. Note that it suffices to consider the following sufficient statistics for

block ¢,
Z ZiYis Z a?.

i€c i€c
That is, we need to identify a small set in R? and a drift function to that small set for the two
statistics in the above display. Given that we only consider one-step transition of the Markov
process, we use “~ 7 to denote the updated values of the next iteration and (z;,y;)’s to denote the

observed value or the imputed values from the previous iteration. Also, we adopt the following
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notation,

for &« = a,b,c. In what follows, we investigate the one step transition of ) x;y; and >, xf To

simplify the calculation and without loss of generality, we assume
Z ziy; = 0.
a

Remark 12 The construction of small set and drift function for the cases when ) x;y; # 0 is
completely analogous and more tedious. Also, we can perform a linear transformation on x or vy

and make the crossproduct equal to zero.

Throughout this section, we adopt the following notations. Let n denote the sample size. We
write a a, = O(by,) if there exists C' > 0 such that a,, < Cby; a, = o(by,) if lima, /b, = 0. We write
xn, = Oa(ay,) if there exists a random variable x > 0 such that |x,| is stochastically dominated by
anz with Ex? < oo and ,, = 02(1) if Ez2 — 0.

The general strategy of constructing a small set and a drift function is to first identify an

equilibrium point and let the small set C' be a compact domain around the equilibrium point. For

instance, > ;. ziyi ~ 0 and Y, a7 = (s2, + sgx)n "o+ Whence a small set has been identified,
we are ready to construct the drift function. The basic idea is that if the current state of the
Markov chain is far away from C, the chain will in expectation move closer to C'. Therefore, we

need to first compute approximations of
glzice) 2 szyl|xz,260) and f(x;;1 € ¢) 2 21‘2‘.%“166

The second step is to show that both g and f are contraction mappings with one unique fixed point.

The small set C' is then chosen to be a domain around this fixed point. In addition, we show that
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the noise compared with the drift is ignorable as long as the chain is far away enough from C. In
Sections C.1 and C.2, we study the one-step transition of ) ;. z;y; and ) .. x2. In Section C.3,
we give the specific form of a drift function and small set C' based on the results in Section C.1 and
C.2. The calculations are the same for the Gibbs chain and the iterative chain. Therefore, we do

not particularly differentiate them.

C.1 One-step transition of the cross-product

The iterative imputation evolves as such that we first impute the missing y in b and then impute

the missing x in ¢. Therefore
Z Tilli = Z 2i(Byjoi + €i) = Byjuste + Z Ti€s
b b b

where 3, is a random variable following the posterior distribution given the observations in groups

a and c and is asymptotically a normal random variable

N(zamyﬁzcxiwou) 7+ o) )

s2,+s2,+0(1) 7 s, +s2,+0(1)

The term with O(1) is the impact of the prior distribution and 7'5 is a random variable following

the corresponding posterior distribution. In addition, &;’s are i.i.d. N(0, 75) Therefore,
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where EZ =0 and Z = Oz(7y).
Similarly, conditional on the imputed y values in block b, the imputed x values in block ¢ (for

the next iteration) satisfies,
Sy = > yilBuybi + i)
c b

Do Tili + Dy Tl 2 4 14 Sty . O(1)sZ,
52+ 38, +0(1) Y oy s2,+5,+001)  s2,+5 +0(1)
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Plugging in (36) and ), z;y; = 0 into the above display,

2 2
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where E(Z) = E(Z') =0, Z = Oz(71y) and Z' = O3(7,). The two terms in the last row of the above
display with O(1) are due to the prior. We write them as I P (impact of prior), that is

p—_ OWsey St L ows,
sg,y + §z7y +0(1) s%w +s2,+0(1) 5‘2%1/ + giy o)

Then, the above display can be simplified to

2
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We assume that for some ¢ > 0,

sim (1 — 2¢)s> Sa> sg’y <(1- 25)33774. (37)

Remark 13 The above assumption is strong. It requires the fraction of missing information to be

small enough and is usually not necessary. This is just to simplify our analysis.

Let ) )
Shoa Scy
= : 5 €(0,1—-¢),
T v, v 0() 82, 5, +O() ( )
then

doEwi o= v wiyi+ 0y (\/ Sey T Sgaz) +1IP,
C C
= Y w4 0y (\f52, +5h,) (38)
C

The last step is because IP(impact of prior) is of constant order O(1). An intuitive interpretation

of the above result is that ) _x;y; decays exponentially fast to zero with rate ~.

C.2 One-step transition of the sum of squares

Now, we proceed to the one step transition of sz’x = cx?. Let
2 2 2 2
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v Ng + N Y Ng + Ne
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Let pq,. be the sample correlation between x and y based on samples in a and ¢, and p,; be that
based on a and b samples. The sums of squares of the x and y’s satisfy the following recursion,

2 2

9 9 Say TS
Sby T pa,cﬁsbx—’—(l_pac)o— nb+02(\/ )

(ng + ”0)312;,35
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+ O2(vmy), (39)
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Similarly,

(ng + mnp)s: 2
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Therefore, by plugging (39) into (40), the evolution of s2 , satisfies
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Define function,
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Then, the evolution of s., follows,
53 T 32 —1/2 -1/2
5’2:/l :f 72 7pacapab +02( +n ) (41)
x'vc
Let A* be the solution to
f O\, Paes Pap) =A™ (42)

The expression \* depends on p, . and p,p. To simplify notation, we omit the indexes of p, . and
Pap in the notation of A*. In what follows, we provide conditions under which f is a contraction

mapping with fixed point A*. Consider
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The first term on the right hand side of the above display,

=9 2 2
PapSey/Me < Sey(Ma + 1)
SE,y 4 nb&%(l_pg,c) + pg,cﬁgsgyz/(naJrnb)&% o Sg,ync ’
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the second term is less than or equals to one; the last term,

ne _9
Na+ne < nch
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We put all these terms together and obtain,

8f()\, Pa,cs ﬁa,b) < Sg,y(sg,r + Sg,x)

43
O\ - 82,52, (43)
Suppose that, for some ¢ > 0,
2 (2 2
Sc,y(sa,a} + 5b7 )
ﬁz <l-e. (44)
Sa,ysa,x

Remark 14 Similar to condition (37), we assume (44) to simplify the complexity of the analysis.

It is usually not necessary.

We obtain that |0y f(X, p,p)| <1 —¢€ for all A > 0. One nice feature of having [0 f(\, pa.c, Pap)| <

1 —eis that f : R — RT is a contraction mapping and for any A\,
OV 4 AN, paes fap) — X| < (1 =€) AN,

where \* = f(\*, p, p), uniqueness and existence of which have been proved in standard functional
2
S xr

analysis. Therefore, with condition (44), =

goes exponentially fast to A*.

C.3 The small set and drift function

Based on the fluid dynamics of six and ). x;y;, we are able to provide a drift function and a small

set. Let z. = {x; : i € ¢} and A\* be the solution to

f(/\*7 Pa,cs Eﬁal)) = A"

Consider

82 * 2
X i)’ (5%% —A )
V(l'c) = ZSQ + A2 Ne.

for some A large enough. Let M* be the solution to

f(j\*7ﬁa,C7E(ﬁa7b|£‘c)) == S\*,
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which is the equilibrium point of the next iteration, that is,

gz,z ~* 2
e ziy)? n (53% -2 )

V() = 52 A2

Now we define a small set
Ca={zc:V(x.) < A}.

2
In Cy both -, zy:/s2, and 85’;. — A" are 1/4/n distance away from zero. It is not hard to show

az
that Cj is a small set. Consider the one step transition. Let ( = 1 —e. For all z.€C4, thanks to
(38), (41), (43), and v < C,
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In what follows, we show that we can choose A sufficiently large, so that when V(z.) > A

s s2, +s?
B{0 (\/s2,+53.) Z;szszrOQ (C’ysz o (45)
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The first terms of the above display are all bounded by

2 2
Sc7y + Sb,x

2
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We focus on the second line in (45). Because A* is a smooth function of pg ., there exists from

V(z.)O1

the second term

Taylor’s expansion a k such that
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Therefore, for A sufficiently large and V' (z.) > A, (45) holds and

EV(z.) <(1—¢/2)V(xc).

Therefore, the Markov chain of the iterative imputation under conditions in (37) and (44) is positive

recurrent and the expected recurrent time to the small set C4 is bounded by V(z.) + blc, (xc).
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