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Abstract: This paper is concerned with the formulation and computation of average problems on
the multinomial and negative multinomial models. It can be deduced that the multinomial and
negative multinomial models admit complementary geometric structures. Firstly, we investigate
these geometric structures by providing various useful pre-derived expressions of some fundamental
geometric quantities, such as Fisher-Riemannian metrics, a-connections and a-curvatures. Then,
we proceed to consider some average methods based on these geometric structures. Specifically,
we study the formulation and computation of the midpoint of two points and the Karcher mean of
multiple points. In conclusion, we find some parallel results for the average problems on these two
complementary models.

Keywords: structure characterization; average problem; geometric midpoints; Karcher mean

1. Introduction

The concept of an average of a set of points within a given geometric structure abounds in
various mathematical research. Significant development has been produced since the conception of the
Karcher mean [1]. Among the various structure to be studied, the standard simplex presents itself as an
interesting framework since it can be directly connected to the parameter spaces of various probability
distributions, such as the two to-be-discussed models—the multinomial and negative multinomial
models. There are already some recent works involving the statistical modeling of the probability
simplex [2]. In the present work, we provide alternative modelings by considering the multinomial
and negative multinomial models with classical methods of information geometry.

As a newly developed theory, information geometry has supplied us with various measures of
the discrepancy between any two probability distributions. In addition to some standard distance
functions, divergence functions are intended for measuring the asymmetric proximity of probability
distributions on an appropriate statistical model. Some geometric quantities, such as Riemannian
metric and pair of dual connections, can be readily induced from a divergence function by its higher
order derivatives [3,4]. In this way, the geometric structures of various parametric statistical models can
be studied specifically [5-7], and the investigation about some particular parametric models can also be
found in [8,9]. Among these models, we find the multinomial model and negative multinomial model
especially interesting, in the sense that they can be seen as a pair of complementary model spaces.
The multinomial model is well known as a spherical space of positive constant curvature [10], while
the negative multinomial model is found to be a hyperbolic space of negative constant curvature [11].

To be more specific, the motivation of the present paper is twofold. Firstly, we aim at clarifying the
complementary geometric structures of the multinomial and negative multinomial models. The main
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results about these geometric structures involving geometric quantities, such as Fisher-Riemannian
metrics, a-connections and a-curvatures, are collected in Section 3, most of which can be derived
in a standard way. In particular, this paper extends the isometric representation results about the
multinomial model to those about the negative multinomial model, obtaining new insight into the
complementary structures of these two models as illustrated by Table 1. Secondly, the original
purpose of the formulation and computation of average problems is approached by utilizing these
geometric structures. To this end, we propose a generalized concept of midpoints for two points and
a computation scheme of Karcher mean for multiple points. For the midpoints, we generalize the
Chernoff points in the literature [12] to some wider parametrized classes. For the Karcher mean, as
there are many algorithmic results [13,14] for general manifolds, this paper mainly contributes to
addressing some practical issues, such as initial point choice and iteration computation, which yields
effective solving methods via the geometric structures within the multinomial model and negative
multinomial model. The results about these average methods are presented in Section 4.

2. Preliminaries

For the sake of clarity, we summarize some preliminary knowledge about information divergence
functions in this section (more details can be found in [15]).

Given a particular parametric statistical model M = {py |6 € @}, for our purpose, here we mainly
consider invariant divergences that satisfy the property of information monotonicity, as mentioned
in [15]. A typical kind of invariant divergence is given in the form of the well-defined f-divergence as

it ()

Dy(pallpe) = |

xeX

where f is a convex function satisfying f(1) = 0 and f"/(1) = 1.
A commonly used class of f-divergences is given by the a-divergence D(*), with

fﬁﬁ—u#),a¢iL

fu) = —logu, a=—1,
ulogu, a=1.
Particularly, for « = —1, the divergence D(~1 is usually called Kullback-Leibler divergence,

which we denote by Dy ; for & = 0, D() is usually called squared Hellinger distance, which we denote
by HZ; and for a = 3, D®) is often related to the chi-square statistic.

While our later results are mainly related to the a-divergence, for comparison, we briefly mention
another f-divergence called exponential divergence (see [6] §12.3.6), which we denote by £ with
f(u) = 2 1log?u.

For any divergence function D on a statistical manifold, we can construct another divergence
function D* called dual divergence by swapping the arguments as ([16])

D*(po [l pg) = D(pe [l po)-

The dual divergence of an f-divergence Dy is again an f-divergence D} = Dy, with f(u) =
uf (%) Particularly, the dual divergence of the a-divergence D® just is D(~%).

To be mentioned, as a divergence is generally not symmetric, a symmetric divergence D; can be
constructed from an asymmetric D by averaging it with its dual:

1
D; = 5 (D +D").



Entropy 2020, 22, 306 3of16

A Riemannian metric g can be induced by a divergence D as
92
9 0
=, a | = Qi 0) = D , 1
8 (aiah) = 21(0) = 3257 ,Direllpy M

which is equivalent to the usual Fisher-Riemannian metric in the case when D is an f-divergence.
Furthermore, an affine connection V is induced by the divergence D with connection coefficients

a3
0 9 ) _T.. - __ 7
8 (Vaaei a9, agk) 1—‘z]k(e) aeiagjaé-k D(pG || pé)' (2)

¢=0

Similarly, another affine connection V* can be obtained by replacing D with the dual divergence
D* in the above formula. Thus, with the primal connection V and dual connection V*, the statistical
manifold admits a dual structure (M, g, V, V*). Furthermore, the structure (M, g, V, V*) is called
dually flat if both V and V* are flat.

As a well known result [15], the primal connection induced by an f-divergence Dy is the same
as the usual a-connection V(*) with & = 3 + 2 f”(1), while the induced dual connection is V(~%),
Particularly, one can check that the primal connection induced by the a-divergence D(¥ is exactly the
a-connection V(*),

3. Geometric Structure of Multinomial and Negative Multinomial Models

3.1. Basic Information Geometric Structure

In this subsection, we present the parametric formulation of the multinomial and negative
multinomial model, respectively. Then some basic results about divergences and geometric structures
are derived for both models.

3.1.1. Multinomial Model

Consider the multinomial #-dimensional model My consisting of (1+1)-nominal distributions
with probability mass function given by

N!

= pglph...p%m ©)
XO!X1!~~~X«,1! 01 "

pG (.xO, xl/ sy xn)
where }I' ; x; = N and the parametrization is given by 6 = (61,...,60,) withfy =1—Y"" , 6;.
We can rewrite Equation (3) as

po(xo,X1,...,Xn) = W

N n 6,
o1 &P (1; x;log % + Nlog 90> .

By some general knowledge about exponential distribution families [17], we see that the multinomial
model My admits the natural parameters

0:
ryizloge—:},izl,...,n, 4)

and the potential function

n
y(0) = —Nlogby = Nlog (1 +) exp 771’) ,
i=1
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from which we also obtain the expectation parameters

-1

n

alp/aiyi:N<l+Zexp17i> expy}j =N0;,i=1,...,n ®)
i=1

Next, we have the following result by direct calculation.

Proposition 1. The divergences introduced in Section 2 are obtained for My as follows:
the Kullback—Leibler divergence

n
64
Dki(po || pe) = N ') _ 6ilog 5
i=0 i

H?(pe, pe) —4[1—<i )N]
©(pp |l pe) = 1 [ (zw“ ”“)N]

N 2 6

2
N-1) (& 0;
5(179“?’6):(2)(;)91'10%@) + — ZGlog 7

the squared Hellinger distance

the a-divergence

and the exponential divergence

From any one of these expressions, by using Equation (1), we obtain the Fisher-Riemannian metric
matrix as N N
gl](e) 90 + 0; 51]/ (6)
where §;; = 1if i = j and 0 otherwise. Then, the inverse matrix of ¢ can also be obtained as
. 0. 9 9
(6 ~0ij . 7
§/(0) = %~ & )

Furthermore, by direct verification with the metric expression of Equation (6), we have the
following well-known result.

Theorem 1 ([18]). An isometry is established between the multinomial model My and the n-sphere within the
non-negative orthant of the Euclidean space R"*1 by the parametric mapping:

(60,01, ..,6,) — 2V N (95/2,9}/2,...,9}/2). ®)

Consequently, via this isometry, the Fisher-Riemannian geodesic distance between two parameters 0 and ¢ of
My is given by

d(6,&) = 2+/N arccos (i 0, @1) . 9)
i=0

Referring to some basic differential geometrical concepts (see [19]), we can derive some further
consequent results as follows.
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Corollary 1. The multinomial n-dimensional model My with the Fisher-Riemannian metric is a Riemannian
manifold of constant sectional curvature K = ﬁ and scalar curvature S = %. Furthermore, for a unit
speed geodesic <y in My, the normal Jacobi fields along <y are precisely linear combinations of the vector fields,
which are in the form of J(t) = sin(2v/N t)E(t) or J(t) = cos(2v/N t)E(t), where E is any parallel normal
vector field along y.

3.1.2. Negative Multinomial Model

Consider the negative multinomial n-dimensional model N M) consisting of negative
(n+1)-nominal distributions with probability mass function given by

F(M+X1+"'+Xn)
(M) 0!

po(x1, ..., xn) = oytey - o, (10)

where M > 0, x1,...,x, > 0and the parametrization is givenby 6 = (61,...,60,) withfy =1—-Y"" ; 6;.
With the rewritten form of Equation (10) as

T(M+xy+ -+ xn) L
= 1 . 1
po(x1,..., xn) T(M) 311~ 00! exp i;xl og8; + Mlogty |,

we find that the negative multinomial model /"M s admits the natural parameters
n=logb;,i=1,...,n, (11)

and the potential function

n
P(0) = —Mlogby = —Mlog (l - Zexpm) ,
i=1
from which we also obtain the expectation parameters

—1
n

0.

op/on; =M (1 — Zexp r]i> expn; =M é. (12)
i=1

Again, we derive the following result by direct calculation.

Proposition 2. The divergences introduced in Section 2 are obtained for N'.M p as follows:
the Kullback—Leibler divergence

0, LLy: 0;
Dxr(pe || pe) = Mlogg—g +M)_ 9*; log é,
i=1 i

the squared Hellinger distance

, B B oo M
(o, pe) = 4 [1 (e ]

the a-divergence
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and the exponential divergence

2
M? 0y <. 6; 0; M
& =" |log—+Y ZLlogt | +=
(pollpg) = = ( 87, 1221) % g§i> 7

n n 2
0i o0 i . b
Zilog? L4+ (Y Alog 2] |.

La'% ¢ (;90 5%

Next, applying Equation (1) to the divergences in the foregoing proposition, we obtain the
Fisher-Riemannian metric matrix as

M M
o= S 1
and its inverse matrix as 0
¢ = MO (6:6;; — 6:9;) - (14)

Furthermore, by direct verification with the metric expression of Equation (13), we have the
following result parallel to Theorem 1.

Theorem 2. An isometry is established between the negative multinomial model N' M y; and the n-hyperbola
within the nonnegative orthant of the Minkowski space RY" by the parametric mapping:

(60,61, ...,6,) — 2V/ M6y /> (1,9}/2,...,9}/2) . (15)

Consequently, via this isometry, the Fisher-Riemannian geodesic distance between two parameters 6 and ¢
of N My is given by

d(0,&) = 2v/Marcosh (1?6\/;7609161> . (16)

Again, some further consequent results are obtained as follows.

Corollary 2. The negative multinomial n-dimensional model N' M with the Fisher-Riemannian metric
is a Riemannian manifold of constant sectional curvature K = —ﬁ and scalar curvature S = — ”(f ;Al).
Furthermore, for a unit speed geodesic v in N' My, the normal Jacobi fields along vy are precisely
linear combinations of the vector fields, which are in the form of J(t) = sinh(2/Mt)E(t) or J(t) =

cosh(2v/M t)E(t), where E is any parallel normal vector field along .

3.2. Dual Structures

In this section, we derive the a-connection coefficients and curvatures of the multinomial and
negative multinomial model. While some basic results are equivalent to those in [11], our calculation
is performed directly with the original parameters in order to give a clear presentation of the results.

The a-connection coefficients can be obtained by applying the calculation of Equation (2) to the
x-divergence D®)  as mentioned in Section 2. However, an easier derivation of the a-connection V(@) g
given in the form of a linear combination of the mixture connection V(") = V(1) and the exponential
connection V(©) = V(1) With the mixture connection coefficients obtained from the Kullback-Leibler
divergence as

) o

ik (8) = — m Dxer(pe || P@‘)/ (17)

g=0

and the exponential connection coefficients obtained from the dual Kullback-Leibler divergence as

r© o

l.].k(f)) = - m Dxr(pe || P@)r (18)

F=0
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the a-connection coefficients are given by

« 14+ a_( 1—a_(m
Il (0) = =T33 (6) + =T} (6). (19)

Next, the a-curvature tensor R(*) is defined by

RO(x, 1)z = VPV z - vvPz - v, 7,

where [X, Y] denotes the Lie bracket of X and Y. By the duality condition (see [20])
Xg(Y,2) = g(V{)Y,2) +5(v, ViV 2),
one can check that the following identity holds:

g (R (2;,0)9;,0;) = a,r's) — o) + g (Tl i), (20)

where % is shortened as 9;.
1
At last, the a-sectional curvature spanned by two tangent vectors d; and 9; (i # ) is determined by

g (R(”‘)(ai/ 9;)9j, ai)

K™ (9;,9;) = >
8ii8jj — &ij

. (21)

3.2.1. Multinomial Model

For the multinomial model My, by applying Equations (17)—(19) with the Kullback-Leibler
divergence in Propositon 1, we have the mixture connection coefficients

T (6) =0,
the exponential connection coefficients
(e) N N
ijk (9) % 912 ijk

and the a-connection coefficients

I (0) = —=T17(0).

Furthermore, by Equations (6), (7) and (20), we obtain

2
@3 919 39) - LZa)N (1 1 1
8 (R @:,9))9;,2) 1 00, 000, | 6,0, )

1 1 1
Lo — o2 — N2 W
8ii&jj — &ij N (9091- + 606 + 9i9j> '

Thus, via Equation (21), we recover the following result.

Theorem 3 ([11]). The multinomial model My admits constant -sectional curvature

_1—a2

(a)
K N

(22)
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3.2.2. Negative Multinomial Model

For the negative multinomial model N'M),, by applying Equations(17)—(19) with the
Kullback-Leibler divergence in Propositon 2, we have the mixture connection coefficients

m) gy M (2 O+
rijk () = 9(2) <90 + o = (gik + 8jx)/ 0o,

the exponential connection coefficients

(e) _ M M o s n
rijk (9) = _909125ijk - 9(%91' 51] = —g1k5z]/91
and the x-connection coefficients
(@ gy _ L+ & () T—a(m)
rijk (0) = 5 Fijk(G) + Trzjk (0).

Furthermore, by Equations (13), (14) and (20), we have

2
W (3,909,9) - Q=@M (1 1 1
g(R (al,a])a]/az) 49% 606i+909j+9i9j '

e M1 1
8ii&ji —8ij = g2 \ 66; ' 000; ' 6,6 )
Again, via Equation (21), we recover another parallel result.

Theorem 4 ([11]). The negative multinomial model N' M pq admits constant a-sectional curvature

1— a2

(@) — _
K M

(23)

For clarity, we summarize these results about the complementary geometric structures of the
multinomial and negative multinomial models in Table 1.

Table 1. Complementary geometric structures.

Model Isometric Space Sectional Curvature «-Sectional Curvature
Mn n-sphere within nonnegative orthant ﬁ 1; o
NMyp  n-hyperbola within nonnegative orthant — 4 - 14_1\”/‘[2

4. Geometric Average Methods on Multinomial and Negative Multinomial Models

In this section, we present some average methods induced by the geometry of the multinomial
and negative multinomial models.

Firstly, we consider the particular case when the to-be-averaged set consists of only two points. In
this case, the problem is to find a method of computing a midpoint in some geometric sense. Next,
via some techniques related to the Karcher mean, we consider the general case with a set of multiple
points.

4.1. Midpoints of Two Points

In this subsection, again within the multinomial and negative multinomial model, we study
a particular class of midpoints named Chernoff points. The original Chernoff point, which is
motivated by the application of computing the best error exponent for the Bayesian hypothesis
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testing problem, is determined as the intersection point of an exponential geodesic and a mixture
bisector [21]. Furthermore, there are three other generalized Chernoff points proposed by [12].

To present a further generalization, here we formulate the concepts of a-geodesic and a-bisector
determined by two probability distributions py and pg» of a parametric statistical model M.

Definition 1. The a-geodesic is determined by the geodesic equation of the a-connection V*) as

G (py, pon) = {pagey € M| 0(0) =0/, (1) = 0", Vi) 6(t) = 0, t € [0,1] },

where O(t) denotes the velocity vector of a curve 6(t).
Particularly, since an exponential family model is +1-flat, as can be directly seen from
Equations (22) and (23) for our case, the exponential geodesic for # = 1 can be determined by

the linear interpolation of the natural parameters, while the mixture geodesic for « = —1 can be
determined by the linear interpolation of the expectation parameters.

Definition 2. The a-bisector is determined by the equi-divergence identity of the a-divergence D) as

Bi) (por, por) = {po € M| D (ps || por) = D) (po | por) } . (24)

Particularly, the exponential bisector for @ = 1 is determined in terms of the dual Kullback-Leibler

divergence, while the mixture bisector for « = —1 is determined in terms of the Kullback-Leibler
divergence.

Then, we can generalize the notion of Chernoff points suggested by [12] as follows.

Definition 3. Two types of generalized Chernoff points are given by the intersection points with parameter :
CP" (per, por) = G (pyy, per) N B (py, por),

CP{ (per, per) = G (per, per) (B (pgr, pon)-

Thus, the Chernoff points already proposed in previous works can be recovered by setting &« = +1
in Definition 3.

The existence of these intersection points is assured by the intermediate value property of the
determining Equation (24), since replacing 6 by 6’ and 6", respectively, we get two opposite inequalities
due to the non-negativity of the a-divergence.

While the uniqueness can be proven for an exponential family model if « = £1 (see [12]), we
conjecture it still holds for general cases but this is not pursued in the present paper.

To elucidate what we have mentioned earlier about the application of the original Chernoff point
(CPI(D in our notation) to the binary Bayesian hypothesis testing problem, we present here the upper
bound of the probability of error of the Bayesian decision suggested by [21] as

exp (—Dkr(pe+ || por)) = exp (—Dxr(pe- | por)) (25)

where py+ denotes the Chernoff point CPI(l) (Por, Por)-

The overlapping case of the two classes of generalized Chernoff points is given by a« = 0. For the
multinomial and negative multinomial model, by comparing the 0-divergence, i.e., squared Hellinger
distance, with the Fisher-Riemannian geodesic distance presented in Section 3.1, we find that the
generalized Chernoff point C PI(O) (per, por) = C PI(IO) (per, Por) is exactly the unique Fisher-Riemannian
geodesic midpoint between py and pgr within both models.

Next, we summarize some specific results about Chernoff points for both models as follows.
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4.1.1. Multinomial Model

For the multinomial model My, although the geodesic equation of the a-geodesic can be explicitly
given in general cases, there are simple closed-form geodesic expressions at least for « = £1.

Proposition 3. The exponential and mixture geodesics connecting two probability distributions pg and pgr of
the multinomial model My are given by

0;(t) = (67) 19) t,i:O,...,n,te[O,l]},
Lo (6" (67)

GV (pg, por) = {pg(t) e My |0;(t) = (1—1t)0;+t6],i=0,...,n,te[0,1] }

G (pe, per) = {Pe(t) € My

Proof. As already mentioned, the exponential and mixture geodesics can be easily obtained by the
linear interpolation of the natural and expectation parameters by Equations (4) and (5), respectively. [

By using the expressions of a-divergences presented in Proposition 1, the a-bisectors are directly
obtained as follows.

Proposition 4. The a-bisectors between pg and pgr within the multinomial model My are given by the
following equations:

BN

1-a o o
0.7 [0)F —(01) 7] —o},méﬂ,

i=0

Bi (pg, por) = {Pe € My

BiY (pgr, por) = {Pe e My

n n
Y (6 — 6/)log; = ), (61og ; — 6]'log ) }

i=0 i=0

1

Bi(il) (pgl, peu) = {Pg € MN

n 9{ }
Bilog - =0 ;.
=

Combining the previous two propositions, we have the following result about the determining
equations for the four particular Chernoff points with & = +1.

Theorem 5. The determining equations for the Chernoff points with & = 1 of pg and pgn within the
multinomial model My are expressed in terms of the arqument t € [0,1] of the corresponding geodesics
as follows:

1. For CPI(l)(pe/, pe//),

! 1=t (am\t 0;
) (07 (6]) log 57 = 0;
1

-1
2. For CP (pg, pon),

n
(6~ 6/ 1og [(1 — )6} + 16} = Y (6! log 6} — ' 1og /) ;
i=0 i=0

™=

3. For CPI(IU (p(y, pe//),
[ D1 (po || peor) .
Dxr(pe |l per) + Dk (per || per)

4, For CPI(I_l) (pgl, pg//)/
;= D1 (pe |l por) _
Dki(pe || per) + Dir(per | per)
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With the Kullback-Leibler divergence Dk given by Propositon 1, the two points of second type
CPI(IU and CPI(I_l) are already in an explicit form. Whereas, the two points of first type CPI(l) and
CPI(_l) are to be solved by using some numerical methods such as simple bisection as suggested
in [12].

For the Fisher-Riemannian geodesic midpoint, we have the following result.

Theorem 6. The Fisher-Riemannian geodesic midpoint pg- between pgr and pgn in the multinomial model My

is determined by )
g WOV
2+2%0 \/@

Proof. Let F be the isometry given by Equation (8). Denote the linear midpoint of the two image
points w by x* € R"*1. Then we normalize x* to the n-sphere as u* = 2v/N x* /|| x*| ., where
the Euclidean norm ||x||. = (X x?)/2
inverse image point 6* = F~1(u*). O

i=0,...,n.

is used. At last, the required midpoint is obtained as the

To illustrate these notions for the multinomial model My, we present a numerical example as
follows. The two parameters 6’ and 6" are taken as the empirical probability vectors of the first and
second 100 decimal digits of 7, respectively. The parameters of these two points and the resulting
Chernoff points are summarized in Table 2.

Table 2. Chernoff points of multinomial model (%).

0 1 2 3 4 5 6 7 8 9
o’ 800 800 1200 11.00 10.00 800 9.00 8.00 1200 14.00
0" 11.00 12.00 12.00 8.00 12.00 12.00 7.00 4.00 13.00 9.00

CPI(l) 9.49 991 1217 953 11.10 991 806 576 1266 1141
9.52 10.02 1200 948 11.01 1002 799 598 1251 1147
CPI(l) 9.48 9.89 1217 955 11.08 989 807 578 1265 1144

Igfl) 954 10.05 1200 946 11.02 1005 798 595 1251 1144
PJO) 9.51 997 1208 951 11.05 997 8.02 587 1258 11.44

As we can see, the pair of points CPI(l) and CPI(Il) admits a certain similarity between them as

both of them lie on the same exponential geodesic, and so does the pair of points CPI(fl) and CPI(Ifl)
as both of them lie on the same mixture geodesic. Whereas, the Fisher-Riemannian geodesic midpoint
CP() can be considered as a medium version among these Chernoff points.

To be mentioned particularly, the upper bound of the probability of error given by Equation (25)
is obtained via CPI(l) as being equal to 0.9862N. Thus, we can choose sufficiently large N so that the
probability of error is less than some threshold value.

4.1.2. Negative Multinomial Model

For the negative multinomial model V"M, again we can give the geodesic expressions for the
exponential and mixture cases.

Proposition 5. The exponential and mixture geodesics connecting two probability distributions pg and pgn of
the negative multinomial model N' My are given by

G (per, por) = { o) € N'Mu \ 0:(6) = (0)' " (0)) i=1,...mte (0]},
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(
G (b, por) = < pogyy € N Mo | 6,(t) = ——0 %

Proof. By using Equations (11) and (12), the exponential and mixture geodesics can be easily obtained
by the linear interpolation of the natural and expectation parameters, respectively. [

By using the expressions of a-divergences presented in Proposition 2, the a-bisectors are directly
obtained as follows.

Proposition 6. The a-bisectors between pg and pgn within the negative multinomial model N' My are given
by the following equations:

a1 @ 14w _l4a 14w
Y02 ()7 —(gr) 2 ]=(8)""2 —(6h) 2 }

i=1

Bil™ (pgr, por) = {Pe € My

Bi) (pgr, por) = {Pe € N My

o0 o = 6 o/
Y (3 — g7)log6; = ) (5 log; — 5 log6}') o,
=1 i=0 " '

Bi™ (per, por) = {Pe € NMum

n 9{
f;log L =0 ;.
= }

1

Combining the previous two propositions, we have the following result about the determining
equations for the four particular Chernoff points with & = +1.

Theorem 7. The determining equations for the Chernoff points with & = £1 of pgr and pgn within the negative
multinomial model N' My are expressed in terms of the arqument t € [0,1] of the corresponding geodesics as
follows:

1. For CPI(l) (pe/, pe//),

/ n

0 - ! 0;
log 9—2 +Y () o) (log o7 —log 02,) —0;
i=1 i

-1
2. For CP (pgr, pon),

‘A o
o . (1—t)gr +tgr n
2 (g — ) log — 7 = L(5 log i — gy log');
i=1 @‘*‘gfg i=0
3. ForcpV )
. or II (pel, peu ,
Dki(pe || por)

t= ;
Dxi(pe || per) + Dxr(por || per)

4. For CPI(Iil) (pgl, ]:)9//),
o D1 (pe |l por) .
Dkr(pe | per) + Dxr(per || por)

As can be seen, the two points of second type CPI(II) and C PI(I_l) are in the same explicit form as
before, except that the Kullback-Leibler divergence Dk, is given by Proposition 2. And again, the two
points of first type C PI(l) and C Pl(fl) can be solved by using numerical methods.

For the Fisher-Riemannian geodesic midpoint, we have the following result being complementary

to the previous one.
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Theorem 8. The Fisher-Riemannian geodesic midpoint pg- between py and pgn in the negative multinomial
model N' My is determined by

) (0)"1/2 (91{)1/2+(96/)—1/2 (914/)1/2 2 .
(0)""*+ (05) "

0;

Proof. Let F be the isometry given by Equation (15). Denote the linear midpoint of the two image
points w by x* € R, Then we normalize x* to the n-hyperbola as u* = 2v/M x* /|| x* ||,
where the Minkowski norm x|, = (x3 — ¥, x?)!1/2 is used. At last, the required midpoint is
obtained as the inverse image point 0* = F~!(u*). O

A numerical illustration for the negative multinomial model N’ M is presented as follows. The
two parameters 6’ and 0" are taken as the empirical probability vectors of the decimal digits of 7
within the first and second 10 appearances of “0”, respectively. The parameters of these two points
and the resulting Chernoff points are summarized in Table 3.

Table 3. Chernoff points of negative multinomial model (%).

0 1 2 3 4 5 6 7 8 9
o 8.62 8.62 1293 11.21 9.48 776 862 690 1379 12.07
0" 1099 12.09 10.99 6.59 1429 1209 659 440 12.09 9.89
CPI(l) 10.99 10.11 11.98 873 1150 956 7.60 558 1296 10.99
CPI(fl) 9.73 1025 12.02 9.04 1174 979 7.67 572 1299 11.05
CPI(l) 1091 10.00 12.04 887 1136 943 7.66 566 13.01 11.06

cpé‘“ 980 1035 1196 890 11.88 992 7.61 565 1294 10.98
cP® 1036 1018 1200 889 1162 9.67 7.63 565 1298 11.02

Again, the pair of points CPI(l) and CPI(Il)

admits a certain similarity between them, and so does
the pair of points CPI(fl) and C PI(Ifl). Whereas, the Fisher-Riemannian geodesic midpoint CP() serves
as a medium version among these Chernoff points.

The upper bound of the probability of error given by Equation (25) is obtained via CPI(l) as being
equal to 0.8789M. Thus, sufficiently large M need to be chosen so that the probability of error is less

than some threshold value.

4.2. Karcher Means of Multiple Points

A natural generalization of the Fisher-Riemannian geodesic midpoint between two points is given
by the Karcher mean among multiple points.
Let M be a metric space and S be a set of points on M. Define a criterion function f : M — R by

F2) = 5757 X dlo )’

peS

where d(-,-) is the distance function and |S| is the number of points of S. If the minimizer of the
function f exists and is unique, then it is called the Karcher mean of S on M. If d is a Riemannian metric
on M, then the negative gradient vector field with respect to f is found to be the usual average of the
corresponding points in the tangent space ([1]):

_Vf(x) = ,;l L op: (7). (26)
pe
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where exp; ! is the inverse of the Riemannian exponential map at x. In view of this, the Karcher mean
can be alternatively understood as a point at which the above vector field vanishes.

The Karcher mean may be not unique unless all points are located on a geodesically convex region.
For example, there are infinitely many geodesic midpoints between two antipodal points on a sphere.
However, for model spaces, such as open half-sphere and hyperbolic space, there are existing results
to assure the existence and uniqueness of Karcher mean ([22]). Thus, by virtue of Theorem 1 and
Theorem 2, we conclude that the concept of a Karcher mean is well-defined on the multinomial and
negative multinomial models.

Now, we focus ourselves on the computation of the Karcher mean on these two models. The
Karcher mean of two points admits a closed-form expression as the Fisher-Riemannian geodesic
midpoint presented previously, but for multiple points, we can only expect to obtain a numerical
solution of the Karcher mean.

By virtue of Equation (26), there is a Riemannian gradient iteration algorithm with a locally
superlinear convergence in general ([23]):

1 _

peS

However, this general algorithm is difficult to apply in practice unless proper representations of
the models are derived. In our case, as we have prepared enough geometric representation results
within the multinomial and negative multinomial models in Section 3, we still have to address two
practical issuses: the choice of initial points and the computation of Riemannian exponential map exp,.

and its inverse exp_!.
1

4.2.1. Initial Points

Let S be a set of parameters to be averaged in either the model My or N’ My, we present a
heuristic approach motivated by the proof of Theorem 1 and Theorem 2 to provide an initial point
choice. The main procedure is presented as follows (here N = M = 1 is assumed as basic ideas are
unchanged up to scale):

1. Set the average of isometry images x* := |l?| Yoes F(0);
Set the normalized vector u* := 2 x*/|| x*||; the parameter of the initial point is given by 6* :=

F~1(u").

For the model My, the isometry F is given by Equation (8), and the norm || - || is the Euclidean
norm || - ||, in the proof of Theorem 1. For the model N’ M, the isometry F is given by Equation (15),
and the norm || - || is the Minkowski norm || - ||, in the proof of Theorem 2.

4.2.2. Computation of Riemannian Exponential and its Inverse

Within each of the model My and N My, (again N = M = 1 is assumed), the Riemannian
exponential and its inverse map can be computed in an easy-to-manipulate way. Except for the
isometry F and the norm || - || being given as before, we also need to set (-,-) by (x,y) = Y1, X;y; as
the Euclidean inner product for the model My and by (x,y) = xoyo — L/_; x;y; as the Minkowski
inner product for the model N'M .

To compute exp, ' (¢), we have the following steps:

1. Set a tangent vector by orthogonal projection

x:=F(¢) — F(6) (F(2), F(6))/4;
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2. Scale the vector by geodesic distance
u:=d(9,¢)x/|x],

where the geodesic distance d(-,-) is given by Equation (9) for My and by Equation (16) for
N M.

Thus, we use the resulting vector u to represent exp{;1 ().
To compute expy(u), we need to:

—_

Set the angle a := ||ul|/2;
2. For My, express the corresponding point on the sphere

x :=F(0) cosa + 2 ||ul| ' usina,
for N M, express the corresponding point on the hyperbola
x := F(0) cosha + 2 ||u|| ! usinha;

3.  Set the parameter by isometry & := F~!(x).

Thus, the resulting parameter ¢ is obtained as exp, (u).

4.2.3. Numerical Example

Now, we test the above algorithm for solving Karcher mean by a numerical example. The data set S
is chosen as containing 10 empirical probability vectors from the first to the tenth 100 decimal digits of 7.

To illustrate the goodness of each iteration, we present the norm of the negative gradient vector
field at each iteration point via Equation (26), as shown in Table 4. Within each model, we present
in column (a) the iteration results starting with the initial points chosen as the aforementioned way,
while in column (b), the iteration results with initial points chosen as the usual Euclidean means are
provided for comparison.

Table 4. Iteration for the Karcher mean illustrated by || -V f|| .

MN NMM
Iteration (a) (b) (a) (b)
0 821x107° 1.07x1072 3.05x1073 1.85x107!
1 462%x1077 628x107° 174x107% 1.20x 1072
2 268x1077 390x1077 1.01x107> 7.88x10~*

As we can see, all of the four iterations shown here converge rapidly within the first two steps,
and our aforementioned choice for initial points is apparently better than the usual choice of Euclidean
means. In conclusion, this example, to some extent, shows the effectiveness of our computation scheme
for the Karcher mean within the multinomial and negative multinomial models.

5. Conclusions

In this paper, we have studied various information geometric properties based on divergence
functions for the multinomial and negative multinomial models. Some pre-derived expressions of
fundamental geometric quantities, such as Fisher-Riemannian metric, isometric representation and
a-curvature, have made it clear that these two models can be put together into a complementary view.
With the aid of these geometric structures, we investigate the average problems on these two models.
We have proposed the conception of generalized Chernoff points as midpoints of two points and
presented some determining equations for them. Then we provided an effective computation scheme
for the Karcher mean of multiple points on the multinomial and negative multinomial models.
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