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FLuxX DISTRIBUTION

Probabilistic Connection: Under independent sampling, linearity on
the log N — log S scale is equivalent to the flux distribution being a
Pareto distribution.

log1g (1 — Fg(s)) = Bo + 0logyo(S)

(Follows from log-linearity of the survival function)

The Pareto representation for the flux distribution now allows to
build a framework that accounts for many sources of uncertainty
and can be embedded into a hierarchical model.



BROKEN POWER-LAW MODEL

Correspondence between power-law and flux distribution extends to
broken power-law:

B [ apg—bplogip(s) s<rT
ogao (1~ Fels)) = { 207 P8 ST q

subject to a continuity constraint.
Y~I-Xo+(1-1)- X,

| ~ Bin (1, [1 — (:)elb

X1 ~ Truncated-Pareto (7,601, 7), Xo ~ Pareto (7, 62).

where:



MUuULTIPLE BROKEN POWER-LAW MODEL

The broken power-law model can be generalized to a piece-wise linear
relationship with arbitrary number, m — 1, of break-points:
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Constraints on the mixture probabilities give the multiple broken Pareto:

Y~ X1+ bXo+---+ 1, X0
lj ~ Multinomial (1; p1, p2, ..., pm), Xj ~ Truncated-Pareto (7}, 0}, Tj11) .



ADDITIONAL PIECES

The previous discussion centered around the flux distribution.

Many sources of uncertainty:

» We only observe photon counts from the source with intensity
proportional to the flux

> There is background contamination for all sources

» Different sensitivities across the detector

» Some sources will not be observed to detector limitations
» We do not know how many sources there actually are

» Some ‘sources’ extracted from the image may not actually be
sources



MIsSING DATA

There are many potential causes of missing data in astronomical
data:

» Low-count sources (below detection threshold)
» Detector schedules (source not within detector range)
» Background contamination (e.g., total=source+background)

» Foreground contamination (other objects between the source
and detector)

> etc.

Important: Whether a source is observed is a function of its source
count (intensity), which is unobserved for unobserved sources —
missing data mechanism is non-ignorable, and needs to be carefully
accounted for in the analysis.



NON-IGNORABLE MISSINGNESS

Let Yeom = (Yobs, Ymis), and the missing data indicators be M. The
missing data mechanism is defined to be p(M|Ycom, ¥).

The observed data likelihood is based on:
p(Yobs|9) :/p(Ycom|9)deis~ (2)

The complete data likelihood is based on:

p(yobSaM|077;/}) = /p(Ycom|9)p(M|Ycomaq/})dymis- (3)

Inference based on (2) is valid only if inference about 6 agrees with that
from (3). In these cases, the missing data mechanism is called ignorable.

Main condition for ignorability is the data be missing at random (MAR):
p(M|Ycomaw) = P(M|Yobs’¢) V' Yomis, ¥. (4)

Here this is not true! Missingness depends on the unobserved flux.



The data is a list of photon counts — with some extra information
about the background and detector properties.

Src_ID Counts Bgr_intensity Src_area 0ff_axis Effective_area

1 1093  47.38195 466 6.18 383.609
2 927 16.40961 180 5.75 392.709
3 31 12.66816 126 4.43 396.570
4 5 1.155294 12 0.48 278.892
5 286 17.50082 190 5.82 345.492
6 469 44.74188 436 5.36 358.845
» ...and an incompleteness function, specifying the probability of

source detection under a range of conditions:

P( Detecting a source with flux S, background intensity B,
location L and effective area E )
=g(S,B,L,E)



Standard power-law flux distribution:
Si|T, 60 ~ Pareto (6,7),i=1,...,N.
Source and background photon counts:
YU S, By, Ly, E: "EP Pois (M(S:, Bi, Li, E) + k(Bj, Li E;)),i =1,..., N,
Incompleteness, missing data indicators:
li ~ Bernoulli (g (S;, Bj, Li, E;)) .
Prior distributions:

N ~ NegBinom (ay, by) ,
0 ~ Gamma(a, b),

7 ~ Gamma(am, bm).



BROKEN POWER-LAW MODEL

Broken power-law flux distribution:
SilT,0 " Broken-Pareto (5, F) J=1...,N.

Source and background photon counts:
indep

Y S;, B, Li, E; "~" Pois (\(S;, Bi, Li, E;) + k(Bi, Li, E;)),i=1,..., N,
Incompleteness, missing data indicators:
li ~ Bernoulli (g (5;, Bj, Li, E)) .
Prior distributions:
N ~ NegBinom (ay, by) ,
6; indep Gammal(aj, bj),j =1,...,m,

71 ~ Gamma(an,, bn)

J
indep .
Ti=m+» e n "~ Normal(yj, ¢),j =2,...,m.
k=2



MODEL OVERVIEW

Unusual points and important notes:

» The dimension of the missing data is unknown (care must be
taken with conditioning)

» Incompleteness function g can take any form and is
problem-specific

» The flux lower limit and break-points, 7;,j = 1,..., m, can be
estimated

» Prior parameters can be science-based, i.e., ‘weakly
informative’



POSTERIOR INFERENCE (SINGLE PARETO)

Inference about 8, N, S, 7 is based on the observed data posterior
distribution. Care must be taken with the variable dimension
marginalization over the unobserved fluxes.

The single power-law posterior can be shown to be:
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POSTERIOR INFERENCE (BROKEN-PARETO)

The broken power-law posterior can be shown to be:
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COMPUTATION STRATEGY: GIBBS SAMPLER

The Gibbs sampler consists of five steps:

[N|n79]7 [0|n7 N, 50b577-]7 [T|n7 N707 SobsuBObS7LObS)EObS]7
[Sobs|N7 0,7, lobs, Yotg§7 05515:7 Bobs; Lobss Eobs] )

src|ystot
[ obs‘ obs» Bob57 Lobs: Eob57 Iob57 Sobs] .



ExamMpPLE MCMC OuTPUT

,,,,,

(L) Posterior logN-logS (red: missing, gray: observed), truth (blue).
(R) Posterior distributions for N, 6, T



NON-IGNORABLE MISSINGNESS

= 0.990, (0.803,1.192)
784, (0.520,0.978)

0
0.
0.986

(L) Nonignorable (full) analysis: 0
(R) Ignorable analysis: 0
0

Truth:



COMPUTATIONAL DETAILS

The Gibbs sampler consists of five steps:
[N|n,9] ) [9‘”, stobsvT]u [T‘nv N797 Sob57BobsaLob57Eobs] )
[Sobs|N7 0,7, lobs, otg;, YOSEE, obss Lobs, Eobs] )

tot
[ 5[;2' Yogs, Bob57 L0b57 Eob57 Iobs; Sobs] .

» The marginal probability of observing a source (6, 7) is
pre-computed via the numerical integration.

7T(0,T) = /g(S/; Bi7 Lia EI) : P(5,|9>7') . p(Bi7 L,’, E,) dS, dB, dL, dE,

> Sample the total number of sources, N, (Numerical Integration):

p(N|-) ( " ) Itneny (1= 7(0,7)"™"-p (N)-p (Sots| N, 6, 7)

~ F(N+aN) 1
F(N—n+1) by +1

N
) (@ 70,7 Ly



COMPUTATIONAL DETAILS CONT. ..

> Sample the power-law slope, 6, (Metropolis Hastings using a
Normal-proposal):

p(0]-) o< p () p(Sobs|N,0,7) - (1—(0,7)) N

_ n S:
1-x(0,7)"". G ; b log (-
x (1 —m(0,7)) amma [ 6;a+ n, —I—Z og |

i=1
» Sample the observed photon counts Y5<..i=1,..., n:

obs,i’

p (Yl - ) o p(Y| Y, Si, By, Li, Ei)

~ Bin (Yisrc; YitOta n )\(Si, B, L;, Ei) )

(Sia Bia Li7 EI) + k(Bia Lia EI)



COMPUTATIONAL DETAILS CONT. ..

> Sample the minimum flux 7 (Metropolis Hastings using a
Truncated-Normal-proposal after log-transformation):

p(T| ! ) (S8 p(T) : p(e) : p(N) : p(BobSa Lob57 Eobs)
-p (n7 5obs, lobs|N; 9; T, BobSa Lob57 Eobs)
o Gamma (7; am + n0, bm) - (1 — (0, 7))V ™" Liocr<cny

p(n =log(r)|-)=e"-p(r=¢"|-)

X e”("9+am+1) . eib’"en . (1 — 71'(0,7' = e"))Nf" . H{n<|0g(cm)}'

> Sample the fluxes Sops,i,i = 1,...,n (Metropolis Hastings using a
Normal-proposal):
p(Sil-) x p(SiIN,0,7)-p (i = 1|S;, Bi, Li, Ei)-p (Y| Si, Bi, Li, E;)-
P (\/isrcn/imtv Siv Bia Li, EI)
~ Pareto(S,-; 9, T)-g(S,-, B,‘7 L,', E,)POIS( Y,-mt; /\(5,', B,‘, L,', E,')+k(B,', L,‘, E,))

. A(Si, By, L, E;)
B ysre. ytot LoD T
" ( S ’A(Si,Bi,LhEi)+k(Bi’L”Ei))




COMPUTATIONAL DETAILS CONT.

> Sample 0 = (64, ..., Gm)T: (Metropolis-Hastings using a Normal-proposal)

p(6] ) o [(1 = m(o, )] -
][ Gamma (91? 3j +n(j) =1, bj + L{joumy log <£> [Py ] + 3 e (i)> ,
j=1 7 i 7

i=1 i€Z(j)

where Z(j) = {i : 7; < s; < 7j11} and n(j) is the cardinality of Z(j) i.e., Z(j) (n(j)) denotes the set
(number) of source indices whose flux is contained in the interval corresponding to the j-th mixture

component.
P Sample the break-points 7 = (2, .-+, -rm)T (Metropolis-Hastings based on original transformed scale
nj = h(¥|m1) = log(7j — 7j_1),j =2,...,m):
N—n) 1&
pnl) = p(h(FIr)1) o [ = w0, )N ] e | =237 {G0 = )} | Ly <y <)
Jj=2

m (i1 AR 0.\ /5~

TI+1 Si
HI{H< . ) } Hm (:j) (:J) Lry <min(sy ..o} |
= = I€EZ()



COMPUTATIONAL DETAILS CONT. ..

Fluxes of missing sources can (optionally) be imputed to produce
posterior draws of a ‘corrected’ log N — log S

> Impute missing fluxes Spjs.;,i = 1,...,n (Rejection Sampling):
(va Lia El) ~ P(Bi, L,‘, EI)
Si|na N,Q,T, Bh Lia Ei, /i =0
~ (1 - g(S;, B, Li, E})) - Pareto(S;; 0, 7).



MOoODEL CHECKING

Bayesian model checking is designed around posterior predictive
distribution:

p(y*ly) = / p(y™,0ly)do = / p(y*|0) - p(0ly)do

where the second identity follows only if the predictive distribution
of y* depends only on 6 (which usually holds).

Posterior predictive p—value, Rubin (1984), is an important tool
for assessing the adequacy of the model fit for Bayesian models. It
is derived based on posterior predictive distribution.



POSTERIOR PREDICTIVE CHECKING

ldea:

(Assuming conditional independence) we expect the predictive
distribution of new data to look ‘similar’ to the empirical
distribution of the observed data.

Extension:

(Assuming conditional independence) we expect the predictive
distribution of functions (e.g., test statistics) of the new data to
look ‘similar’ to the empirical distribution of functions of the
observed data.



POSTERIOR PREDICTIVE p—VALUES

Consider testing the hypothesis:

Ho : The model is correctly specified , vs.,
‘H1 : The model is not correctly specified .

Select a test statistic T(x) to perform the test; then define the
posterior predictive p—value:

pp=P(T(y*) = T(y)ly,Ho)-

In practice we use:

pp=2-min{pp,1 — pp}.



POSTERIOR PREDICTIVE p—VALUES

Notes:
» Very easy to compute since p(y*|y) is easy to sample from:

1. Sample 6 from the posterior distribution p(f]y)
2. Given 6, sample y* from p(y*|6)

Use MC to compute the posterior predictive p—values.
» Minimal extra work once posterior samples have been obtained
» Choice of test statistic: mean? median? max? min? other?

» Test statistic must be a function of data: photon counts



POSTERIOR PREDICTIVE CHECK: EXAMPLE

For example, in the logN-logS example our predictive data are the
photon counts for ‘replicate datasets'.

Take the number of observed sources, n, in the replicate dataset as
our statistic.

This will test part of the assumptions about the missing data
mechanism. . .
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Posterior Predictive Distribution: length

ppc p—value = 0.036
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EXTENDED POSTERIOR PREDICTIVE p—VALUES

Multivariate test statistics: further extend the idea behind
posterior predictive p—values.
First, rewrite:

po =P (T(y") = T(y)ly, Ho)
as the tail probability:
pb = //{T(y*)zr(y)}P(y*l%Ho) dy”
The multivariate posterior predictive p—values can yield extra

insight when the dimensions of the test statistic are highly
correlated.



MULTIVARIATE PP p—VALUES

I0R

Bivariate posterior predictive p-value = 0033835




VALIDATING BAYESIAN COMPUTATION

Given the complexity of the hierarchical model and computation, it
is important to validate that everything works correctly.

Bayesian methods admit a self-consistency check:

1. Simulate parameters from the prior, and data from the model,
given those parameters

2. Fit the model to obtain posterior intervals

3. Record whether or not the ‘true’ value of the parameter was
within the interval

4. Repeat steps 1 & 2 a large number of times, and calculate the
average coverage

= The average and nominal coverages should be equal.

These validation checks are extremely important when dealing with
complex procedures.
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CONCLUSIONS

1. Probabilistic insight allows us to build statistical procedures
that correspond to more physically realistic models

2. Hierarchical modeling allows for us to account for multiple
types of uncertainties

3. Allows crucial handling the non-ignorable missing data
mechanism

4. Provides a recipe for assessing goodness-of-fit (posterior
predictive checks)

5. Provides a way to include prior information
6. Allows for bias-corrected inference (Incompleteness)

7. Flexible framework for computation (e.g., distributional
assumptions for fluxes)



FUTURE WORK

1. False sources (allowing that ‘observed’ sources might actually
be background/artificial)

2. Field contamination (allowing a mixture of a source
population with known parameters)

3. Estimation of the number of breakpoints in multiple
power-law setting

4. Extension to non-Poisson regimes
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