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In the presented cumulative thesis, we develop statistical tests to check different
hypotheses for multivariate and high-dimensional data. A suitable way to get
scalar test statistics for multivariate issues are quadratic forms. The most com-
mon are statistics of Wald-type (WTS) or ANOVA-type (ATS) as well as centered
and standardized versions of them. Also, Pauly et al. [2015] and Chen and Qin
[2010] used such quadratic forms to analyze hypotheses regarding the expecta-
tion vector of high-dimensional observations. Thereby, they imposed different
assumptions, but both allowed just one respective two groups.

We expand the approach from Pauly et al. [2015] to multiple groups, which
leads to a multitude of possible asymptotic frameworks allowing even the num-
ber of groups to grow. In the considered split-plot-design with normally dis-
tributed data, we investigate the asymptotic distribution of the standardized
centred quadratic form under different conditions. In most cases, we could
show that between the limit distributions and the specific conditions exists an
“if and only if” relation. For the frequently assumed case of equal covariance
matrices, we also widen the considered asymptotic frameworks, since also set-
tings with partially fixed sample sizes becomes part. Moreover, we add other
cases in which the limit distribution can be calculated. These hold for ho-
moscedasticity of covariance matrices but also for the general case.

This expansion of the asymptotic frameworks is one example on how the as-
sumption of homoscedastic covariance matrices allows widening conclusions.
Moreover, assuming equal covariance matrices also simplifies calculations and
enables us to use a larger statistical toolbox. For the more general issue of test-
ing hypotheses regarding covariance matrices, existing procedures have strict
assumptions (e.g. see Muirhead| [1982], /Anderson [1984] and Gupta and Xu
[2006]), test only special hypotheses (e.g. see Box|[1953]]), or are known to have
low power (e.g. see Zhang and Boos|[1993]). We introduce an intuitive approach
with fewer restrictions, a multitude of possible null hypotheses, and a convinc-
ing small sample approximation. Thereby, nearly every quadratic form known
from the mean-based analysis can be used, and two bootstrap approaches are
applied to improve their performance. Furthermore, it can be expanded to
many other situations like testing hypotheses of correlation matrices or check
whether the covariance matrix has a particular structure.

We investigated the type-I-error for all developed tests and the power to detect
deviations from the null hypothesis for small sample sizes up to large ones in
extensive simulation studies.
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Introduction and Statistical
Background






Multivariate statistical inference is an essential part of modern statistics. In con-
trast to univariate approaches, it allows us to consider various variables simul-
taneously and take their dependency structure into account. A fine example is
repeated measure designs, where the same value is measured, i.e., d times, on
one test subject or object repetitively. Thus, these d measurements are depen-
dent.

To illustrate such a setting, we consider data from a sleep-laboratory (Jordan
et al.| [2004]). In this trial, the concentration of an enzyme (prostaglandin-D-
synthase) in the blood of ten young men and ten young women was measured.
The measurements were conducted every four hours over four days, with dif-
ferent sleep conditions (normal sleep, sleep deprivation, recovery sleep, and
REM sleep deprivation) each night. The results of this trial are illustrated in
Figure[1.1|(for the women) and Figure|1.2|(for the men).

Women

Normal sleep {Total sleep deprivation|  Recovery night | REM sleep deprivation

0.95 +
0.90 +
0.85
0.80 4
0.75
0.70
0.65

0.60
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0.55 o
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0.45

0.40 4

0.35

0.30 4

0.25 +

16 20 24 4 8 12 16 20 24 4 8 12 16 20 24 4 8 12 {6 20 24 4 8 12
Time [h]

Figure 1.1: Prostaglandin-D-synthase (£3-trace) of 10 young women during 4
days under different sleep conditions.
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Men

Normal sleep { Total sleep deprivation! Recovery night | REM sleep deprivation
0.95 - | : f

0.0 -
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0.60 —
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0.55 -

0.50

0.45 -

0.40 -

0.35 4

0.30
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16 20 24 4 8 12 16 20 24 4 8 12 16 20 24 4 8 12 16 20 24 4 8 12
Time [h]

Figure 1.2: Prostaglandin-D-synthase ({3-trace) of 10 young men during 4 days
under different sleep conditions.

Here, possible questions of interest are whether there is a gender effect, a time
effect, an effect of the sleep condition, or interaction effects between these fac-
tors.

In such a repeated measure design, it is often easier or cheaper to increase the
number of repetitions instead of the number of test subjects n. But, through
the dependency between the measurements, it is frequently insufficient to only
increase the number of measures and let the number of test subjects be fixed.
Besides, so-called high-dimensional settings with d > n are particularly de-
manding since usual techniques can often not be applied. A typical problem, in
this case, is a singular empirical covariance matrix. Thus, the inverse, as used
within Hotelling’s T? test statistic, is not existing. This is particularly true for
the sleep laboratory trial with 24 measurements but only ten test subjects in
each group. For asymptotic frameworks with multiple increasing parameters
such as sample size and dimension, relations between these parameters, like
d/n — ¢ € [0,0), are often assumed. But such relations between dimension
and sample size are usually difficult to verify in practice. In our sleep laboratory
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trial, a proper asymptotic framework for d/n is unclear. For this reason, condi-
tions on the relation between dimension and sample sizes are often replaced by
other parameters.

In Chen and Qin| [2010] for this purpose Tcq is used, which is the relation be-
tween traces containing the covariance matrix and is required to go to zero for
n — oo. In|Pauly et al. [2015], a promising approach for normally distributed
data was introduced, which also has no restriction on the relation between di-
mension d and sample size n and has lower demands on t¢q. This work just
considered the one group case, while it is often more interesting to compare
different groups, such as various treatments or gender. In contrast to|Chen and
Qin! [2010], who consider only the case of two groups, an arbitrary number of
groups, say a, should be allowed. Often only small numbers of groups are con-
sidered, although, in many areas like genetics or agriculture, comparison of a
large number of groups is of great interest. For example, in (Omer et al.| [2000],
seed potato plants infected with Verticillium dahliae (resulting in potato early
dying) from 39 different isolates were analyzed regarding the aggressiveness of
the infection. With nearly 40 groups, this is just one example from this area,
where even higher numbers of groups are frequently.

Moreover, a large number of groups occur, among other things, if many dif-
ferent factors are investigated at the same time. Each factor (like gender, pre-
existing disease, age, or similar potentially influencing factor) allows to sepa-
rate the examinees more precisely and therefore increases a substantially. Thus,
in the below mentioned EEG (ElectroEncephaloGram) measurements with two
factors, gender and diagnostic, and two resp. four manifestations, there are al-
ready eight groups. With the additional differentiation age (younger or older
than 70 years), there would be even 16 groups.

For this reason, the number of groups should be allowed to go to infinity in-
stead of being a fixed factor. Such an increasing number of groups was, for
example, investigated in Bathke|[2002]. With the possibly increasing number of
groups, there are various potential asymptotic frameworks where the sample
size and at least the dimension or the number of groups go to infinity. These
frameworks are a great challenge since many existing asymptotic approaches
or estimators are developed for concrete frameworks, while it would be prefer-
able if we could use the same one in each framework.

Equal covariance matrices are a special case, which is frequently considered be-
cause this additional condition can simplify some calculations and allow some

5
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stronger results. This includes more general asymptotic frameworks, where the
sample size does not necessarily have to grow. Furthermore, the inspection
of such a more straightforward case allows for developing additional proposi-
tions, which can be expanded for the general setting.

Although equal covariances are a widespread assumption, it nevertheless should
be verified in practice through a statistical test.

So, test statistics regarding covariance matrices are a reasonable approach to do
this. However, in the year 1953, George Box described the role of a preliminary
test on the variance as follows:

“To make the preliminary test on variances is rather like putting to sea in a rowingboat
to find out whether conditions are sufficiently calm for an ocean liner to leave port”.

With this statement, he described such tests’ role quite visually: little tools that
get less attention compared with the actual test. This role could be one reason
why most of the existing methods for testing such hypotheses have limitations.
Either they need assumptions that are difficult to justify in practice (see, e.g.,
Box| [1953] or Gupta and Xul [2006]), or only allow single hypotheses like Zhu
et al. [2002].

One example for the usage of a preliminary test on the variance is an EEG
dataset included in the R package manova.rm (Friedrich et al.|[2019]). In a study
at the University Hospital Salzburg for 160 patients with different diagnoses of
impairments, six EEG were recorded in different brain regions. In each of them,
different measurements were conducted, like z-scores for brain rate. In Bathke
et al. [2018] this dataset was investigated, and therefore the assumption of equal
covariance matrices was questioned. Based on the empirical covariance matrix,
this assumption seemed to be rather unlikely but was not checked statistically.
To do so, an appropriate statistical test should be applied.

If one takes a closer look at this topic, hypotheses regarding covariance ma-
trices offer many opportunities. Not only as a preliminary test for other ap-
proaches but also as an autonomous test procedure. For example, on the first
day of the sleep laboratory trial, the groups seem to have different variability.
This could be investigated by comparing their covariance matrices or employ-
ing other effect measurements based on these matrices, such as traces. Thereby,

6



it is reasonable to allow null hypotheses that are as general as possible, sim-
ilar to mean-based analysis. Thus, a semiparametric model and an approach
comparable to the analysis of means is intuitive and simplifies the application.
In contrast to the high-dimensional cases, we assume no normal distribution,
and the components of the random vectors are allowed to be different kinds of
data. Moreover, in this way, most of the techniques known from the mean-based
analysis are transferable as quadratic forms as ATS (ANOVA-type-statistic) or
bootstrap approaches. Finally, the combination of a rather general kind of null
hypotheses and the construction similar to inference for mean vectors allows
adaption for many other situations like testing hypotheses regarding correla-
tion matrices or testing for a pattern or structure of the covariance matrix. This
versatility allows the application in various settings and questions, especially
in the field of psychology, where analysis of covariances is often of interest. For
example, to analyze the reliability of a psychological test, there is a multitude
of scores based on covariance matrices as Cronbach’s « and many others (see,
e.g., Cronbach [1951] or Guttman, [1945]).
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2.1 Model and Hypotheses

2.1.1 Model

The considered general semiparametric model is based on independent d-dimen-
sional random vectors

Xik = My + €y, (2.1)

where the index i = 1,..., a refers to the treatment group and k = 1,...,n; to
the individual, on which observations are measured. Within each of these a
groups the residuals €3, ..., €in, areii.d. (independent identically distributed)
with E(ei;) = 04, Cov(ei) = Z; > 0 and E(|lei1]]*) < co. We allow for the dif-
ferent groups, different distributions with various parameters. This generality
enables manifold application. In contrast,in a parametric repeated measure de-
sign all measurements have the same unit and therefore fixed distribution of the
residuals €yy, ..., €in, is presumed. This assumption of a concrete distribution
makes it much easier to obtain mathematical results but can be difficult to verify.

Here, in both models, no structure of the covariance matrices X; are assumed,
and depending on the specific situation, positive semi-definite covariance ma-
trices can be sufficient.

The number of observation vectors in the i-th group, n; are allowed to differ, as
long as

ng .
— i 0,1 =1,..q,
N — ki €(0,1] 1 a

where N = 3 | n; denotes the total sample size overall groups. This condition
ensures, among other things, that all group sample sizes go to infinity and no
single group dominates N. We have k; = 1l if and only if a = 1, as k; > 0
holds for all i. By focussing on subsequences, this assumption could even be
weakened to

0 < liminf (%) < limsup (%) <1, ({i=1,..4a).



CHAPTER 2. STATISTICAL METHODS

For simplicity, we define Ny := min(ny, ..., Ng) and Npax := max(ny, ..., ng).

The group specific expectation vector p; can be estimated by the group mean
Xi = n;' Y 1, X; while an estimator for the covariance matrix Z; is given by
the empirical covariance matrix L= (n -1 o (X — X)) (X — Xi) T
To compare the groups, often the pooled expectation vector p = (u, ..., ul)"
is considered, as well as pooled mean vector X = (XI , ...,XI)T, while the co-
variance matrix of v/N X, given through £ = © ,N/n; - Z; can be estimated by
T = DL N/ny - ;. For the comparison of dependencies, in case of £ > 0
the correlation matrix of the i-th group Ry = (Zi), 1/ ZZi(Zi)a /2 should be
considered. This matrix can be estimated by the empirical correlation matrix
l/ii = ()A:i)o_l/zfi(fi)o_l/z, if Z;l exists. Here, Ay denotes the diagonal ma-
trix given through Ay = diag(aiy, ..., aqq) for a matrix A = (aij)fj. In case
of such symmetric d x d matrices A = (ai]’)idj like covariances, it is prefer-
able to consider the half-vectorization operation vech, which extracts the vector

(a1, aiz, ..., A1d, A22, .., A24, ..., Agq) | With dimension p = d(d + 1)/2.

In repeated measure designs, the components of the observation vectors are the
different measurements. These take place at different time points, at different
places of the body, or under different conditions. Therefore, different scales
of the components make no sense. Moreover in the context of repeated mea-
surements at various time points, the expectation vector is often split into its
components &; € R for the i-th group effect, 3, € R for the time effect at time
point t and (xf3)i¢x € R for the (i, t)-interaction effect between group and time.
Thus, the expectation values are expanded by

Ui,t:ll+0(i+[3t+(0((-)’)it: i':1/"'/a;t:1/"'/d—/

with the conditions } ; o; = ) (B¢ = >_;(«B)ic = 0. By further splitting up
the indices i in smaller subindices 14, 15, ..., we can include various other factors
in this model. The resulting more complex factorial treatment structure is called
split-plot-design and was first introduced in Fisher|[1925]. Here, the name split-
plot is based on plots from agricultural settings. The easy to change factors are
the so-called sub-plots, while the larger factor, which is more difficult to change,
is called the whole-plot. For example, this includes settings with combinations
of different time points, different areas of the measuring points, and different
treatments.
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An example of such a setting is the sleep-laboratory-trial, which was presented
in the previous section. Since the test subjects are ten women and ten men, there
are a = 2 groups with n; = n, = 10 people in each of these groups. Measuring
every four hours results in six repetitions for each sleep condition (normal sleep,
sleep deprivation, recovery sleep, and REM sleep deprivation), which means an
overall dimension of d = 24. These observation vectors consist of two crossed
factors, sleep condition and time, so one measurement per test subject exists for
each combination. Usual hypotheses of interest would be whether there is a
time effect, a gender effect, or an interaction between gender and time. But the
influence of the sleep condition within the group is interesting as well.

2.1.2 Hypotheses

In the classical mean-based analysis, hypotheses of the kind H, : Hu = 0., are
considered, where H € R™*%d with m < ad is an appropriate hypothesis ma-
trix. Even for simple hypotheses like equality of means in two groups, it is clear
that there exist many different possible matrices corresponding to this hypoth-
esis. Therefore, a test decision would potentially depend on the chosen matrix,
which essentially reduces the reliability. Fortunately, for this kind of hypothe-
sis, there always exists a unique, symmetric and idempotent matrix T € Re4*ad
with Hy : Hu = 0., & H : Tu = 04,4. This equality of hypotheses was shown,
for instance, in Brunner and Puri|[2001] and is the reason why it is a convention
to use T to get a trustworthy and comparable result. Using the Moore-Penrose]]
inverse, this projection matrix T is given through T := H' (HH")*H, whereas
each kind of generalized inverse could be used. This matrix is the same for each
kind of generalized inverse as it was shown, for example, in Rao and Mitra
[1971]. While the generalized inverse or g-inverse of a matrix A € R™*™ is each
matrix A~ € R™*™ fulfilling

AATA=A,

for the Moore-Penrose inverse A" the conditions are stronger through
g g

AATA=A ATAAT=A"T (AAT)T =AA" (ATA)T = ATA.

'This inverse is named after E.H. Moore and R. Penrose, who described the concept inde-
pendently in Moore|[1920] resp. [Penrose|[1955]. Unfortunately, the work of A. Bjerhammar, see
for example Bjerhammar|[[1951], is usually not taken into account.

11
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These additional conditions make the Moore-Penrose inverse a subset of the
g-inverses. At the same time, the Moore-Penrose inverse is, in contrast to a g-
inverse, unique.

However, we will demonstrate in Section that for Hy : Hu = ¢ # 0., the
equality of hypotheses is false. In the mean-based analysis, this is irrelevant be-
cause, with a subtraction of ¢ from our data, the necessary structure can always
be ensured. But for hypotheses of similar types, as we use in Sattler et al. [2022]],
it is important to keep this in mind. Therein and especially in Section we
investigate the consequences of such non-unique matrices. We will expose that
this point can create some difficulties but also provide an opportunity to save
computation time.

In factorial repeated measure and split-plot-designs, a common model is given
through H = Hw ® Hs, where Hy, € R*¢ refers to the whole-plot and
Hs € R4*4 to the subplot, see for example Happ et al. [2016] and Kong and
Harrar [2019]. This composition of the hypothesis matrix is plausible because
all subplot factors are handled in the same way, and it simplifies several com-
putations without being too restrictive. The corresponding projection matrix
in this case is T = Tw ® Ts, with proper projection matrices Ts and Tyy.
These smaller projection matrices can be formed by Ts = Hg (HsHg )* Hs resp.
Tw = HJV(HWH\TV)JFHW as it was shown in Sattler and Pauly|[2018].

2.2 High-dimensionality

There are different opinions on what exactly is the definition of a high-dimensional
asymptotic framework. All have in common that not only the sample size
is assumed to go to infinity, but also the dimension of the observation vec-
tors. Beyond that accordance, the way how the dimension d goes to infin-
ity is controversial. Frequent assumptions are d*°/N — 0 as in Huber| [1973],
d/N — ¢ € (0,1) as in Bai and Saranadasa [1996], d/N — ¢ € (0,00) as in
Harrar and Kong| [2016], or N = O(d®) for 1/2 < & < 1 as in Srivastava et al.
[2014]. Restrictions of this kind enable less restrictive conditions in other ways,
but their justification is difficult in most cases. For this reason some work such
as Chen and Qin| [2010] or Pauly et al.| [2015] completely avoids such assump-
tions.

In practice, often data sets with smaller sample sizes than dimension were re-
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ferred to as high-dimensional data. Approaches such as Hotelling’s T? test or
classical linear regression models can not be used in such settings. For example,
the earlier mentioned sleep laboratory trial with d = 24 and n; = n, = 10 is
high-dimensional. This example demonstrates that high-dimensionality has to
be considered even for comparably small dimensions and sample sizes, while
the most common examples are genetic data with enormous dimensions.

It has to be taken into account that many common estimators or techniques
can not be used in most of these high-dimensional settings. The reason is that
mostly their convergence can not be guaranteed for an increasing dimension. A
good way to illustrate this is through the empirical covariance matrix %, which
is a consistent estimator for the unknown covariance matrix X for fixed d and
n — oo. Consequently, % is often used to estimate unknown values depending
on this covariance matrix, like eigenvalues or traces. In Table 2.1|some values
are calculated, and averaged over 10,000 simulation runs, based on 20 normally
distributed observations with (Z£;)y; = 0.6'*77. The relation to the exact value
shows that except for tr(Z,), all estimators are quite inappropriate in a high-
dimensional setting. As classical plug-in-estimators, these estimators could be
used readily in most settings with fixed d and sufficient sample size.

d tr(fl) tr ()A:i) max (eigen ()A:l)> max (eigen (fi))
tr(Z1) tr (Z%) max (eigen (Zl)) max (eigen (Z%))

5 0999 1.200 1.072 1.252
10 1.000 1.325 1.203 1.539
25 1.001 1.693 1.624 2.721
50 1.001 2.320 2.264 5.225
100 1.000 3.551 3.355 11.375
200 1.000 6.021 5.298 28.227

Table 2.1: Averaged values depending on the empirical covariance matrix in
relation to the exact value, for different dimensions. The estimator is based
on n = 20 normally distributed observations with (£;);; = 0.6/ and was
averaged over 10,000 simulation runs.

This circumstance frequently disables bootstrap usage or other techniques, where
parameters such as covariance matrices or eigenvalues thereof are required.
For estimators in high-dimensional settings, the property of being dimensional-
stable was introduced by Werner|[2004] as follows:

13
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Definition 2.2.1:
An array of estimators 0,4 € R of an unknown quantity 0,4 € Ry is called
dimensional-stable if the following conditions hold

1. ’]E (% _ 1) ’ <cn,

en,d
én,d <
2. Var O N

with ¢, — 0, which is uniformly bounded in d.

This property ensures that the estimator works reliably in settings with increas-
ing dimension, although an estimator’s consistency does not follow from its

dimensional stability. But it directly follows /G\n,d /On.a L—2> 1, which we will call
ratio-consistency. The necessity of this property was displayed in Table

Another challenge dealing with high-dimensional data is the computation time,
which is crucial for a large dimension in general. Fundamental mathematical
methods like empirical covariance matrices or quadratic forms have a compu-
tational complexity of O(nd?) resp. of O(d?). This clarifies that the dimension
is often more relevant for the computational effort than the sample size. Hence,
large sample sizes together with high dimension make some adaption of algo-
rithms necessary and have to be considered in the development of, for example,
useful estimators.

This holds not only for high-dimensional settings but also for all situations with
comparably high dimensions. For example, if vectorized matrices are consid-
ered, and therefore the dimension increases quadratically.

Also, settings with an increasing number of groups, a — oo are sometimes
included in a high-dimensional setting, even if the dimension is fixed. The rea-
son for this is that in such a setting, the usage of pooled vectors like the pooled
mean is often almost mandatory. So, in this case, the dimension ad of the pooled
vector is increasing, which leads to a high-dimensional setting for this vector.
Situations like this are for example investigated in Bathke [2002] or [Bathke and
Lankowski [2005].

A usual reason for increasing the number of groups can be a large number of
crossed factors. Also, in settings where a is not fixed, relations between sam-
ple size and the number of groups resp. dimension and number of groups are
difficult to justify. Therefore, a high-dimensional setting, where N, d and a are
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allowed to increase independently, is preferable. Some limitations are given
through ni/N — k; € (0,1] which was mentioned earlier, but can be relaxed
sometimes, for example in case of homogeneity of covariance matrices as it can
be seen in [Sattler|[2021] or in Section3.2]

2.3 Quadratic forms

A good way to get a univariate test statistic for a hypothesis on multivariate
parameter is by using a quadratic form. For a random vector Y of dimension
ad with covariance matrix V, a quadratic form is given through

Q = (HY)"E(H, V)(HY),

with E(H, V) € R™™ a symmetric matrix which can depend on the matrices
Hand V.

One of the central results for quadratic forms in random vectors is a represen-
tation theorem, which can be found, for example, in Mathai and Provost|[1992]
but is repeated here.

Theorem 2.3.1:
Let Ag, € =1,..., ad, be the eigenvalues of the ad x ad matrix Vl/ZHTE(H, V)HVl/Z.
Then it holds

ad ad
Q =E(Y)"HE(H, V)HE(Y)+2 Z (H'E(H, VIHE(Y)), (OZ)€+Z A (0Z);.

=1 =1

Thereby, Z fulfills Y = E(Y) + VY/2Z and O € R4 js the orthogonal matrix with
OV HTE(H, V)HV20 = diag(My, ..., Aaa)-

In case of a centred vector Y, this formula can be simplified, which is for exam-
ple the case for 3y : H - E(Y) = 044. This result is the basis for few results like
formulas for expectation value and variance in general settings. For a normally
distributed vector Y, even formulas for all moments of quadratic forms can be
concluded.
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Most frequently, these quadratic forms are used for random vectors Y,, which

fulfill Y, 2, Naa(0q4, V) under the null hypothesis. Therefore we will focus on
this case. In this situation, the asymptotic distribution of the quadratic form is

“ . 2 1: . . Py . D ad iid. 5
a “weighted x*-distribution”. Thus, it holds Q — }_,°; A(B¢, where B, — xj.

Since, in general, the covariance matrix V is unknown, an estimator V is used
instead of estimating E(H, V), and we obtain the estimated quadratic form Q.
However, in general, the consistency of E(H, \A/) does not follow from the con-
sistency of V. Therefore in some instances, conditions on the covariance matrix
are necessary to get this needed consistency.

One of the most used quadratic forms, named after the statistician Abraham
Wald, is the Wald-Type-Statistic which is defined through

WTS = (HY)T (HVH")" (HY).

Since the matrix VY/?H" (HVHT)Jr HVY? is a projection matrix in this case,
the limit distribution is Xfank(HVHT)' In case of V > 0 through rank(HVH') =
rank(H), the distribution is independent of the unknown covariance matrix of
the original data. A statistic which distribution not depends on the unknown
parameters is called pivot, and helpful for developing tests or confidence re-
gions. This fact is the main reason for the usage of the WTS, but it also has
the big advantage of being invariant against scale transformations. For usage
of the empirical covariance matrix, conditions like V' > 0 are required, and
it is a known fact that the WTS leads to highly liberal results except for very
large sample sizes, see, e.g., Brunner et al.| [1997] or Vallejo et al. [2010]. There-
fore, Brunner and Puri|[2001] introduced another quadratic form, called Anova-
Type-Statistic where the matrix E(H, V) =1,/ tr(HVH") is used, which leads
to
ATS = (HY)T(HY)/tr(HVH").

The trace as a denominator does not necessarily have to be used. Among other
things, this scaled ATS is reasonable because it makes the quadratic form in-
variant against scalar multiplication. In a repeated measure design where all
measurements are done in the same unit, this allows a change of the measuring
unit without influencing the test statistic’s value. But this is not the case in more
general designs, with possibly quite different measuring units.
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Although WTS and ATS are the most used quadratic forms by far, there is an-
other interesting one, which can be seen as an intermediate level between them.
The so-called MATS for Modified-Anova-Type-Statistic is given through

MATS = (HY)T (HV,HT)" (HY),

where Ay = diag(ayy, ...., aqq) denotes the diagonal matrix containing the diag-
onal elements of the matrix A = (a;; )%-. This quadratic form was introduced in
Srivastava and Kubokawa|[2013] for particular settings and was later extended
by [Friedrich and Pauly|[2017] for a general setting.

In contrast to the WTS, this test statistic is less liberal and requires V, > 0 in-
stead of V > 0 for the usage of the empirical covariance matrix. On the other
hand, it is invariant against scale transformation, but the asymptotic distribu-
tion can not be simplified and is therefore not pivot. As the limit distribution
given through A := Y & AB, follows no known distribution with quantiles
and similar quantities, a Monte-Carlo-based approach should be used to ap-
proximate these unknown quantities. To this end, the following steps were
done:

1. The unknown covariance matrix V is estimated, and therefore also
VZHTHVY?/tr(HVH") resp. VI/?HT (HVOHT)+ H' V2 is estimated.

2. Based on this matrix the eigenvalues /Xl, ...,?\ad are estimated.

3. With ad independently generated x3 random variables one realization A,
of the weighted sum can be calculated.

4. Repeat step 3 often, say B times, and calculate from these B realizations
A1, ..., Ap the empirical level o quantile or similar quantities.

Usual choices for B are 10,000 while it depends on the dimension of the vector
Y, and therefore on the required computation time.

For a matrix A, it holds eigen(ATA) \ {0} = eigen(AAT) \ {0} and also the

multiplicity of these eigenvalues is the same. Therefore, for the ATS we know
iid.

S 89 ABe 2 ™ A/B] with B, — x2and A} € eigen(HVH /tr(HVH)). We

use the latter version in our simulations because of some advantages in calcu-

lating, for example just m eigenvalues and random variables are necessary.
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Since for v/N X the central limit theorem can be used to show the asymptotic
normality under the null hypothesis H; : Tu = 0, this vector is the most fre-
quently used for quadratic forms for tests about means. However, a variety of
possible vectors can be used for quadratic forms, like relative effects see e.g.
Akritas and Brunner|[1997], vectorized Kaplan-Meier estimators in Dobler and
Pauly [2020], group-specific survival medians in Ditzhaus et al.| [2021] or for
vectorized covariance matrices in Sattler et al.|[2022].

Another way to develop a test based on the ATS is a Box-type-approximation,
see e.g. Box et al|[1954], Brunner| [2001] or Happ et al|[2016]. Hereby the
estimated scaled ATS, given through (HY) " (HY)/ tr(HVH"), is approximated
by a proper F(f, fy)-distribution. The estimators for the degrees of freedom are
given by
tr? (T\A/>
N\ 2
tr ((Tv) )
with A = diag(ny — 1, ..., 14 — 1), see Brunner et al.| [2019]. Since here the true

distribution of the estimated scaled ATS under the null hypothesis is just ap-
proximated, we will not use this Box-type-approximation further.

tr? (TO\A/)
tr (Téf/zl\%)

f= and fy=

U-Statistics

Since different powers of traces containing the covariance matrix are part of
most moments of quadratic forms( see e.g. Mathai and Provost| [1992]), it is
essential to estimate such values. For this and a variety of other situations,
U-statistics are a useful and intuitive approach of estimation and were first in-
troduced by Hoeffding [1948]. The name comes from Unbiased, which is just
one property of this kind of estimator. Thereby, each U-statistic is based on a
real-valued function h : R™ — R, which is called the kernel of order m € N. Let
again Xy, ..., X, be ii.d. random variables with E([h(Xj,... X )[) < oo.

The associated U-statistic for a kernel h is defined through

(n—m)!
Up 1= ——— > h(Xi,, e X4, )-
IShi#AL#-Alm<n

For permutational-symmetric kernels this could be simplified to
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1
n
u,, := h(Xi,, ..., Xi,,,),

1<i <ip<..<im<n

which is important since each kernel can be symmetrized by h, : R™ — R with

hs(Xl,...,Xm) = (m!)il Z h(xﬂ(l)ru-rxn(m))-

TTES T

Each U-statistic is an unbiased estimator for E(h(Xj, ...X,,,)) while under some
conditions they are even the uniformly minimum-variance unbiased estimator.
Many commonly used estimators are U-statistics, for example, the sample mean
and the empirical covariance. There exist formulas for the variance of U-statistics,
as well as results about their asymptotic distribution. Both can, for example, be
found in Sproule|[1974]. This definition can, without further ado, be expanded
for random vectors Xy, ..., X;,, wherewith, for example, quadratic forms are pos-
sible kernels.

In the case of a permutation-symmetric kernel, the required number of summa-
tions corresponds to number of possibilies to choose m different indices from
1, ..., m. Since the order has no influence, this number is given through (). Be-
cause this is a polynomial in n of degree m, the number can increase very fast.
For computation time, this is one of the main challenges that can occur during
U-statistics usage. We introduce one solution to this difficulty in the following
chapter.

2.4 Resampling techniques

One possibility to handle limit distributions with unknown quantiles is to use
resampling procedures, which is also advantageous in several cases. Essentially,
two important parts of resampling procedures are used for this, bootstrap tech-
niques and permutation techniques. In this thesis, we focus on the bootstrap
approach, which was initially introduced by [Efron| [1979]. The term bootstrap
comes from the part of the boots with the same name and presumably goes back
to the phrase “pull oneself up by one’s bootstraps”. It means to improve his sit-
uation without external help [}

2This strongly reminds of an anecdote of “Baron Munchausen”, where he pulls himself out
of a swamp by his own pigtail.
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Since it was first mentioned in 1979, bootstrap became more and more popu-
lar, as illustrated in Figure In 2005, Efron’s paper was almost part of the
25 most cited statistical papers, see Ryan and Woodall| [2005]. With, up to now,
more than 8900 publications citing[{the initial paper, bootstrap is an elementary
part of modern statistics, whereby the progress towards efficient algorithms and
computers had major influence.

Citations

N (O8]
o (=)
o o

1 1

100 -

0 =
1980 1990 2000 2010 2020
Year

Figure 2.1: Number of publications with citation of the initial bootstrap pa-
per of Efron| [1979] divided according to the year of publication, retrieved at
04.01.2021.

© Copyright Clarivate 2021. All rights reserved E.

The concept behind a bootstrap approach is that critical values based on the
available data reflect reality better than critical values of limit distributions,
which are independent of the received data.

We will only describe the resampling procedures that we will consider during
this thesis: a parametric bootstrap approach, a wild bootstrap approach and
a subsampling technique. Other methods like for example, Efron’s bootstrap,

3 The data are from “Web of Science” and were retrieved on 04.01.2021 [Web of Science|[2021].

20



2.4. RESAMPLING TECHNIQUES

will not be dealt with further.

In principle, the procedure is the same in all variations of resampling tech-
niques, and we will take quadratic forms as an example. First, a bootstrap sam-
ple is generated, which depends on the real observed data Yi, ..., Y,, and has
the same sample size as the original dataset. How to generate this resampling
sample is the main difference between the distinct methods, together with the
degree of dependence between the generated samples and the original sample.
The generated bootstrap sample is used to replace a part of the original test
statistic, like the real data, the centred data, or more complex structures de-
pending on the original dataset. The result Q; is a bootstrap statistic, based
on the data set. With a large number B of independent bootstrap samples and
therefore bootstrap statistics Q1, ..., Qp, critical values can be calculated through
empirical quantiles or similar quantities. With the original test statistic Q and
this critical value, a resampling-based test can be built. For a useful bootstrap
test, it is necessary that for each parameter v € R*® and vy € R4 fulfilling the
null hypothesis Hvy = ¢ it holds

sup [Py (Q1 < X|Y) — Py, (Q < x)| -2+ 0.

x€eR

Here, with P,,, we denote the (un)conditional distribution of the quadratic form
in the case v is the true underlying vector.

Overall, it is recommendable to replace a preferably basic part of the test statis-
tic, like the original data, to mimic the original test statistic’s structure best. On
the contrary, replacing a more complex part often reduces computation time.
In addition to the calculation of unknown quantities, resampling procedures
have one more main advantage. Due to the more direct connection to the real
data, bootstrap tests usually require fewer observations than deterministic pro-
cedures to get the same quality of results, see, e.g., |Friedrich and Pauly| [2017].

2.4.1 Parametric bootstrap

As suggested by the name, this approach is mostly used in parametric settings.
But it is also possible to use it in semiparametric or non-parametric settings.
Here the resampling sample is generated through

* .
Xix~F,i=1,.,a k=1,..ny,
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where F; is an appropriate multivariate distribution which usually depends on
parameters of the real observations like the mean X; or the empirical covariance
matrix Z;. The used distribution should correspond as much as possible to the
replaced part for good results. Naturally, this is much easier in parametric set-
tings. Otherwise, there are two ways: On the one hand, an arbitrary distribution
could be chosen, which is part of the model, whereby some distributions are
more recommendable, through practical reasons. If this is impossible for some
reason, instead, a part could be replaced by terms from its asymptotic distribu-
tion. Thus, the Monte-Carlo approach for the ATS is also a kind of parametric
bootstrap, where we replace the quadratic form as a whole.

2.4.2 Wild bootstrap

The basic idea of a wild bootstrap is to generate N random weights, which
are independent of the realizations, and use them to weight the original data
or a more complex structure depending on the realizations. The used weights
Wi,1i=1,..,ak =1,..,n; are i.i.d. random variables with E(W;;) = 0 and
Var(Wi1) = 1 while depending on the general setting, further assumptions on
moments or similar are made. Each distribution fulfilling these requirements
can be chosen for these weights, whereby common distributions are the stan-
dard normal distribution or the Rademacher distribution. As the original data’s
distribution does not have to be taken into account, this approach is especially
attractive for non-parametric or semi-parametric settings. Moreover, in contrast
to the parametric bootstrap, no estimated parameters are necessary for generat-
ing the random weights, which enhances the applicability. Finally, generating
a random vector with a corresponding dependency structure is generally much
more time-consuming than generating a random weight and multiplicating it
with an observation vector. Depending on the sample size, the dimension, and
similar factors, this leads to a clear difference in computation time, as can be
seen in Section 6 of Sattler et al. [2022].

2.4.3 Subsampling

While for bootstrap and permutation techniques, a usual purpose is to calculate
data-based values like quantiles, subsampling is additionally used for a differ-
ent reason. In most instances, subsampling allows dealing with a data set that
would otherwise be too extensive for computation time or memory space.
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The idea is based on taking smaller subsamples of a greater superset, and we
will introduce it by using a quadratic form as an example. Let U,, be a U-statistic
based on a kernel h of order m, while we also consider the realisations of ran-
dom variables Xj, ..., X;,. As mentioned before, the number of necessary sum-
mations (') can be rather high. So it is often not feasible to consider each index
combination for the calculation of the U-statistic. Instead of this, m observations
were drawn without replacement from the realizations. For these observations,
the value of the kernel is calculated and notated as h;. Then this step is repeated
often, say B € N times. The mean of these subsampled kernels h;, ..., hg is the
subsampling version of the U-statistic. If B — oo for N — oo, this subsampling
version mostly has the same asymptotic properties as the original one. The de-
sired behavior of the repetitions B can be attained by B = g - N repetitions, with
g € N. Instead of being a polynomial of degree m, the number of summations
is then only linear in N. The proper choice of the factor g, or more general B,
depends on the available computation time as well as on the number of sum-
mations for the deterministic U-statistic. The usage of a subsampling approach
is just advisable if B is significantly smaller than (™).

In general, we assume that the importance of subsampling will increase over
the next years due to ever-growing data sets. The development in the last years
turther suggests this. In 2010 there were about 7.800 citations in Google Scholar
[2021] of subsampling, in 2015 the number were about 12,000 and in 2020 the
number of citations passed 17,000 ]

4These numbers were retrieved at 04.01.2021 .
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3.1 Article 1: Inference for high-dimensional split-
plot-designs: A unified approach for small to
large numbers of factor levels

Let’s look at the sleep laboratory trial from the beginning, where the data are
displayed in Figure[1.1)and Figure There are two groups, ten subjects, and
six measurements under each sleep condition, which results in 24 time points
for each person. Because of the two crossed factors, time and sleep condition,
questions of interest are whether there is a gender effect, an effect of time, an
effect of sleep condition, or corresponding interactions. This situation is a clas-
sical high-dimensional setting where many usual techniques like Hotellings T2
can not be used to investigate these hypotheses.

Moreover, the data set and the experimental setup give no indications on the re-
lation between sample size and dimension. This relation is necessary for most
of the existing approaches, in addition to requirements on the structure of the
covariance matrix.

One exception is the test of Chen and Qin| [2010], which allows different dis-
tributions but requires tcq = tr((TX)*)/tr*((TX)?) — 0, and just considers the
hypothesis of equal expectation vectors between two groups. However, for the
most interesting hypothesis of no gender effect, Tcqo — 1 seems more viable. In
the case of normally distributed observations in|Pauly et al.|/[2015], an approach
handling Tcq9 — 0 and Tcq — 1 was introduced. The assumption of normally
distributed observations is a common restriction to do without other ones and
is, for example, also used in Harrar and Kong| [2016] or Happ et al.|[2016].

So we extend the approach of Pauly et al. [2015] to settings with two or more
groups and consider even an increasing number of groups a in our asymptotic
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frameworks, which are then given through

a €N fixed and min(d,N) — oo
d €N fixed and min(a, N) — oo,

or min(a,d,N) — oo,

with a as the number of independent groups, n; the sample size of the i-th
group and d-dimensional observation vectors.

These frameworks allow using our test for situations with many groups and
therefore expand the applicability. The considered parametric model is given
through independent random vectors Xix ~ Ng(p;, Zi) with £; > 0 for i =
1,..,a,and k = 1,..,n;. To develop an asymptotic level x-test, we consider a
standardized quadratic form based on the pooled mean, which is given by

N-X'TX — tr(TZ)
2tr <(TZ)2)

Wn =

The asymptotic distribution of Wy under the null hypothesis was figured out
in Theorem 3.1, where decreasing ordered standardized elgenvalues Biof TET
are of particular specific 1mportance It holds that Wy — Z ~ N(0,1) if and
only if 3; — 0, and Wy 2z~ (x2—1 )/V/2 if and only if 3; — 1. In extension
of Pauly et al. [2015]], we could prove the equivalence between the convergence
of the largest standardized eigenvalue and the asymptotic distribution of the
standardized quadratic form. This equivalence confirms that (3; is a decisive
value.

For this parameter 3; itholds tcq -0 1 -0 1 - 0and 1cq = 1 &
B1 = 1< 1p — 1, withtp = tr°((TZ)?)/ tr*((TXZ)?). The case of Tcq — 1is an
important extension since in Pauly et al.|[2015] it was shown that its behaviour
depends partially just on the way how the dimension is increased.

Finally, Theorem 3.1 also includes the case where 3; — b; € [0,1] Vi € Ngq,
with > 22 b? = 1 and that the limit distribution in this case is an infinite sum of

i=1 %Y1 —

standardized and centred x3-variables with the weights given through b;.

For this theorem’s usage, it is necessary to develop proper estimators for the
unknown traces, while the required computation time should not be too high
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for practical use. The development of estimators usable in each of our differ-
ent asymptotic frameworks was one of the main difficulties for working in a
multiple group setting. To this aim, we develop trace estimators based on sym-
metrized U-statistics, which are ratio-consistent in all of our asymptotic frame-
works, regardless if the null hypothesis is true. Here, it is useful to estimate the
different summands of the traces, not only for simplicity but also for practical
reasons. Because the asymptotic frameworks include an increasing number of
groups, it is reasonable to use an estimator allowing for additional groups with-
out calculating everything new.

Concerning the potentially high computation time, we use a subsampling ap-
proach to take care of this. Thereby, the U-statistic is not calculated based on all
index combinations but on a random subset of them.

The number of elements in this subset, which we denote as B, allows control-
ling the number of summations. As a consequence, it influences the needed
time, and therefore should be chosen suitable for the situation.

This technique is especially important for developing an appropriate estimator
for Tcq or Tp, which is, among other things, necessary to examine the behav-
ior of Tcq. Moreover, Pauly et al. [2015] showed that critical values based on
Ke = (x3 — £)v/2f improve the small sample properties, if 3; — {0, 1} and with
meaningful degrees of freedom f. One choice is fcg = TElQ, while they used
only fp = Tgl. With fp there is a concordance of the first three moments. Both
f make a choice unnecessary whether a quantile of a standard normal distribu-
tion or a standardized x? distribution is better for the test. Since in some tests
fp leads to better results, we also used it, and only shortly mentioned tcq but
never used it further.

An extensive simulation study with N = 25 (small), N = 50 (medium) and
N = 125 (large) for increasing dimension d between 5 and 800 shows that in
case of the normal distribution our test based on K¢, performs mostly better
than the test of Chen and Qin| [2010] in case of Tcq — 0, Tcq — 1 or even
Tcq — b € (0,1). Hereby, different covariance matrices and hypotheses were
used, while the groups were unbalanced.

In summary, we developed estimators and an asymptotic test, usable for gen-
eral split-plot-designs with heteroscedastic covariance settings for normally dis-
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tributed observations. Here an extraordinary combination of asymptotic frame-
works allows us to use the test in many situations without assumptions on the
relation between the three parameters, the sample size N, the dimension d, and
the number of groups a. The usage of a critical value based on K¢, leads to a
good small sample approximation and makes the distinction between 3; — 0
and 3; — 1 unnecessary. Finally, also for 3; — b; € (0,1), the type-I-error rate
in simulations was good, while there is no theoretical evidence.
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3.2 Extension of Article 1 to different dimensions

The model of Sattler and Pauly| [2018] allows testing of hypotheses regarding
different groups of repeated measurements with the same dimension. However,
there are also situations where not all groups have the same number of mea-
surements and, therefore, the same dimension. So in two studies, there could
be different measurement points in the sleep laboratory or different numbers
of subplot factors. This setting also includes questionnaires with group-specific
questions and, therefore, different lengths. Moreover, this allows investigating
the influence of the number of repetitions on the data. The impact of a question-
naire’s length on the results is a popular topic, see, e.g., Roszkowski and Bean
[1990] or Hallal et al. [2004]. But it also enables, for example, to investigate
whether the number of animals in a litter has an influence on the respective
development status. It is clear that in such situations, some hypotheses like
equality of means make no sense.

We want to adapt the model and the results of Sattler and Pauly| [2018] for the
more general setting, also considered in [Friedrich et al. [2017]. So we assume

Xij = Xijar-- Xija) ~ Na(up,Z) j=1,...,n, i=1,...,q,

and define the dimension of the pooled mean vector by D = Y | d;. Since a
Kronecker product of wholeplot and subplot matrix can not be used in a model
allowing groups with different dimension, the considered hypothesis matrix
and therefore the null hypotheses changes. Therefore, a block matrix

T ... Tia
T — € RDXD
Tal e Taa

which is idempotent and symmetric with components T;; € R4*4 is used to
formulate our null hypothesis through J;, : Tu = 0p. The parts of the hy-
pothesis matrix need not be quadratic, neither do they have to be idempotent
or symmetric. However, through the symmetry of T it holds Ty; = T)-Ti for

i,j € Nq. With the notations from Sattler and Pauly [2018] WeAfind VN TX o
Np (0p, TVNT) and define the standardized quadratic form Wy. In contrast
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to Sattler and Pauly [2018] for estimation of the unknown expectation value
and variance of the quadratic form we will not consider the individual traces,
which are part of tr(TVNT) resp. tr ((TVNT)Z). The main reason is as pre-
viously mentioned, not all matrices T;; are quadratic, which was part of many
proofs in Sattler and Pauly [2018] to verify the properties of the used estimators.
Instead we estimated the whole trace, similarly as it was done for C; in Sattler

and Pauly|[2018]. To this aim we again use the D-dimensional random vectors
Z,

T
N T N T
Lt t00) = ( — X, = Xut) o) Katae s = Xape) |
ng Mg
for &y #4€, € Ny, ..., bag1 # boq € Ny, Then
ni MNa T
Ci — Z(‘Zl,l132/11---181,(1,‘32,(1) TZ(51,1182/1,---181,(1,‘32@)
1= E - E
|
011,€21=1 €,a,80,a=1 2. L
8170 0,a#0,a 11;[1 (ni—2)!
and )
ny Mg T
C, — [Z(31,1/32,1/~~,21,arfz,a) TZ(63,1164,1/~~~r€3,a/€4,a):|
5 = g ... g —
0
O 1,841 =1 U,a, 040 =1 4. i
O AeAUr aFeFlia 1:1_[1 (ni—4)!

are our new estimators used for the expectation respective the variance.

The assumption of q > 0 with ny,;n = O(a%) or similar conditions make sure
that [T, o2t _, q holds. Then, these estimators have the same prop-

erties as By, (Qn) resp. Ay from [Sattler and Pauly| [2018]. The proof of this
statement can be found in the appendix together with the subsampling version
of these estimators. Again a too high number of necessary summations for C;

and C, can make the usage of subsampling attractive.

So the substitution of the estimators used in Sattler and Pauly| [2018] by these
new ones makes all their results valid for this changed setting.

Finally, it remains to reconsider the so far used asymptotic frameworks for the
case of different dimensions between the groups. An important element of the
used approach is that the dimension of the pooled mean vector goes to infinity.
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While for equal dimensions, this was ad and therefore needed either the dimen-
sion or number of groups to go to infinity, in this new setting ad is replaced by
D = ) { | di. Thus, the number of groups or at least one dimension has to go
to infinity. This allows for very unbalanced dimension and also settings with
fixed dimension in some groups and increasing dimension in other ones, which
can be seen as semi-high-dimensional. This way, data sets from trials with fixed
dimensions can be compared with high-dimensional data sets. To our knowl-
edge, such a comparison has not been part of other papers yet.

But this is not the only way where the original setting from Sattler and Pauly
[2018] can be generalized. As mentioned at the beginning, a usual condition for
designs with several groups is

% -k €(0,1) i=1,..,4q,

which is required to get a reasonable covariance matrix for the limit distribution
of v/N X. Sattler and Pauly|[2018] do not need this assumption with the usage of
the standardized quadratic form and the representation theorem. For the con-
vergence of the resulting weighted sum, only the behavior of 3; (i=1, ..., ad) is
of importance. Further, the sample size of each group must go to infinity.

So the new, more general frameworks are

aeN fixed and min(max(dy, ..., dq), Ny, ..., Ng) — 00,
Vie N, di €N fixed and min(a,ny,...,Ng)) — 00,

or min(a, max(dy,...,dq), Ny, ...,q) — 00,

especially including the semi-high-dimensional settings.

3.2.1 Appendix

The new estimators C; and C; can be seen as a combination of the old ones A; ;
and A3 with the pooled vector Z and the approach introduced for Cs. Simi-
lar to Cs and as mentioned in Section [2.3(U-Statistics) the number of necessary
summations, namely []{_, ﬁ;’m, resp. [, Tnoqi can increase really fast.

Therefore, the simulation becomes comparatively time consuming and the us-
age of a subsampling approach, as introduced in Section is reasonable.

Tli!
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This technique was already used for some of the other estimators in Sattler and
Pauly|[2018] and needs B independently drawn random subsamples. For each
i=1,.,aand b = 1,.., B these subsamples 01i(b), 02i(b) of length two or
01i(b), ..., 04i(b) of length four are drawn without replacement from n; and used

to define vectors o(b) = (0y1(b), ..., 024(b)) resp. o(b) = (o11(b),...,
With this subsampling vectors the subsampling version can be defined.

Theorem 3.2.1:

a) With the two kernels
-
A4(€1,1/ ceey eZ,a) = Z(51,1,(’«2,1,---,21,ar€2,a) TZ(51,1,32,1,---,@1,(1,32@)'

T 2
/\5“1,1/ sy £4,a) = [Z[21,1,22,1,-~~,¢1,a,e2,a) TZ(33,1,94,1,-~~,€3,a,134,a]} ’

based on quadratic forms, we define the corresponding U-statistics through

n MNa

As(l11,..., 0 4
Cl _ Z . Z 4( 1,1 2, )
011,€21=1 o lra=1 2 - H

€170 8,0 #82,a

and

ni MNa

CZZ Z Z /\(elll" €4a).

€1,0,8a1=1 Uarlia=1 4. 1_[
L7 Fla 4, 075 Fhya i

b) In addition the subsampling version of these estimators are given by

1 &
:_BZ
b=1

and
;B
_BZ
b=1

with B € N the number of subsampling steps.

Then, if some q > 0 exists with Nuyin = O(a9) and B — oo, Cy and C7 are
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unbiased and dimensional-stable estimators for tr(TVN). Under these conditions
also C, and C3 are unbiased and dimensional-stable estimators for tr <(TVN )2>.
Proof:

a) With the formulas for moments of the quadratic forms from Sattler et al.
[2022] and an adaption of estimators therein we calculate

n MNa

E(C) :ﬁ > > E(AMAa,--.,04))
21_[ (n ) 811l21 1 el,arlza:l
i=1 ime s ell;éez] el,ailz,a
n MNa
- 1 : Z . Z tr 2TVNT)
21_[ (nn ) 811l21 1 el,arlza:l
i=1 1 ) 211;£€21 el,uilz,a
=tr (TVN T)
and
Var (Cl)
B i % i f CO’U(/\4(€11 82a) /\4(811 ffff eé,a))
— . e . ‘ 2
21,1,82,1:1 z1a22u—1 211221—] el”a,fz’/azl < H - )
21,17522,1 21 07éez‘1 811¢221 el//a#gzl/a =1 )
I oty - 11
< ol Sy A1, 2))
21 ooy
I iy I (s
= el a0 (12 (TVy))
U oy

Similar we get

ng Mg
E(CZ) :aén, Z Z E(A‘S(El,ll"'IQZ,a))
4 W b1, a1=1 6,a,8s,0=1
i=1 €, 154é Flag b,a 7. Flya
ng Mg b
=1 — 3 3 uw(2TWT))
4 H 7 e, le=1 8, amla,a=1
i (mimd)! U7 F L 6o Fla
= tr ((TVAT)?)

and
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Var (Cz)
_ % “Z i “Z Coo(As (€11, 0a,0) As(4 1,8 )
— Ce ce -
Cprrlin =1 Qaplia=10,0=1 €t =1 <4,15[ ny! ‘>
Al ba#Floa 0] £ 2] U A o =1 (i)t
a ny! a (ng—4)!
¢ Beo Uty 00,
X . 1(_1[ ! ﬂr( 5( s s ))
i=1 (n174)'
a N D (ny—4)!
H 0 ni _H i
_ -1 ny—4)! i=1 (ni—8 2 2
= mied o O (2 ((TVy)

b) For the subsampling version, we take the same steps as for the compara-
ble estimators from [Sattler and Pauly|[2018] and use some results shown
therein. Denote with F(o;(B, m)) the smallest o-field, which contains o;(b, m)
Vb € B. Then we get

B
E(Ci(B)) = %];E(/\Af((f(bﬂ)))

B
= % Z E (/\4(€1,1,- . -/€2,(1))

and

Var (E (C5(B)|F(o(B,2)))) = Var (tr (TVn))) =0.

With this and M(B, o(b, 2)) as the notation of the amount of pairs (k, {) €
Ng x Ng, which fulfill that o(k,2) and o({,2) have totally different ele-
ments, we get

Var (C{(B)) =0+E (Var (C;(B)IF(o(B,2))))

<gE ((.z) 2 Var(/\4(00',2))!5’(0(3,2))))
),

ENgxNg\M(B,o(b,2))

_ E(NgxNg\M(B,o(b2)]) Vor(Zua ' TZppa)
- B2 ) 1

<(1-0-9 1) wrva.

2
i
i=1 2
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The same calculations with M (B, o(b,4)) for our other estimator lead to

B
E(C3(B)) = ﬁglJE(/\as(G(b,‘l)))

B
= ﬁ;l]E(/\S(el,h---,Q,a))-

B

= > tr (@TVN)?) =t (TV)?)

b=1

as well as

Var (E (C3(B)|F(o(B,4)))) = Var (tr ((TVN)2)> =0

and finally to

Var (C5(B)) =0+ E (Var (C3(B)|F(co(B,4))))

<o )N Var (As(o(3,4))|F(o(B,4)))
(5,£)ENg xNg\M(B,o(b4))

__ E(JNgxNg\M(B,o(b4))]) Vﬂr([zu,z)TTZ[sA)]z)

- B2 ) 16

% ()

< (1— (1-8) 11 ) 2742 (TVN ).

These results show that the estimators are unbiased and dimensional-
stable if

(0D F) = (03 1155)

goes asymptotically to zero. Hence, it is necessary that B — oo as well as
the second part of the respective product goes to 1. While the first point is
easy to fulfill, the second one is done through requirements on the relation
between samples sizes and number of groups.
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Remark 3.2.1:

As an alternative to the existence of q > 0 with Ny, = O(a?) also other conditions are
possible which make sure [ [{_, %(_“4;2)' — 1. This condition is also sufficient for
the corresponding condition for C, resp Cs. If all of these options are not fulfilled, both
estimators Cy and C, could be adjusted as it was done in |Sattler and Pauly [2018] with

Cy for the estimator Cs.
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3.3 Article 2: Manifold Asymptotics of Quadratic-
Form-Based Inference in Repeated Measures
Designs

In Sattler and Pauly [2018], three different asymptotic frameworks were inves-
tigated, which all need each group’s sample size to go to infinity. It is of interest
to determine under which conditions our frameworks can be extended, for ex-
ample, containing a — co while n; and d are fixed as considered in screening
experiments. On a closer inspection, the theoretical results reveal that the in-
creasing sample size is only required to estimate the traces containing the single
groups’ covariance matrices and not for the test statistic’s asymptotic distribu-
tion.

Thus, under the assumption of equal covariance matrices, it is sufficient if at
least one group sample size goes to infinity, or if the size of all groups is lim-
ited, but the number of groups increases. Therefore, the different considered
asymptotic frameworks for homogenous covariance matrices are

a— oo,

min(a, d) — oo,
min(a, Npax) — 00,
min(d, Nmax) — 00,

min(a, d, Nmax) — 0,

while the statistical model from Sattler and Pauly [2018] is simplified through
X; = X. For using the standardized quadratic form again as the test statistic,
estimators of the unknown traces under the assumption of equal covariance
matrices in all groups are necessary. In their development, we take into account
that our asymptotic frameworks allow strongly unbalanced sample sizes in the
individual groups. As we allow single groups with limited sample size, while at
the same time the sample size of other groups can go to infinity, the equivalent
assessment of all groups might reduce the quality of our estimators. There-
fore, we developed estimators, where the relation between the group sample
size and the total sample size is used to weight the appropriate estimator from
this group. This choice allows using estimators based on individual groups,
which is the most intuitive approach. Unfortunately, for these symmetrized
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U-statistics, the number of potential index combinations is again too high. The
quite unbalanced sample sizes have to be taken into account for using a subsam-
pling approach, making the task more demanding. This fact is also the reason
why we do not consider estimators using observations from different groups.
The required subsampling combined with the unbalanced groups would make
this kind of estimator quite complicated in practice. The results of Theorem 3.1
from [Sattler and Pauly| [2018] do not only hold for the more general asymp-
totic frameworks and the new estimators but also could be expanded to a more
general case:

If and only if all 3; — b;, where only a finite number r of b; is un-
equal zero, then Wy Doz~ S bi(Ci—1)/V2++/1-3 [ b2-B,
with Ci “< %2 and B ~ N(0,1).

This includes the cases with 3; — b; € {0,1}, as special cases. Moreover it
makes clearer, how the different limit distributions from Theorem 3.1 are con-
nected. Through this new theorem, we not only expand the situations where the
asymptotic distribution is known but also have an equivalence in cases where
it so far was only a one direction relation.

Since the asymptotic distribution does not require equal covariances or partic-
ular asymptotic frameworks, this result also holds in the setting of Sattler and
Pauly|[2018], which allows for generalizing their results. Simulations for an in-
creasing number of unbalanced groups and fixed sample size and dimension
show good results for the type-I-error and the power to detect deviation from
the null hypothesis.

The critical values based on a random variable K¢ can also be used in this set-
ting, with the same theoretical results. It was a bit surprising, but through
the simplified structure of fp, we could show that in some cases, the concrete
asymptotic distribution only depends on the setting and the hypotheses and not
on the considered data. Consequently, in these cases, the uncertainty of whether
the limit of T¢q is in {0, 1} or not can be avoided.

All results also hold under the weaker condition of TsZ;Ts being the same in
all groups i =1, ..., a, which depends on the considered hypothesis.
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3.4 Article 3: Testing Hypotheses about Covariance
Matrices in General MANOVA Designs

The assumption of equal covariance matrices between some or all groups is
often used and can simplify many calculations. Nevertheless, it should be sta-
tistically justified. For such a preliminary test on variances, it is impractical to
need a lot of additional requirements. To this end, it is of great importance to
develop a test with nearly no distributional requirements. Therefore, we use
the semiparametric model from Section with Z; > 0. Here, beyond
the assumption of finite fourth moments, which is difficult to avoid while han-
dling the analysis of covariance matrices, all other assumptions are common
and less restrictive. This fact allows using our approach for many different
kinds of data, such as continuous or discrete data, as long as the empirical
covariance matrix is meaningfully defined. Existing tests, unfortunately, of-
ten have assumptions on the density function or complicated moments that
are difficult to verify. One exception is the test of Zhang and Boos| [1992],
which has the same requirement as our approach but is known to have low
power. To this aim, another bootstrap approach is introduced in their paper,
with more power but which also requires severe restrictions through assum-
ing E ([Vech(eneﬁ)] [Vech(enen)T}T> =FE ([Vech(eﬂe;l)} [VeCh(€2]€;—1):|T>.
This assumption changes the hypothesis of equal covariance matrices to the
subset of equal covariance matrices and equality of this special fourth moment.
Due to this smaller hypothesis, the power increases, but rejection of this null
hypothesis allows no conclusions on the covariance matrices.

To allow a variety of possible hypotheses in addition to homoscedasticity of co-
variance matrices of multiple groups, we consider H, : Cv = ¢ with C € R™*¢P
for m < p. This model is comparable to the ANOVA-based analysis, in which
usual idempotent and symmetric quadratic hypothesis matrices are used. It al-
lows to compare covariance matrices of multiple groups as well as parts of them
and moreover comparisons of effect measurements like the trace of the covari-
ance matrix. For one group, this model contains testing for a given trace of the
covariance matrix, for a given covariance matrix and whether components are
uncorrelated. Also, testing equality of all diagonal elements and many other
interesting hypotheses is part of the null hypothesis class. The procedure to
check all the considered hypothesis is based on the asymptotic distribution of
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the vectorized empirical covariance matrix Vech(fi), which is given in Theorem
3.1 through

VMi(vech(Z;) — vech(Z;)) —= Np (0, V).

Hereby, Vi = Cov(vech((Xi1 — i) (Xi1 — pi) "), which makes it harder to check
important properties such as positive definiteness. Based on this asymptotic
distribution, all quadratic forms known from the mean-based analysis can be
used if their requirements are fulfilled. With V; as the empirical covariance
matrix of vech ([(Xix — Xil[Xix — Xi]T) and V = @& ;N /n;V; estimated through
V= ®¢ N /niVi quadratic forms given by

~ T ~
vech(X,) vech(X,)

Q.=N|C : —-¢| E(C,V)|C : —¢,
vech(Z,) vech(Z,)

are used. Here, E(C, V) is the quadratic form defining matrix, where we study
the specific choices E(C, V) = (CVCT)Jr for the WTS, E(C, V) =1,/ tr(CVCT)
for the ATSand E(C, V) = (CVO ")+ for the MATS.

Since some of these quadratic forms are asymptotic non-pivot or exhibit bad
small sample approximations, resampling techniques are essential to solve both
difficulties. We consider a parametric bootstrap approach on the one hand and a
wild bootstrap approach on the other hand. Hereby, some adaptions are neces-
sary due to the focus on the covariance matrix instead of the expectation value.
One other challenge was the adaption of the class of considered null hypotheses
from mean-based analysis to vectorized covariance matrices. For hypotheses
Cv = ¢, where (is allowed to have nonzero values, the frequently used unique
hypothesis matrix does not have to exist. As a consequence, the choice of the
appropriate hypothesis matrix turned out to be of particular importance. In
particular, a closer look at this topic reveals that the choice of hypothesis matrix
can save an essential amount of computation time.

Since the dimension p of the vectorized covariance matrix grows quadratically
in dimension d of the observation vector, small sample behavior and computa-
tion time are essential aspects of a test statistic. Therefore an extensive simula-
tion is conducted to check these and other properties. Here, various hypotheses
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are considered for one, two, and three groups and four different distributions
together with two different covariance matrices. To see the properties for dif-
ferent combinations, we consider dimensions 5 and 7, which means that the
vectorized matrix has dimensions 15 and 21. Sample sizes depending on the
dimension, such as 5d and 50d, enable comparability.

Different quadratic forms with both bootstrap approaches are simulated and
compared with existing procedures regarding their type-I-error and their power
to detect deviations from the null hypotheses. Hereby, the ATS given through
E(C, \A/) =1,/ tr(C\A/CT) shows the best results in terms of type-I error con-
trol and power to detect deviations from the null hypothesis. The ATS with
parametric bootstrap has the best properties, while a Monte-Carlo-based ap-
proach is hardly less favorable but has clear advantages regarding computation
time. In almost every setting, both are better than the two tests from |Zhang and
Boos [1992], which also allow other hypotheses than equal covariance matrices
but give no information about the required test statistics. Even the very pop-
ular Box’s M-test, which is only applicable for normal distribution, has for the
normal distribution no better large sample approximation than our ATS with
parametric bootstrap, but worse small sample approximation.

Since our approach is similar to the classical mean-based analysis in many as-
pects, it is intuitive and understandable for potential users. Furthermore, the
requirements are comparatively low, and the considered null hypotheses are
rather general. Together with the convincing simulation results, this work is
preferable to most of the existing procedures and enables a variety of expan-
sions and applications.
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3.5 Extensions and further results based on Article 3

In Sattler et al.|[2022] many hypotheses were considered, extensive simulations
were done, and further questions like saving time through the choice of an ap-
propriate hypotheses matrix were investigated. Nevertheless, a few issues were
left pending. We want to take a closer look at several of these issues, which are:
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1. For testing equality of covariance matrices between multiple groups, we

had convincing simulation results in the case of equal distributions be-
tween groups. It is of great interest to investigate the performance in
settings where the groups have different distributions since this violates
the conditions of one of the tests from Zhang and Boos| [1993]]. Moreover,
we want to examine the type-I-error rate for the challenging hypothesis
of testing for a given covariance matrix, which was, e.g., investigated in
Gupta and Xu| [2006]. Such hypotheses are rare, but as we will see after-
wards, there exist some useful applications.

. It was mentioned that the hypothesis matrices are, in general, not unique.

Therefore, the qualities of alternative non-quadratic hypothesis matrices
were pointed out. This makes it necessary to investigate the influence of
the chosen hypothesis matrix on the test decision.

. After developing a test to examine hypotheses regarding the covariance

matrix, it is an enticing project to adapt the approach for testing hypothe-
ses regarding correlation matrices. They contain much information about
the dependency structure of the underlying data set without being influ-
enced by most multiplications. Thus, depending on the situation, it is
more suitable to consider them instead of the covariance matrix.

. In many situations, the covariance matrix structure (like being an autore-

gressive matrix, a compound symmetry matrix, or a Toeplitz matrix) is of
greater interest than, for example, comparing the covariance matrix with
another matrix. Since the pattern of a covariance matrix contains lots of
information about the dependency structure and, therefore, about an ap-
propriate model, this extends the test procedure’s applicability substan-
tially.

. As could be seen in Section 6 of Sattler et al. [2022], computation time is an

essential factor for choosing the adequate test statistic for a hypothesis in
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the individual situation. This aspect is, in particular relevant for hypothe-
ses regarding the covariance matrix, since the dimension of the vectorized
covariance matrix grows quadratically in d.

In this section, it was also shown that a non-quadratic hypothesis matrix
could save a substantial amount of time in many cases. The influence of
this change is investigated in Section Therefore, we want to intro-
duce some tricks and techniques to further reduce the computation time
and use the capability of the non-quadratic matrix without lowering the
quality of our approach.

6. Finally, it is of interest whether the assumptions of the statistical model can
be reduced. Since there are few requirements, the only condition which
can be relaxed is the equal dimension in each group.

3.5.1 Simulating one more setting and another hypothesis

First, we want to analyze how the different test statistics perform for the hy-
pothesis of equal covariance matrices of two groups if the distributions are from
two different families. This setting is more challenging and also violates the ad-
ditional requirement for the pooled bootstrap from |Zhang and Boos| [1993]. To
investigate the behavior in this setting, we build all different pairs from our four
distributions, which are based on t9, normal distribution, skew normal distri-
bution, and gamma distribution. As in Sattler et al. [2022] we use two different
covariance matrices (V)i; = 0.6/" 7l and V = I5 + J5. The results are displayed
in Tables where values in the 95% binomial interval [0.047,0.053] are
printed bold.

It is apparent that for all our differing test-statistics, the results are compara-
ble with the results from observations with the same distribution, and in some
cases, even slightly better. This result is of great importance because such mixed

distributions appear to be more demanding and allow us to contrast different
kinds of data.

The ATS with parametric bootstrap and our Monte-Carlo ATS have convincing
results even for the smaller sample size of N = 100, while for N = 50, the bet-
ter small sample approximation of the parametric bootstrap ATS can be seen.
Also, the MATS with parametric bootstrap shows good results for some com-
binations. Interestingly, the Box’s M tests perform somewhat better for tg vs.
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Normal and Normal vs. Skew Normal, where at least a trend can be seen. But
in all combinations with the gamma distribution, the error rate is higher than
17%, even if the normal distribution is involved. These values show one more
time that both groups have to be normally distributed for Box’s M-test.

tg9 vs. Normal tg vs. Skew normal t9 vs. Gamma
N 50 100 | 250 500 50 100 | 250 | 500 50 100 250 500
ATS-Para .0540 |.0501 |.0488 | .0484 | .0539 |.0516 |.0504 |.0497 .0570 |.0500 | .0493 | .0493
ATS-Wild .0803 | .0647 |.0562 | .0526 | .0887 |.0676 |.0575 |.0551 | .0961 |.0752 | .0637 | .0571
ATS .0589 |.0514 | .0489 | .0483 | .0602 |.0525 |.0503 |.0498 | .0621 |.0507 | .0492 | .0491

WTS-Para .0613 | .0567 | .0514 | .0454 | .0641 |.0616 |.0554 | .0537 | .0831 |.0904 | .0899 | .0786
WTS-Wild .0911 |.0753 | .0618 | .0508 | .0984 |.0852 |.0670 |.0617 | .1330 |.1298 | .1106 | .0899
WTS-x35 4877 | .2011 | .0888 | .0630 | .5006 |.2140 |.0973 | .0716 | .5445 | .2682 | .1419 | .0976
MATS-Para | .0613 |.0540 |.0520 | .0506 | .0631 |.0588 |.0539 |.0524 | .0729 | .0665 | .0625 | .0590
MATS-Wild | .0846 |.0653 | .0558 | .0530 | .0900 |.0716 |.0607 | .0566 | .1053 |.0857 | .0717 | .0657
Bartlett-S .0147 | .0381 | .0494 | .0481 |.0161 |.0420 |.0537 |.0522 | .0235 |.0536 | .0653 | .0602
Bartlett-P .0213 |.0298 | .0354 | .0347 |.0232 |.0361 |.0417 | .0412 | .0353 |.0524 | .0628 | .0634
Box’s M-x2. | .0914 | .0798 | .0824 | .0764 |.1167 |.1098 |.1119 |.1104 | 2098 |.2216 | .2433 | .2488
Box’s M-F .0865 |.0788 | .0822 | .0763 | .1098 |.1083 |.1117 | .1103 | .2015 | .2197 | .2429 | .2488

Table 3.1: Simulated type-I-error rates (« = 5%) in scenario A) (33 : Vi = Vy)
for ATS, WTS, MATS, Bartletts test and Box’s M-test. The observation vectors
have dimension 5, covariance matrix (V); = 0.6/ and there is always the
same relation between group sample sizes with n; := 0.6 - N resp. n, :== 0.4 - N.

Now it remains to inspect the performance of both Bartlett test-statistics, where
we expect an effect, at least for the pooled bootstrap. For the Bartlett test-
statistic with separate bootstrap, these mixed distributions” performance is a
bit worse than for groups from the same distributional family. For example,
this can be seen through the number of error-rates within the 95% binomial in-
terval [0.047,0.053]. This number is identical to Sattler et al.|[2022] even though
the number of different distributions was one and a half times larger. As a com-
parison for ¢’ 1, this number increased from 16 to 27, which is even more than
the factor 1.5 .

But for the pooled bootstrap, the consequences are significantly stronger than
for the separate bootstrap. For some of the distribution pairs like tg vs. Normal,
the rate is lower than 3.6% over all sample sizes. In most other distributional
settings, the error rate started lower and ended higher than the theoretical 5%-
level, up to values of 8.2%.
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Normal vs. Skew Normal Normal vs. Gamma Skew Normal vs. Gamma
N 50 100 250 500 50 100 250 500 50 100 250 500
ATS-Para .0615 |.0568 |.0516 | .0524 | .0637 |.0552 |.0514 |.0502 .0577 | .0526 |.0504 |.0518
ATS-Wild .0906 |.0706 |.0579 | .0553 | .1002 |.0768 |.0651 |.0577 | .0979 |.0786 |.0631 |.0586
ATS .0661 |.0581 |.0520 | .0513 | .0700 |.0569 |.0505 |.0497 | .0634 |.0549 |.0511 |.0505
WTS-Para .0781 |.0831 |.0689 | .0662 | .1139 |.1381 |.1269 |.1072 | .1025 |.1142 |.1032 |.0928
WTS-Wild 1183 |.1079 | .0802 | .0727 | .1711 |.1800 |.1501 |.1203 | .1543 |.1558 |.1250 |.1058
WTS—)(%5 5226 |.2456 | .1144 | .0845 | .5941 |.3316 |.1850 | .1309 | .5759 |.3003 |.1564 |.1132
MATS-Para |.0719 |.0647 | .0576 | .0556 | .0857 |.0795 |.0705 |.0637 | .0764 |.0751 |.0643 |.0605
MATS-Wild | .0970 |.0771 |.0616 | .0591 | .1197 |.0971 |.0787 |.0693 | .1100 |.0945 |.0736 |.0671
Bartlett-S .0143 | .0391 |.0483 | .0498 | .0220 |.0519 |.0612 |.0585 | .0231 |.0539 |.0631 |.0613
Bartlett-P .0283 | .0423 | .0507 | .0539 | .0425 |.0655 |.0777 |.0821 | .0347 |.0556 |.0672 |.0720
Box’s M-X% .0888 |.0785 | .0757 | .0729 | .1775 |.1795 |.1975 | .2018 | .1971 |.2093 |.2187 |.2291
Box’s M-F .0826 |.0775 | .0755 | .0729 | .1692 |.1780 |.1971 | .2018 | .1885 |.2070 |.2183 |.2291

Table 3.2: Simulated type-I-error rates (o« = 5%) in scenario A) (Hy : Vi = V3)
for ATS, WTS, MATS, Bartletts test and Box’s M-test. The observation vectors
have dimension 5, covariance matrix (V)i; = 0.6/ and there is always the
same relation between group samples size with n; := 0.6 - N resp. n, :== 0.4 - N.

tg vs. Normal tg vs. Skew normal tg vs. Gamma

N 50 100 | 250 500 50 100 | 250 | 500 50 100 250 500
ATS-Para .0594 | .0524 | .0509 | .0498 | .0584 |.0542|.0512 |.0504 | .0594 | .0535 | .0533 |.0511
ATS-Wild .0815 | .0620 | .0551 | .0531 | .0856 |.0688 | .0575 | .0538 ] .0919 | .0744 | .0646 | .0566
ATS .0641 | .0525 | .0504 | .0494 | .0639 |.0571 |.0519 | .0496 | .0635 | .0546 | .0531 |.0502
WTS-Para | .0616 | .0567 | .0511 | .0455 | .0641 | .0616 | .0564 | .0544 | .0823 | .0903 | .0894 |.0795
WTS-Wild | .0911 | .0753 | .0618 | .0508 | .0984 |.0852 |.0670 | .0617 | .1330 | .1298 | .1106 |.0899
WTS-X%5 4877 | .2011 | .0888 | .0630 | .5006 |.2140 | .0973 | .0716 | .5445 | .2682 | .1419 | .0976
MATS-Para | .0651 | .0554 | .0521 | .0514 | .0653 | .0601 | .0560 | .0532 | .0760 | .0695 | .0633 |.0594
MATS-Wild | .0830 | .0646 | .0554 | .0537 | .0867 |.0701 | .0604 | .0550 | .0982 | .0825 | .0703 | .0640
Bartlett-S .0145 | .0383 | .0495 | .0481 | .0160 |.0423 |.0534 | .0524 | .0233 | .0534 | .0649 |.0600
Bartlett-P .0213 | .0298 | .0354 | .0347 | .0232 |.0361 | .0417 | .0412 ] .0353 | .0524 | .0628 | .0634
Box’s M—x%5 .0914 | .0798 | .0824 | .0764 | .1167 |.1098 | .1119 | .1104 | .2098 | .2216 | .2433 | .2488
Box’s M-F | .0865 | .0788 | .0822 | .0763 | .1098 | .1083 |.1117 | .1103 | .2015 | .2197 | .2429 | .2488

Table 3.3: Simulated type-I-error rates (o« = 5%) in scenario A) (Hy : Vi = V3)
for ATS, WTS, MATS, Bartletts test and Box’s M-test. The observation vectors
have dimension 5, covariance matrix V = I5 + J5 and there is always the same
relation between group samples size with n; := 0.6 - N resp. n, := 0.4 - N.
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Normal vs. Skew Normal Normal vs. Gamma Skew Normal vs. Gamma

N 50 100 | 250 500 50 100 250 | 500 50 100 | 250 500
ATS-Para .0646 | .0584 | .0534 |.0521 | .0667 | .0573 |.0523 |.0497 | .0608 |.0559 |.0528 |.0521
ATS-Wild .0858 |.0685 |.0577 | .0544 | .0982 | .0766 |.0622 |.0569 | .0952 |.0777 |.0627 | .0595
ATS .0696 |.0598 |.0535 |.0513 | .0730 | .0587 |.0524 |.0501 ] .0663 |.0574 |.0525 |.0514

WTS-Para .0799 |.0837 |.0693 | .0656 | .1151 | .1369 |.1259 |.1068 ] .0999 |.1146 |.1025 |.0929
WTS-Wild 1183 |.1079 |.0802 | .0727 | .1711 | .1800 |.1501 |.1203 | .1543 |.1558 | .1250 | .1058
WTS-)(%5 5226 |.2456 |.1144 | .0845 | .5941 | .3316 |.1850 |.1309 ] .5759 |.3003 |.1564 |.1132
MATS-Para | .0726 |.0657 |.0575 |.0548 | .0885 | .0760 |.0693 |.0615 |.0782 |.0747 |.0644 | .0608
MATS-Wild | .0893 |.0741 | .0606 | .0560 | .1103 | .0891 |.0763 |.0657 | .1031 |.0895 |.0709 | .0655
Bartlett-S .0144 | .0394 |.0484 | .0498 | .0219 | .0517 |.0617 |.0585 |.0229 |.0540 |.0628 |.0614
Bartlett-P .0283 |.0423 |.0507 | .0539 | .0425 | .0655 |.0777 |.0821 ] .0347 |.0556 |.0672 |.0720
Box’s M—X%5 .0888 |.0785 |.0757 | .0729 | .1775 | .1795 |.1975 | .2018 | .1971 |.2093 |.2187 | .2291
Box’s M-F .0826 |.0775 |.0755 | .0729 | 1692 | .1780 |.1971 | .2018 | .1885 |.2070 |.2183 |.2291

Table 3.4: Simulated type-I-error rates (o« = 5%) in scenario A) (H : Vi = V3)
for ATS, WTS, MATS, Bartletts test and Box’s M-test. The observation vectors
have dimension 5, covariance matrix V = I5 + J5 and there is always the same
relation between group samples size with n; := 0.6 - N resp. n, := 0.4 - N.

This is not surprising, since their method requires the additional condition of
E ([vech(erief))][vech(err€ef;)] ") = E ([vech(ex ey, )l[vech(ex€y;)]T).

Through this condition, they test a considerably larger null hypothesis, which
is rejected if the additional condition is violated, as well as if the covariance
matrices differ. And due to the larger null hypothesis, the power increases, but
rejection allows no conclusions on the homoscedasticity of covariance matrices.
This fact, together with the simulation results, clearly demonstrates that the
pooled bootstrap approach from [Zhang and Boos [1993] should be used with
caution.

The above results show that ¢} 15 and @ ats are appropriate procedures for sit-
uations with possibly different kinds of distributions in the groups. Thereby,
@A 1s shows better results, especially for smaller sample sizes, but needs more
computation time, see Section and [Sattler et al. [2022]. Overall, this is
one more argument to favor these tests over existing procedures, in addition to
generally better approximation for small sample sizes and the wide variety of
possible null hypotheses.
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Moreover we want to investigate another hypothesis:
F) a=1 Hy:V;=VforgivenV,

where also scenario F) can be formulated with an idempotent symmetric matrix
C(F) = L.

The new hypothesis of testing for a given matrix is particularly interesting be-
cause it seems quite challenging. The values in Table and Table con-
firmed this assumption, especially for the WTS, which always had type-I-error
rates higher than 15%. The other tests were too liberal as well but to a much
lesser extent. Considering the demanding nature of this hypothesis, the type-I-
error rates of @ s seem to be acceptable for higher sample sizes as n; = 125
or n; = 250 as they fulfill, for example, Bradley’s liberal criterion from Bradley
[1978]. In this work, Bradley considered a statistical test as robust, if the em-
pirical type I error rate is between 0.5« and 1.5« [] This kind of hypothesis is
comparably rare, but we consider similar hypotheses in Section and Sec-
tion[3.5.4

3.5.2 Influence of the used hypothesis matrix

To investigate the influence of the chosen hypothesis matrix on the test result,
we use tests with different matrices for the same data with the same seed to strip
out all other influences on the test decision. For this simulation, we use 1,000
bootstrap runs for the tests based on parametric and wild bootstrap and 10,000
runs for the Monte-Carlo test. To get results that are as generic as possible, we
use 10,000 repetitions, each with four distributions (based on ty-distribution,
Normal-distribution, Skew Normal-distribution, and Gamma-distribution) and
two covariance matrices ((V)i = 0.6/ 1 and V = Is + J5). The considered
dimension was d = 5 and the sample size depending on the hypothesis was
n =50, n = (60,40) or n = (64,40,56). We calculate the congruity of the test
decisions, i.e., the proportion of both tests resulting in the same test decision.
Moreover, we consider different summary statistics for the difference of the p-
values like quantiles or the maximum. We do not differentiate between the
different distributions or covariance matrices for all these values but consider
the whole set of all 80,000 test decisions.

This criterion was described by himself as “The most liberal criterion that I am able to take
seriously" (Bradley|[1978]], page 146).
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ty Normal

N 25 50 125 250 25 50 125 250
ATS-Para .0795 | .0668 | .0548 | .0560 | .0804 | .0673 | .0609 | .0512
ATS-Wild 1166 | .0905 | .0656 | .0617 | .1125 | .0840 | .0690 | .0563
ATS .0851 | .0696 | .0552 | .0559 | .0874 | .0698 | .0618 | .0512
WTS-Para .6914 | 5576 | 3256 | .2077 | .6152 | 4438 | 2413 | .1429
WTS-Wild 7383 | .6020 | .3581 | .2275 | .6582 | 4857 | .2622 | .1542
WTS-X%5 9813 | .8014 | .4445 | .2608 | .9673 | .7269 | .3556 | .1929
MATS-Para | .2191 | .1542 | .1007 | .0812 | .1786 | .1224 | .0850 | .0643
MATS-Wild | .2679 | .1812 | .1103 | .0878 | .2167 | .1425 | .0925 | .0684

Skew Normal Gamma

N 25 50 125 250 25 50 125 | 250
ATS-Para .0816 | .0657 | .0585 | .0522 | .0910 | .0735 | .0537 | .0517
ATS-Wild 1226 | .0877 | .0692 | .0587 | .1418 | .1098 | .0716 | .0626
ATS .0871 | .0678 | .0585 | .0531 | .0978 | .0744 | .0543 | .0521
WTS-Para 6623 | 5217 | .3012 | .1876 | .7911 | .6948 | .4613 | .3028
WTS-Wild | .7060 | .5639 | .3298 | .2053 | .8234 | .7392 | .5047 | .3330
WTS-x35 9759 | 7772 | 4186 | .2375 | .9889 | .8831 | .5737 | .3587
MATS-Para | .2163 | .1463 | .0956 | .0750 | .3110 | .2280 | .1407 | .1059
MATS-Wild | .2620 | .1707 | .1044 | .0806 | .3687 | .2675 | .1616 | .1172

Table 3.5: Simulated type-I-error rates (x = 5%) in scenario F) (3} : V1 = V) for
ATS, WTS and MATS with 5-dimensional vectors and (V);; = 0.6/1 7.
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t9 Normal

N 25 50 125 | 250 25 50 125 250

ATS-Para 0940 | .0759 | .0625 | .0600 | .0962 | .0763 | .0644 | .0555
ATS-Wild 1283 | .0966 | .0702 | .0659 | .1241 | .0889 | .0690 | .0589
ATS 1006 | .0777 | .0617 | .0603 | .1029 | .0786 | .0643 | .0553
WTS-Para 6924 | 5585 | .3247 | .2085 | .6145 | .4451 | .2414 | .1435
WTS-Wild 7383 | .6020 | .3581 | .2275 | .6582 | .4857 | .2622 | .1542
WTS'X% 9813 | .8014 | .4445 | .2608 | .9673 | .7269 | .3556 | .1929
MATS-Para | .2177 | .1534 | .0986 | .0810 | .1870 | .1241 | .0866 | .0668
MATS-Wild | .2546 | .1744 | .1066 | .0843 | .2168 | .1373 | .0929 | .0688

Skew Normal Gamma

N 25 50 125 | 250 25 50 125 250

ATS-Para .0952 | .0758 | .0631 | .0561 | .1041 | .0827 | .0607 | .0554
ATS-Wild 1294 | .0952 | .0709 | .0602 | .1476 | .1138 | .0767 | .0656
ATS 1015 | .0786 | .0624 | .0548 | .1100 | .0857 | .0611 | .0547
WTS-Para 6620 | .5226 | .3021 | .1879 | .7902 | .6947 | .4618 | .3032
WTS-Wild | .7060 | .5639 | .3298 | .2053 | .8234 | .7392 | .,5047 | .3330
WTS'X% 9759 | 7772 | 4186 | .2375 | .9889 | .8831 | .5737 | .3587
MATS-Para | .2133 | .1468 | .0938 | .0756 | .2932 | .2165 | .1379 | .1028
MATS-Wild | .2474 | .1667 | .1017 | .0799 | .3367 | .2454 | .1514 | .1090

Table 3.6: Simulated type-I-error rates (¢ = 5%) in scenario F) (Hy : V; = V) for
ATS, WTS and MATS with 5-dimensional vectors and V = I5 + Js.
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Obviously, all tests based on bootstrap or Monte-Carlo-simulation have a slightly
random behavior due to the influence of the used realizations of considered
random variables. To analyze this potential randomness’s influence, we also
simulate our bootstrap-based test statistic for the same data but with another
seed. Overall considered distributions, hypotheses, and test statistics for 1,000
bootstrap runs, the test decisions” congruity is in this case always about 99.1%.
For the Monte-Carlo-simulation with 10,000 simulation runs, it is about 99.7%.
Due to the higher number of runs and, therefore, reduced importance of the
individual realizations, this second value is higher. For 500 bootstrap runs, the
congruity is about 98.8%, and for 5,000 bootstrap runs, it is about 99.6%. We
should keep this behavior in mind for the decision of the used number of boot-
strap runs.

In scenario C) (Hy : tr(V;) = tr(V2)) the only reasonable way to get hypothesis
matrices with less rows, is to remove the rows which only contain zeros. It is
not surprising that this does not change the decision of our tests. For scenario
A) (Hy : Vi = V) there is also just one way to reduce the hypothesis matrix,
by removing the second row of Hy,. Multiplied with the mean vector this just
simplifies the vector (vi —v,, —(v; —V;)) T so we get vi — v, and identical for the
matrix CZC . This repetition does not influence the quadratic form’s value, so
the chosen hypothesis matrix without this repetition again has no impact.

There is only one exception for all these hypotheses where the used matrix has
a small impact, the Monte-Carlo test in the ATS. This effect presumably has nu-
merical reasons. Although the reduction of the size of the hypothesis matrix
does not change the non-zero eigenvalues of the matrix CEC', it eliminates
the eigenvalues that are zero. From a theoretical point of view, this does not
influence the considered weighted sum of independent x3 random variables.
However, these values are estimated for this test’s application and therefore are
close to zero but not exactly zero. Dependent on the x? random variables, this
can have a slight influence on the weighted sum, and therefore on the test deci-
sion. In our simulation, this difference in the weighted sum influences the test
decision in about 0.3% of the cases. As this is comparatively rare and proba-
bly can be remedied through smart coding, for all these hypotheses and also
for comparable hypotheses, the matrices with fewer rows can be used without
worrying.

For other hypotheses, partially there are much more useful hypothesis matrices.
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We want to examine two of these hypotheses. On one hand, there is equality of
the covariance matrices of three groups E) (3§ : Vi = V, = V3). Here, different
options for a hypothesis matrix are given by

1 (2 -1 —1 1 -1 0
Ci(E)=P3®I5, CaE)=3- ®I5, C3(E)= ® Is.
2 \1 2 -1 1 0 -1

It can be seen that there is an increased focus on the first group in C,(E) and
C;(E). Similarly, we could define matrices with a focus on the second or third
group, which is, in this case, only a permutation of columns. Since the influence
of such permutation is investigated subsequently for scenario B), we renounce
to do this here.

On the other hand, there is the hypothesis from scenario B) (¢ : Vi11 = ... =
Vs55), which enables many different matrices. Here we considered the following
potential hypothesis matrices:

Cy(B) = diag(ha) —ha-hy/d,

C2(B) = (141,04 1xa-1,—€1,04 1xa 2, —€2,.,04_1,€4 1) € RTI*P,

Ci(B)1a Ci(B)1a
C1(B)se C1(B)ese
Cs(B) = Cu(B) =
o(B) C1(B)1oe +(B) C1(B)1oe
Ci1(B)13e Ci(B)1se

We focus on @7 15, 9 a1s and @ ats, because for the WTS and the MATS, the con-
gruity between all these different hypotheses matrices was 100%. The results of
these simulations can be seen in Table 3.7| and Table [3.8| where the hypothesis
with a different seed value is marked by C;(B) resp. C;(E).

In Table [3.7]it can be seen that for all hypotheses with identical seed again, the
@h1s and @ars have very similar results. Moreover, the results for all pairs of
covariance matrices for hypothesis E) are comparable. The values of the wild
bootstrap approach are always worse than the other two. Therefore, it could
be concluded that the applied hypothesis matrix has more effect on the wild
bootstrap. But it is more likely to be due to the more liberal behavior of the
bootstrap. A liberal test has clearly less congruity than a more conservative test.
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Congruity 25% Quantile Median
ATS-Para|ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS
961 949 | 961 | .030 .031 | .030 | .070 075 | .070
967 955 | 966 | .029 029 | .029 | .067 | .072 | .067
963 947 | 962 | .032 032 | .032 | .073 078 | .074
992 990 | 997 | .005 .005 | .002 | .012 011 | .004

Mean 75% Quantile Maximum

ATS-Para | ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS

Co(E)vs. C5(E)| 086 | 0905 | .086 | .127 | 140 | .127 | 457 | 580 | .449
Ci(E)vs. Co(E)| 083 | 001 | 083 | 121 | 134 [ .121 | 463 | 564 | 461
Ci(E)vs. C5(E)| 089 | 008 | 089 | 132 | 145 | 132 | 467 | 511 | 445
Ci(E)vs. C{(E)| 015 | 014 [.005| .021 | .020 | 007 | 098 | .095 | .026

Table 3.7: Comparison of various ATS-test-statistics based on different hypoth-
esis matrices with distinct number of rows by reference to congruity of the test
decisions and different summary statistics for the difference of the p-values. The
hypothesis is E) (Hy : V1 = V, = V3) for dimension d = 5 and n = (64, 40, 56).

Similar for the differences of the p-values. For all three pairs with congruity
values between 0.947 and 0.967, the matrix’s impact is quite high, compared
with the seed’s effect. Moreover, summary statistics with average differences
of p-values over 0.08 and maximal differences over 0.44 show that different test
decisions appear not only in situations with pretty close p-values.

For hypothesis B) again Table|3.8/shows worse results for the wild bootstrap, for
the same reason as before. It should be noted that C;(B) vs. C3(B) and C;(B) vs.
C4(B) have better values than the other pairs. Since C3(B) and C4(B) emerge
from C;(B) by removing all-zero rows and for each of them one other row, this
makes sense.

It is interesting that C3(B) vs. C4(B) has, with congruity value between 0.945
and 0.959, clearly lower values than C;(B) vs. C3(B). In particular, the structure
of both matrices C;(B) and C3(B) is very similar. Therefore, we might have
expected that the results are better than for other more different hypotheses,
but the comparison C;3(B) vs. C4(B) shows the highest maximal difference in
p-values. With values up to 0.839, this is nearly the whole range of p-values,
while all other summary statistics, in this case, are less extreme compared to the
other pairs of hypothesis matrices.
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Congruity 25% Quantile Median
ATS-Para| ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS

C1(B) vs. Co(B)] .942 927 | 940 | .046 .044 | .046 | .107 110 | 107
C,(B) vs. C5(B)] .942 924 | 938 | .044 .043 | .044 | .105 109 | .105
C3(B) vs. C4(B)] .959 945 | 957 | .031 032 | .031 | .082 .087 | .082
Ci1(B) vs. C5(B)|] .974 963 | 972 | .027 .027 | .027 | .061 .065 | .062
C1(B) vs. C4(B)|] .976 968 | 975 | .024 .024 | .024 | .055 .058 | .055
C1(B) vs Ci(B) 992 990 | 997 | .005 .005 | .002 | .012 .011 | .004
Mean 75% Quantile Maximum

ATS-Para| ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS |ATS-Para|ATS-Wild| ATS
C1(B)vs. Co(B)] .123 A32 | 123 | 184 199 | 185 | 581 .839 | 570
C,(B) vs. C5(B)| .127 A36 | 127 | 192 206 | 192 | 593 .780 | .575
C3(B) vs. C4(B)| .121 A30 | 121 | 177 190 | 177 | .703 .839 | .695
C1(B) vs. C5(B)] .081 .087 | .081 | .108 116 | 1108 | .612 .651 | .615
C1(B) vs. C4(B)| .074 079 | .074 | .097 105 | .098 | .585 .659 | 586
C1(B) vs. Ci(B) .014 .014 | .005 | .021 .020 | .007 | .104 .097 | .029

Table 3.8: Comparison of various ATS-test-statistics based on different hypoth-
esis matrices with distinct number of rows by reference to congruity of the test
decisions and different summary statistics for the difference of the p-values.
The hypothesis is B) (H{y : V111 = ... = Vis5) for dimension d = 5 and n = 50.
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In comparison to the values of C;(B) vs. C3(B) and C;(B) vs. C4(B) this sug-
gests more fluctuation in the p-values.

Finally, the pairs C;(B) vs. C,(B) and C;,(B) vs. C3(B) have similar values, al-
though C,(B) in contrast to the other matrices uses pairwise comparison of the
diagonal elements with the first diagonal element. Compared with hypothesis
E), hypothesis B) shows clearly more concordance except for C;(B) vs. C3(B)
and C;(B) vs. C4(B). Again, the reason is the more conservative behavior of
hypothesis E) compared to hypothesis B). All simulations were also conducted
with n = 125 resp. n = (160, 100, 140) which lead to very similar results.

For congruity with values partially under 0.95, it remains the question whether
all tests show similar type-I-error rates or if some matrices lead to more conser-
vative or liberal behavior. To investigate this issue, we compare the error rates
of three tests based on different matrices, but again with the same seed and
the same data in Table [3.9]and Again the error rates in the 95% binomial
interval are printed bold, while for 10,000 runs, the interval is given through
[0.0458, 0.0543].

ATS-Para ATS-Wild ATS
C1(B) | C2(B) | C5(B) | C1(B) | Ca(B) | C5(B) | C1(B) | C2(B) | C3(B)
t9 .039 .061 .041 .057 .074 .058 .042 .064 .044
Normal .050 .066 .050 .061 .069 .060 .054 .069 .052
Skew normal | .045 .063 .049 .064 .077 .066 .047 .067 .053
Gamma .032 .060 .036 .063 .087 .064 .036 .064 .038

Table 3.9: Comparison of various ATS-test-statistics based on different hypoth-
esis matrices with distinct number of rows by their type-I-error rate. The hy-
pothesis is B) (Hy : Vi1 = ... = Vis55) for dimension d = 5 and n = 50 with
covariance matrix (V)i; = 0.6/,

The results from Table |3.9and Table display that tests based on C;(B) and
C3(B) have almost the same values, while C,(B) has a more liberal behavior.
For ¢} 15, which is always liberal, this makes the test presumable to liberal. On
the other hand ¢’ 15 and @ A1s with a slightly conservative behavior for C;(B),
using C,(B) could be reasonable. Overall distributions, the level seems to be
comparable, but either negligible conservative or liberal.

Although B) and E) are hypotheses with ¢ = 0 and, therefore, can be formu-
lated with unique projection matrices, the results show an apparent influence
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ATS-Para ATS-Wild ATS
Ci(B) | C2(B) | C5(B) | C1(B) | Co(B) | C5(B) | C4(B) | C2(B) | C5(B)
tg .037 | .057 | .038 .058 | .074 .055 .040 | .062 .041
Normal .049 | 064 | .048 .060 | .071 .058 .052 | .067 | .050
Skew normal | .043 .063 .046 .064 .077 .066 .046 .066 .049
Gamma .032 | .054 .033 .061 .086 .065 .034 | .058 .037

Table 3.10: Comparison of various ATS-test-statistics based on different hypoth-
esis matrices with distinct number of rows by reference to congruity of the test
decisions, the average difference of the p-values, and the maximum difference
of the p-values. The hypothesis is B) (I} : V111 = ... = Vis5) for dimension
d = 5 and n = 50 with covariance matrix V =I5 + Js.

of the chosen hypothesis matrix. This behavior causes problems in the analy-
sis of data for hypotheses with ¢ # 0. Because this never happens in classical
mean-based analysis, there are no conventions on how to choose the matrix.
For testing for a given covariance matrix, it seems obvious to choose the iden-
tity matrix. But if we are interested, for example, in testing for a given trace,
it could be less plausible which matrix to choose. So until there are clear con-
ventions, in situations with ¢ # 0, the hypothesis matrices should be chosen
consciously and should be mentioned in the statistical interpretation. This also
holds for situations with ¢ = 0, where non-quadratic matrices are used. For
example, non-quadratic matrices, as we introduced for hypothesis E), are often
used in the profile analysis. Thus, results from this area could be influenced by
the use of a non-unique hypothesis matrix. Users should know this issue and
use some kind of unique matrix as far as possible. Moreover, the choice of a
non-unique hypothesis matrix gives an option to adapt the test to get a more
conservative or more liberal test. The fact that WIS and MATS have the same
results for all hypotheses matrices in our simulations is useful even if especially
the WTS has comparably worse simulation results.

Furthermore, we can conclude from our simulations together with Section 6
from Sattler et al.| [2022], that the traditional way how for ¢ = 0 unique hy-
pothesis matrices are chosen should be adjusted to optimize the computation
time.

Usually, the unique projection matrix is chosen and used to calculate all quadratic
forms without considering the number of zero rows or rows that are just mul-
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tiple rows. Our simulations showed that removing such rows does not change
the result but considerably reduces the computation time, especially for higher
dimensions. Thus, it would be desirable that the unique projection matrix is
not used in such a situation, but the used matrix is formed by removing the
previously mentioned rows. Through this clear procedure, uniqueness is not
violated. In this way for the example in B) instead of a unique p x p matrix or a
not unique (d — 1) x p matrix we would use a unique d x p matrix. This choice
leads to considerable time reductions, although the test decision is the same as
for the unique projection matrix.

At last, we want to deal with the question whether a projection matrix P € RP*?
does always exist to formulate a hypothesis like Pv = C or similar. Such matri-
ces exist always, independent of the vector ¢. If for any matrix C € RP*? it holds
Cv = { we also know C'(CC")*Cv = CT(CC")* with usage of the Moore-
Penrose-inverse. Obviously with P := C'(CC)*Cand ¢:= C'(CCT)*C it
fulfills Pv = ¢, and P is a projection matrix. For ¢ = 0,, the other direction is
also true, but in general for ¢ # 0,, the hypothesis using C" (CC")* C is larger
than the original one. An example of this can be found in the appendix. So
in some situations choosing a hypothesis matrix bears the risk of accidentally
expanding the null hypothesis and should be done with the requisite care.

3.5.3 Testing hypotheses regarding the correlation matrix

Although the covariance matrix contains much information about the variation
of random vectors or similar aspects, there are some disadvantages if we want
to analyze the dependency structure of the underlying random vectors. For
example, a simple change of the measuring unit can completely change the ma-
trix. This fact is one reason why it is useful to consider the correlation matrix if
we are more interested in the dependency structure, which is, for example, an
essential part of a statistical model. Therefore, we want to develop test statistics
to examine hypotheses regarding the correlation matrix.

To this aim, we first remember our general semiparametric model, given by
independent d-dimensional random vectors of the shape

Xix = py + €k,
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where the index i = 1,..., a refers to the treatment group and k = 1,...,n; to
the individual, on which d-variate observations are measured. Of course, it is
useless to analyze a scalar’s correlation, so we assume d > 2.

The residuals €y, ..., €in, are assumed to be centred E(ei;) = 04 and i.i.d.
within each group, with finite fourth moment E(||e;|[*) < co. Finally, we need
again:

(Al) ¥ =k €(0,1], i=1,.,aformin(ny,...,ng) »ocowithN =3 n;

The only difference to the conditions for testing hypotheses regarding the co-
variance is that the covariance matrix here has to be strictly positive definite
and not just semidefinite. So we require Cov(ei;) = V; >0, i=1,...,a. While
we used the so-call half-vectorization operation vech for the covariance matrix,
this is not the best choice here. For a correlation matrix, the diagonal elements
are always one and therefore contain no information. Hence, a new vectoriza-
tion operation vech ™ is defined, which we will call the upper-half-vectorization.
With R; the correlation matrix for the i-th group, this vectorization operation al-
lows us to define

— T -
r; = vech (Ry) = (T’uz,---,Tud,Tm,-'-,T‘izd,-nﬂ‘i(d—l)d) ,i=1,...,q

containing just the upper triangular entries of R; which are not on the diagonal.
The resulting vector has the dimension p,, = d(d — 1)/2 which is substantially
smaller than p. Therewith, we formulate hypotheses in terms of the pooled
correlation vector r = (r{,...,r[) T as

HI:Cr=24, (3.1)

with a proper hypothesis matrix C € R™* %P+ and a vector ¢ € R™. Hypotheses
which are part of this model are among others:
(a) Testing Homogeneity of correlation matrices:

Hy:Ri=---=Rq, resp. Hy i1y =--- =71,

as for example investigated in Jennrich [1970].
For d = 2 this includes the problem of testing the null hypothesis

Ho:pr=p2=:"=pa
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of equal correlations p; = Corr(Xi11, Xi12),1 = 1,..., a within (3.1)), which con-
tains testing equality of correlations between two groups. See e.g. Gupta and
Xu [2006] or Omelka and Pauly| [2012].

(b) Testing a diagonal correlation matrix:

Hpy : Ry =14, resp. Hy : 11 =0,,.
A test, whether the correlations in a single group are zero, was analyzed, e.g.,
introduced in Bartlett|[1951]. With this hypothesis, we can evaluate the suitabil-

ity of a dataset or correlation matrix for factor analysis.

More hypotheses on the structure of the covariance matrix can be found for ex-
ample in Joereskog [1978], Steiger|[1980] and Wu et al.| [2018].

(c) Testing for a given correlation: Let R be a given correlation matrix, like an
autoregressive or compound symmetry matrix. For a = 1, we then also cover
testing the null hypothesis

Hp : Ry = Rresp. 11 = vech™ (R) for a given matrix R.
For d = 2, this also contains the issue of testing the null hypothesis
g‘fg P11 = 0

of uncorrelated random variables with p; = Corr(Xi11, X112), see e.g. |Aitkin
et al. [1968].

As explained in Sattler et al.|[2022], C does not have to be a projection matrix as
C is allowed to be different from the zero vector.

Asymptotics regarding the vectorized correlation

To check null hypotheses of the kind H{j : Cr = (, it is necessary to first investi-
gate the asymptotic distribution of CT.

To this end, a result from Sattler et al. [2022] is shortly repeated first. For
v=(v,.,v)T = (vech(V;)T, .., vech(V,)")" and V as the empirical coun-

58



3.5. EXTENSIONS AND FURTHER RESULTS BASED ON ARTICLE 3

terpart, it holds
VNC® —v) = Nep (04p, CECT),

where £ = P, k%zi and X; = Cov(vech(ey€})") fori=1,...,a.
To use this result for the correlation, first, some matrices have to be defined. Let
exp = (Oke)j_, define the p-dimensional vector which contains a one in the k-th
component and zeros elsewhere. Moreover, we need a d-dimensional auxiliary
vector a = (ay, ..., aq), given through ay, =1+ Z;:ll(d +1—j),k=1,..,d It
contains the position of components in the half-vectorized matrix which are the
diagonal elements of the original matrix. In accordance to this, we define the
pu-dimensional vector b which contains the numbers from one to p in ascend-
ing order without the elements from a. This vector b contains the position of
components in the half-vectorized matrix which are non diagonal elements.
With these vectors we are able to define a d x d matrix H = 14 - a and the vectors
h; = vech™ (H) and h, = vech (H"). Finally, we can define the matrices

Pu

Pu

_ T u o T

Ml - Z ef,pu ’ (ehlefp + ehZer) and L‘p - Z ef/pu ’ ebg,‘p'
=1 =1

This allows us to formulate a connection between the vech operator and the
vech™ operator, since the matrix Lg fulfills Lg vech(A) = vech™ (A) for each ar-
bitrary matrix A € RP*P. This matrix is comparable to the elimination matrix
from Magnus and Neudecker| [1980] and adapted to this special kind of half-
vectorization.

With all these matrices, a conjunction can be found between /n; (Vi —v;) and
/1 (7y — 11), which allows to get the requested result by applying Theorem 3.1
from [Sattler et al,|[2022]. The approach to connect vectorized correlation and
vectorized covariance is based on Browne and Shapiro [1986] and |Nel [1985],
and adapted to the setting of our work.

Theorem 3.5.1:
With the previously defined matrices L,;, My and

Nl

1 .. .
My, 1i) = I—; - Edmg(ri)Ml 'dlllg(VeCh((Vm,---,de)T - (Vi11, -, Viaa))) 2,
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it holds
V(T — 1) = M(vi, i) - /i (Vi — vi) +op(1).
Thus
V(T — 1) = Zi ~ Ny [ 0,0, My, m)EM (v, 1) T
—,
and

- ~ 1
URE 1) 2 Z N (0 s K_m> ~ Nap (Oaps ).

i=1 ¢

To use this result, we have to estimate the matrices Y4, ..., Y4, which is done by
using

Yi - M(Gi/?i)ziM({)\i/?i)Tl

and Y = P, %?1 It is obvious that these estimators are consistent, since
they consist of consistent estimators and continous functions applied to them.

With this asymptotic result, test statistics based on quadratic forms can be for-
mulated through:

Theorem 3.5.2:
Let E(C,Y) € R™*™ be some symmetric matrix which can be written as a func-
tion of the hypothesis matrix C € R™*“Pv and the covariance matrix estimator Y &

RePwxaPw - Additionally, it holds E(C, ?) N E(C,Y). Then, under the null hypoth-
esis Hj : Cr = (, the quadratic form Q. defined by

Q, =NI[CF—d  E(C,Y)[CF—

has asymptotically a “weighted x>-distribution”, i.e. for N — oo it holds that

apu

A D
Qr — ) By,
-1

-
where B, = x5 and A, =1,..., ap., are the eigenvalues onl/zCTE(C, Y)CTl/z.
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So all quadratic forms from Sattler et al.|[2022] can also be formulated for the
correlation, for example

WTS, = N[C(F—7)]" (CYCT> CF—1)],
ATS, =N[C(F-7)" [CF—m)/tr (CYCT),
or
~ T < T + ~
MATS, =NIC(F—1)]" (C¥oCT) [CF-r)],
while A denotes a matrix which only contains the diagonal elements of A. This
leads to ewrs, = {WTS, ¢ (—oo, ank .J}, which needs ¥ > 0. The simu-

lation results from Sattler et al.|[2022] as well as from Section[3.5.1|suggest to use
a Monte-Carlo version of the ATS, given by @ats, := I{ATS, & (—oo, gMS$ 1%

It would be more convenient to find a direct connection between ¥ — r and
Vechf(i\/ — V), instead of having a result for the half vectorization and using
this for developing results for the upper half-vectorization. Unfortunately, this
has not been possible so far, although a result for VN Vech_(\A/ — V) could be
developed analogue to Theorem 3.1 from Sattler et al. [2022]. However, it has to
be taken into account that we need the covariance matrix’s diagonal elements to
calculate the correlation matrix. Moreover, dependencies between components,
as well as the structure of R — R, make this task quite challenging. Therefore,
this kind of workaround has to be done, which has just minimal impact on the
computation time or similar aspects.

Resampling Procedures

Again a resampling procedure may be useful, on the one hand, for a better small
sample approximation and, on the other hand, for quadratic forms with critical
values that are difficult to calculate. Since the simulations from Sattler et al.
[2022] showed clear advantages of the parametric bootstrap, we only consider
this approach.

Thus, foAr every group with realisations Xjy, ..., Xin,, we calculate the covariance

matrix Y. With this covariance matrix we generate random vectors Y7, ..., Y5, .

iid -~
~ Np,.(0,,,Y;) which are 1ndependent from the reahsatlons and calculate

their sample covariance T respectively Y Y o= D, L T For these random
vectors we now consider the asymptotic distribution.
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Theorem 3.5.3:

If Assumption (A1) is fulfilled, it holds:

(a) Fori =1,...,qa, the condztzonal distribution of VN Y, gzven the data, converges
weakly to Ny, (O]D , ki~ Yy) in probability. Since we have Y — Yy in probability,
the unknown covariance matrix Y can be estimated through Y

(b) The conditional distribution of VN Y" , given, the data, converges weakly to

Nap. (0ap,, Y) in probability. Since we have Y — Y in probability, the unknown
covariance matrix Y can be estimated through Y

In consequence of Theorem it is reasonable to calculate the bootstrap ver-
sion of the previous quadratic forms, which are

Q:=N [C\?TE(C,?*) [c \7*} .

Similar to Sattler et al. [2022], two important quadratic forms are given by

ATS: =N [C\?’T [C\?*] /tr (cfr*CT),
WTS: =N [C\?’T (C\?“CT)+ [CV*} .

The bootstrap versions approximate the null distribution of Q., as established
below.

Corollary 3.5.1:
For each parameter vector r € R*Pv and ry € RP+ with Cry = ¢, under Assumption
(A1) we have

sup |Pr(Qs < xIX) — Pr, (Qr < x)| - 0,

xeR
where P, denotes the (un)conditional distribution of the test statistic when v is the true
underlying vector.

This motivates the definition of various bootstrap tests like @5 = T{ATS, ¢
(—00, cATs:1—«l} as asymptotic level « test, with cats: 1-« the condltlonal quan-
tile of ATS; given the data and similar for WTS and MATS.
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As it could be seen in Sattler et al.|[2022], in case of just one group it could be
useful to generate the bootstrap observations with a N, <0m, C?‘lCT> distri-
bution and adapt the quadratic form for this. From a theoretical point of view,
it changes nothing, but depending on the hypothesis matrix’s dimension, this
positively affects the computation time. This will be treated in more detail in

Section 3.5.5]

In the analysis of correlation matrices, Fisher z-transformed vectors are often
used instead of the original vectorized correlation matrices. Although the root
of this approach is the distribution of the Fisher z-transformed correlation in the
case of normally distributed observations, it is also used for tests without this
distributional restriction, see, e.g., Steiger|[1980]. So we could also consider our
tests together with the transformed vector. This approach assumes that all com-
ponents of ¢ differ from one, which is always possible to ensure. We can define
tests based on the transformation for each of our quadratic forms, including the
tests based on bootstrap or Monte-Carlo simulations.

Our simulations showed that the tests based on this transformation have more
liberal behavior than the original one. Since all of our test statistics were already
a bit liberal, it is not useful to consider these versions further.

Simulations

To investigate the performance we analyze the type-I-error rate of the following
two hypotheses

A,) Homogeneity of correlation matrices: J{j : Ry = Ry,
B,) Diagonal structure of the covariance matrix }j : Ry = I, resp. 11 =0,_,

with « = 0.05. The hypothesis matrices are chosen as the projection matrices
C(A;) =P, ®I,, and C(B;) = I, while Cis in both cases a zero vector with
appropriate dimension.

The setting is very similar to Sattler et al. [2022] so we used d=5 and therefore
Pu = 10, while for one group we have n € {25,50, 125,250} and for two groups
we haven; = 0.6-Nand n, = 0.4-N with N € {50, 100, 250, 500}. The used error
terms are based on
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¢ astandard normal distribution, i.e. Zi; ~ N(0,1).
e astandardized centred gamma distribution i.e. (vV2Zy; +2) ~ §(2,1)

¢ astandardized centred skew normal distribution with location parameter
& = 0, scale parameter w = 1 and « = 4. The density of a skew normal
distribution is given through 2 ¢ (%) @ (« (*:%)), where ¢ denotes the
density of a standard normal distribution and ® the according distribu-
tion function.

¢ astandardized centred t-distribution with 9 degrees of freedom,

together with different covariance matrices for the varying hypotheses. For A,)
we use (V)i = 0.6/t resp. V1 = I4 + 0.5] 4 for the first group and for the sec-
ond group we multiply these covariance matrices with diag(1,1.2, ...,1.8). Here
we have a setting where the covariance matrices are different but the correla-
tion matrices are equal. To investigate B,.) we just consider one matrix, given by
V3 =diag(1,1.2,...,1.8).

For both hypotheses there exist already tests, while some of them are part of the
R-package psych by Revelle [2019]. We want to compare the type-I-error rate
of our tests with @jennricn from Jennrich! [1970] and @steiger T€SP. @steigers.
from Steiger [1980] for equality of correlation matrices. Hereby @steiger,, is the
same test statistic as @steiger but uses a Fisher z-transformation on the vector-
ized correlation matrices.

Testing wheter the correlation matrix is equal to the identity matrix can be
investigated with @pqrtiete from [Bartlett [1951] and again with @g¢eiger Tesp.

(pSteigeer-

We use 1,000 bootstrap steps for our parametric bootstrap, 10,000 simulation
steps for the Monte-Carlo approach and 10,000 runs for all tests to get reliable
results. Hereby, the actual test statistic is multiplied with the factor (N —3)/N
for @steiger and @steigers,- This approach is based on a specific result of the
Fisher z-transformation of the correlation vector of normal distributed random
vectors. This multiplication’s main purpose seems to be the less liberal behavior
of the test, while it has asymptotically no effect. To get a better impression of the
impact of such a multiplication, we also include our ATS with parametric boot-
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strap using such multiplication and denote this with an m for multiplication.
This also simplifies the comparison of the tests under equal conditions.

The results of hypothesis A,) can be seen in Table and Table for the
different covariance matrices. It is interesting to note that the type-I-error rate
of @steifery, differs more and more from the 5% rate for increasing sample sizes.
Therefore, this test should not be used, at least for our setting. However, with-
out the Fisher z-transformation, Steiger’s test is way too conservative, especially
for larger sample sizes. In contrast, @ Ars- and @as are too liberal but show
the best type-I-error rate for N greater than 50. Moreover, these tests are the
only ones of the considered tests which fulfill Bradley’s liberal criterion (from
Bradley|[1978]]) stably for N larger than 100. Similar to the results for covariance
matrices, the bootstrap version has slightly better results than Monte-Carlo-
based tests, while the error rates get closer for greater sample sizes. Again the
WTS is way too liberal and needs large sample sizes, despite the bootstrap ap-
proach. The less known MATS statistic based on a parametric bootstrap is better
but clearly worse than both tests based on the ATS. Hence as well as the WTS,
this test seems not to be recommendable for testing equality of correlation ma-
trices. However, except for the gamma-distribution, it fulfills Bradley’s liberal
criterion for N larger than 100. At last, the test of Jennrich is even more liberal
than the ATS-based test. For (V);; = 0.6/"77! the error rates are always higher
than 24% even for the sample size N = 500. All in all, the only tests among the
considered ones that should be used for this hypothesis are @ o1s and @ats-.
It can be seen that with a correction factor, like (N — 3)/N, their small sample
performance could be clearly improved. Even without any correction, they are
preferable to tests based on Steiger [1980], using this factor.

For hypothesis B;), the results are included in Table Again @ats, and
@ATs: have the best results of all our test statistics, while the results are consid-
erably better than for hypothesis A.). For example, Bradley’s liberal criterion
holds for all sample sizes except for n; = 25. Moreover, the better performance
in hypothesis B;) than hypothesis A,) can be observed through the number of
values in the 95% binomial interval [0.0458,0.0543]. With the correction factor,
this test has a better type-I-error rate than @sieiger and comparable to @sieigery, -
Nevertheless, @gpartiett is a test only developed for this one hypothesis and
therefore has an excellent error rate through all distributions.

Both hypotheses show that our developed tests are useful in many situations,

65



CHAPTER 3. SUMMARY OF THE ARTICLES

although partwise large sample sizes are necessary to get good results. This is
a known fact for testing hypotheses regarding correlation matrices, which was,
for example, mentioned in Steiger| [1980].

In addition to the type-I-error rate, the ability to detect deviations from the null
hypothesis is an important criterion of a test. To this aim, we also investigate
the power of some of the tests mentioned above. We choose a quite simple
kind of alternative, which is suitable for our situation. As covariance matrix
we consider V7 + 6 - J4 for 6 € [0,2.5] in hypothesis A,) and for & € [0,0.65]
in hypothesis B,). The reason for this considerable difference in the 6 range is
that for hypothesis B;), the addition changes the setting from uncorrelated to
correlated. For hypothesis A, ), it just increases the correlations, which is clearly
more challenging to detect.

Due to computation time, we simulate only one sample size, which is N = 250
resp. n; = 125 and consider error terms based on the skew normal distribution
and the Gamma distribution. The Monte-Carlo steps, bootstrap steps and the
simulation runs are the same as before. We simulate only the test with good
results for its type-I-error rate, which was for A;) @ars:, and as comparisons
(pSteiger and (p]ennrich-

Based on the results from Table for hypothesis B,) we only consider @A rs-
as well as @steigerrz and @partiert While the setting is the same. Because of the
similarity of the results from the parametric bootstrap and the Monte-Carlo-
based approach, we use just one. But for both hypotheses, we also investigate
the ATS with parametric bootstrap and the multiplied factor to see the influence
of the multiplication again.

For hypothesis A..) Figure 3.1/ shows that despite the very liberal behaviour of
@Jennrich, for & > 1 the power is nearly the same as @ a7s;. Given the fact that
@Jennrich has a type-l-error rate of about 0.28, which is more than 0.2 higher
than both tests based on the ATS. With such a high type-I-error rate, the test
based on Jennrich! [1970] can not be recommended. On the contrary, @steiger
has little power due to its conservative behavior and therefore needs 6 to be
larger than 2.5 to reach power close to one. For all of the considered tests, both
tests based on the ATS, show by far the best power because of the relatively
steep slope. This slope allows detecting deviations from the null hypothesis
without being too liberal. The multiplication makes the test slightly less liberal
and therefore lowers the power.
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to Normal
N 50 100 | 250 | 500 50 100 | 250 | 500
ATS-Para 1096 | .0821 | .0589 | .0562 | .1085 | .0739 | .0579 | .0566
ATS-Wild 1327 | .0938 | .0638 | .0576 | .1309 | .0830 | .0607 | .0587
ATS-Para-m | .0932 | .0761 | .0566 | .0556 | .0918 | .0659 | .0547 | .0553
ATS 1166 | .0832 | .0590 | .0544 | .1160 | .0746 | .0585 | .0560
ATSFz 1092 | .0809 | .0588 | .0537 | .1080 | .0715 | .0565 | .0560
ATSFz-m 0929 | .0732 | .0559 | .0529 | .0900 | .0662 | .0541 | .0545
WTS 4700 | .2443 | .1118 | .0861 | .4257 | .2061 | .0988 | .0769
Steiger .0108 | .0206 | .0224 | .0245 | .0109 | .0176 | .0215 | .0287
SteigerFz 0606 | .0821 | .0873 | .0928 | .0601 | .0744 | .0861 | .0954
Jennrich 3341 | .2837 | .2533 | .2582 | .3306 | .2808 | .2515 | .2472
Skew Normal Gamma
N 50 100 | 250 | 500 50 100 | 250 | 500

ATS-Para 1104 | .0804 | .0613 | .0590 | .1230 | .0899 | .0632 | .0596
ATS-Wild 1329 | .0898 | .0640 | .0610 | .1462 | .1030 | .0689 | .0619
ATS-Para-m | .0941 | .0736 | .0583 | .0577 | .1054 | .0829 | .0598 | .0585

ATS 1179 | .0822 | .0593 | .0588 | .1293 | .0920 | .0633 | .0583
ATSFz 1117 | .0800 | .0586 | .0580 | .1243 | .0901 | .0621 | .0582
ATSFz-m 0934 | .0727 | .0560 | .0563 | .1055 | .0813 | .0593 | .0573
WTS 4563 | 2364 | .1186 | .0853 | .5257 | .3074 | .1498 | .1028
Steiger 0101 | .0187 | .0222 | .0294 | .0098 | .0183 | .0208 | .0261
SteigerFz 0569 | .0803 | .0872 | .0952 | .0654 | .0828 | .0894 | .0929
Jennrich 3375 | .2858 | .2590 | .2476 | .3424 | .2942 | 2651 | .2538

Table 3.11: Simulated type-I-error rates (¢ = 5%) in scenario A,) (Hy : Ry =
R,) for ATS, WTS, Steiger’s and Jennrich’s test. The observation vectors have
dimension 5, covariance matrix (V1)i; = 0.6/ resp. V, = diag(1,1.2, ..., 1.8)-V;
and and it always holds n; := 0.6 - N resp. n, :== 0.4 - N.
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ty Normal
N 50 100 | 250 500 50 100 | 250 | 500
ATS-Para 1180 | .0847 | .0596 | .0546 | .1102 | .0714 | .0556 | .0601
ATS-Wild 1590 | .1024 | .0669 | .0596 | .1482 | .0881 | .0611 | .0616
ATS-Para-m | .0959 | .0759 | .0575 | .0532 | .0897 | .0645 | .0533 | .0588
ATS 1262 | .0872 | .0595 | .0550 | .1170 | .0730 | .0558 | .0601
ATSFz 1193 | .0859 | .0589 | .0545 | .1132 | .0709 | .0552 | .0593
ATSFz-m .0966 | .0757 | .0562 | .0521 | .0929 | .0633 | .0531 | .0577
WTS 5194 | 2776 | 1249 | .0912 | .4784 | .2339 | .1063 | .0814
Steiger .0099 | .0181 | .0242 | .0276 | .0097 | .0167 | .0205 | .0287
SteigerFz .0431 | .0648 | .0689 | .0749 | .0410 | .0562 | .0658 | .0768
Jennrich 1341 | .0977 | .0805 | .0810 | .1319 | .0983 | .0767 | .0805
Skew Normal Gamma
N 50 100 | 250 500 50 100 | 250 | 500

ATS-Para 1168 | .0842 | .0606 | .0593 | .1312 | .0959 | .0612 | .0595
ATS-Wild 1549 | .1016 | .0675 | .0620 | .1746 | .1203 | .0703 | .0667
ATS-Para-m | .0973 | .0749 | .0574 | .0580 | .1079 | .0872 | .0586 | .0586

ATS 1233 | .0851 | .0595 | .0590 | .1384 | .0992 | .0614 | .0591
ATSFz 1201 | .0828 | .0588 | .0592 | .1332 | .0973 | .0615 | .0589
ATSFz-m .0983 | .0741 | .0561 | .0577 | .1108 | .0870 | .0579 | .0574
WTS 5103 | .2648 | 1272 | .0891 | .5720 | .3299 | .1586 | .1040
Steiger .0080 | .0186 | .0242 | .0297 | .0061 | .0167 | .0199 | .0243
SteigerFz .0432 | .0626 | .0698 | .0768 | .0445 | .0624 | .0661 | .0754
Jennrich 1275 | .0975 | .0812 | .0806 | .1277 | .0961 | .0768 | .0782

Table 3.12: Simulated type-I-error rates (x = 5%) in scenario A;) (H} : Ry =
R,) for ATS, WTS, Steiger’s and Jennrich’s test. The observation vectors have
dimension 5, covariance matrices (V1) = I5+0.5:Js resp. V, = diag(1,1.2, ..., 1.8)-
Vi and it always holds n; := 0.6 - N resp. n, :==0.4 - N.
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to Normal
ATS-Para 0928 | .0639 | .0515 | .0543 | .0798 | .0587 | .0486 | .0526
ATS-Wild 1859 | 1128 | .0768 | .0662 | .1584 | .0984 | .0644 | .0579
ATS-Para-m | .0507 | .0450 | .0445 | .0502 | .0430 | .0415 | .0423 | .0479
ATS 1050 | .0681 | .0531 | .0532 | .0893 | .0617 | .0480 | .0514
ATSFz .0989 | .0642 | .0516 | .0526 | .0860 | .0589 | .0467 | .0508
ATSFz-m .0539 | .0432 | .0451 | .0486 | .0464 | .0419 | .0413 | .0467
ATS-PCov .0755 | .0541 | .0464 | .0482 | .0733 | .0531 | .0436 | .0470
ATS-WCov | .0826 | .0666 | .0628 | .0598 | .0798 | .0673 | .0557 | .0562
ATS-Cov .0878 | .0562 | .0461 | .0476 | .0806 | .0544 | .0440 | .0464
WTS 8423 | 5194 | 2332 | 1393 | .8142 | 4794 | 2021 | .1173
Steiger .0245 | .0343 | .0436 | .0481 | .0223 | .0330 | .0419 | .0458
SteigerFz .0546 | .0499 | .0509 | .0528 | .0528 | .0491 | .0485 | .0488
Bartlett .0543 | .0493 | .0520 | .0519 | .0516 | .0482 | .0467 | .0488
Skew Normal Gamma
ATS-Para .0872 | .0630 | .0568 | .0516 | .1066 | .0740 | .0573 | .0519
ATS-Wild 1686 | .1079 | .0792 | .0601 | .2132 | .1342 | .0810 | .0663
ATS-Para-m | .0457 | .0444 | .0489 | .0488 | .0582 | .0559 | .0495 | .0479
ATS 0966 | .0674 | .0575 | .0507 | .1169 | .0776 | .0563 | .0511
ATSFz 0936 | .0639 | .0564 | .0497 | .1059 | .0710 | .0549 | .0504
ATSFz-m .0493 | .0445 | .0492 | .0461 | .0572 | .0540 | .0483 | .0474
ATS-PCov .0715 | .0564 | .0507 | .0458 | .0760 | .0595 | .0477 | .0464
ATS-WCov | .0785 | .0672 | .0634 | .0566 | .0714 | .0668 | .0620 | .0569
ATS-Cov .0819 | .0586 | .0516 | .0461 | .0899 | .0639 | .0482 | .0469
WTS 8206 | 4994 | 2252 | .1260 | .8518 | .5661 | .2680 | .1544
Steiger 0226 | .0349 | .0492 | .0455 | .0246 | .0385 | .0473 | .0487
SteigerFz .0532 | .0515 | .0555 | .0494 | .0574 | .0547 | .0534 | .0506
Bartlett .0479 | .0504 | .0544 | .0500 | .0551 | .0515 | .0541 | .0487

Table 3.13: Simulated type-I-error rates (x = 5%) in scenario B,) (3]

LT =

010) for ATS, WTS, Steiger’s and Bartlett’s test. The observation vectors have
dimension 5 and covariance matrix V = diag(1,1.2,1.4,1.6,1.8).
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In Figure for hypothesis B;) it can be seen that @ats: has clearly more
power than @gqri1ett Which even grows faster. While Bartlett’s test is preferable
with regard to the type-I-error rate, our tests are favorable while concerning the
power. The test based on the Fisher z-transformation has a similar slope to our
test but is less liberal. However, it could be seen, that with such a factor, our test
have the best type-I-error rate. The slope of the corresponding power curve is
similar to @ ats: and @steigerr.. For power, the chosen distribution hardly has
any influence.

Allin all, the simulation showed that our developed test has better performance
than the existing test in hypothesis A.), while for B;.), there is no clear choice
between our test and the test based on [Bartlett [1951]. It depends on whether
type-I-error or the capability of detecting deviation from the null hypothesis has
a higher priority.
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Figure 3.1: Simulated power curves of different tests for the hypothesis A;)
(HF : Ry = Ry), with d =5, N = 100 and n; = 0.6 - N. The covariance matrix
is (V3)i; = 0.6"1! resp. Vi = V, + §J5 and the error terms are based on skew
normal distribution (left side) or gamma distribution (right side).

71



CHAPTER 3. SUMMARY OF THE ARTICLES

= AR Bem B PO S ST
u A
o s
o P
= & 4 =
3’ fg
- £ 4 L
5 & 5
: 4 x :
o & & a
& &
< | a 2 |~
=] g. g. (=]
8 &,
a -- ATS-Para-m g -- ATS-Para-m
o I ©ATS-Para = ©ATS-Para | _
= o 4~ Bartlett % L Bartlett e
dﬂf&' SteigerFZ j SteigerFZ

Figure 3.2: Simulated power curves of different tests for the hypothesis B, (Hj :
r1 = 019), with d = 5 and n; = 50. The covariance matrix is V; = I5 + 6]Js
and the error terms are based on skew normal distribution (left side) or gamma
distribution (right side).

ILLUSTRATIVE DATA ANALYSIS

After using the proposed method in a simulation study, we apply it to a real
data set. To this aim, we take a closer look at the EEG data set from the R-
package manova.rm by [Friedrich et al. [2019], which was already mentioned
in the first section. In this study from [Staffen et al.| [2014], conducted at the
University Clinic of Salzburg (Department of Neurology), electroencephalog-
raphy (EEG) data from 160 patients with different diagnoses of impairments
were measured. These are Alzheimer’s disease (AD), mild cognitive impair-
ment (MCI), and subjective cognitive complaints (SCC). Thereby, this last di-
agnosis is differentiated between subjective cognitive complaints with minimal
cognitive dysfunction (SCC+) and without (5CC-).
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The number of patients divided by sex and diagnosis can be found in Table[3.14]
Since in Bathke et al. [2018]] and Sattler [2021] there was no distinction between
SCC+ and SCC-, we consider both together as diagnosis SCC.

Table 3.14: Number of observations for the different factor level combinations
of sex and diagnosis.

AD | MCI | SCC+ | SCC-
male 12 27 14 6
female | 24 30 31 16

With two kinds of measurements (z-score for brain rate and Hjorth complexity)
and three different electrode positions (frontal, temporal and central), the ob-
servation vector’s dimension is d = 6 and therefore p,, = 15. In relation to this
dimension, all sample sizes are rather small, which we should keep in mind for
the evaluation of our results.

The considered hypotheses, are:

a) Homogeneity of correlation matrices between different diagnoses,
b) Homogeneity of correlation matrices between different sexes,

while we will denote the corresponding hypothesis regarding the covariance
matrix with 3.

In [Sattler| [2021] homogeneity of covariance matrices between different diag-
noses as well as different sexes were investigated. Here, we consider the more
general hypothesis of equal correlation matrices between the diagnoses and the
sexes. Thereby it is of interest to compare the results from homogeneity of co-
variance matrices with them from testing homogeneity of correlation matrices.
We expect higher p-values for equality of correlation through the larger hy-
pothesis, but each rejection of equal correlation matrices directly allows us to
reject the corresponding equality of covariance matrices. In Table for both
hypotheses, the p-values for the ATS with parametric bootstrap are displayed,
while for both bootstrap tests, 10,000 bootstrap runs are done.

It is interesting that for two hypotheses, the p-value of equal correlation matri-
ces are rejected at level 5%, while we could not reject the smaller hypothesis of
equal covariance matrices. But for both hypotheses, the sample sizes are rather
small with N < 40. Our simulation results for d = 5 showed that the ATS with
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ATS-Para for {3 | ATS-Para for (]
p-value p-value
male  AD vs. MCI .1000 .0389
male AD vs. SCC .0452 .0073
male  MCI vs. SCC .0289 .0753
female AD vs. MCI .0613 3601
female AD vs. SCC .0128 4882
female MCI vs. SCC 5656 .8799
AD male vs. female .1008 .0346
MCI male vs. female .2455 6703
SCC male vs. female 2066 1748

Table 3.15: P-values of ATS with parametric bootstrap for testing equality of
correlation matrices and equality of covariance matrices.

parametric bootstrap is too liberal for small sample sizes, which might be the
reason why the larger hypotheses can be rejected, and the smaller ones can not.
Moreover, it can be seen that the difference between some hypotheses is rela-
tively small, like for the first three hypotheses, but it can also be quite large as
for the comparison of women with AD and with SCC. This shows that from a
rejection of Hy no conclusion on Hj can be drawn.

Through the small sample size in relation to the dimension of the vectorized
correlation matrix p,, = 15, the rejections are not as reliable as for the covariance
matrix. Still, they are helpful in selecting hypotheses for further analysis.

Conclusion

In the previous section, a series of new test statistics was developed. They could
be used for many different kinds of null hypotheses with hardly any restrictions
and could be expanded easily, for example, by using a Fisher z-transformation.
In our simulation study, it could be seen that our tests based on the ATS are
appropriate for many different hypotheses. This holds for critical values based
on a parametric bootstrap as well as on a Monte-Carlo simulation. The de-
veloped tests outperform existing procedures for some hypotheses, while they
offer good and interesting alternatives for other ones. One more time, these re-
sults show the flexibility of the approach introduced in Sattler et al. [2022] and
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the multitude of possible applications.

3.5.4 Testing for covariance patterns

In Sattler et al. [2022], some hypotheses, together with suitable hypothesis ma-
trices, were introduced. But because of the very general model, there are various
other possible hypotheses. For example, these include a pattern in the covari-
ance matrix or a particular type of covariance matrix. We will focus on the latter
while applying our approach for these hypotheses gives a good impression of
how it can be used for other patterns. This topic is of great interest, and there-
fore there are already several more or less detailed approaches. For instance,
for high-dimensional data, | Zhong et al. [2017] allows general hypotheses under
normality while for non-high-dimensional data, (Gupta and Xul [2006] checks
for sphericity, but with some conditions on the characteristic function. Finally,
Wakaki et al.| [1990] allows for testing all of the existing structures with fewer
distributional restrictions. Unfortunately, their procedure is quite complex since
many parameters need to be calculated or estimated. Together with the fact that
the concrete test is never mentioned, this approach is challenging to use in prac-
tice. This is also mentioned in|Yuan/[2005] or|Herzog et al.|[2007]. Thus, our new
test based on Sattler et al.|[2022] should allow tests for a wide range of possible
structures, with less distributional conditions and comparatively clear and in-
tuitive usage.

This section will shortly introduce the most common covariance structures, to-
gether with an appropriate hypothesis matrix for the particular case. For select-
ing the covariance structures, we follows Kincaid| [2005], which gives a good
overview of the most important models without being too detailed.

It is quite clear that the correlation matrix structure could be of interest besides
the covariance matrix structure. We do not treat this because of the direct con-
nection between hypotheses regarding the correlation matrix and regarding the
covariance matrix from Theorem Thereby it can be easily adapted from
the following.

Many authors mention the hypothesis regarding structures or patterns of co-
variance/correlation matrix without explaining their test’s concrete usage for
this hypothesis more precisely, for example, by introducing the necessitated hy-
pothesis matrices. So, e.g., [Steiger| [1980] simulated for the hypothesis whether
a correlation matrix has the structure of a Toeplitz matrix. But neither the repre-
sentation of this hypothesis in the underlying model nor the hypothesis matrix
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was mentioned. In most cases, this increases the readability and avoids the
need for extensive definitions. But unfortunately, at the same time, this com-
plicates the application of the procedure by users. Therefore, the following part
aims to provide the necessary hypothesis matrices for the most common covari-
ance structures. To this end, we define some general matrices that are part of
different null hypotheses and limit ourselves to auxiliary vectors introduced in
Section W On the one hand, we use the vector a containing the indices of
components in the half-vectorized matrix which belong to diagonal elements of
the original matrix. These indices are given through a, =1 + Z}:ll (d+1—j),
k = 1,...,d, so the vector is defined as a = (ay, ..., ag). On the other hand, the
pu-dimensional vector b containing all other indices in ascending order, which
belong to non-diagonal elements of the original matrix.

All of the following hypothesis matrices are formulated most comprehensively
and intuitively, without using projection matrices. If ¢ = 0 holds (which will be
true except for the autoregressive structure), a unique projection matrix exists.
Based on the results from Section we recommend for these matrices to
remove zero rows and to use the so formed matrices.

Sphericity

The sphericity of a covariance matrix denotes that the covariance matrix is the
product of a scalar and the identity matrix. This is a necessary assumption in
many repeated measurement approaches, like the ANOVA. It can be seen as a
special case of a compound symmetry matrix with the additional requirement
that the non-diagonal elements are equal and have the value 0. One way to for-
mulate this hypothesis would be to expand the hypothesis matrix of the com-
pound symmetry structure. But it is more consistent to treat this structure as

the combination of equal diagonal elements and zeros elsewhere which leads to
Cs = (C4;, CL,) T with

a—1 .
— T T . T
Cs1 = Z exa-1-(€q p.t1— €ap,p) and Csy= E €lp.  €pyp-
k=1 =

Thereby with 3§ (S) : Csv = 0,1 we express the hypothesis of H : {sphericity
of the covariance matrix V}.
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Diagonality

As well as the sphericity of a matrix, the more general hypothesis of a diag-
onal covariance matrix is of great interest. It shows that all components are
uncorrelated, which allows many conclusions on the underlying model. The
hypothesis of diagonality, also known as variance components, was considered
in Section as B;) and was given through (D) : r = 0,,,..

Compound Symmetry

This widespread covariance matrix structure, which is especially known from
split-plot-designs, is characterized by two conditions: the equality of all diag-
onal elements and all non-diagonal elements’ equality. As a consequence, the
appropriate hypothesis matrix is also composed of two parts through

w1
CSl . P T T
CCS = with CCSl = Z €opu—1- (ebbp — ebm,p).

CS1 =1

With this matrix we can formulate J{, : {V is a compound symmetry matrix}
through Jy (CS) : Cesv = 0,0.

A variation of this structure is the so-called Heterogenous Compound Sym-
metry. Hereby, the classical compound symmetry matrix is multiplied from
both sides with a diagonal matrix diag(o,...,04) with all components being
positive real numbers. Fortunately, the hypothesis J{j : {V is a heterogenous
compound symmetry matrix} can be formulated with the correlation matrix as
Hy(HCS) : P, v =0p,..

Toeplitz

This matrix is defined through the fact that the diagonal elements are equal as
well as all the secondary diagonals, which is why it is also called a diagonal-
constant matrix. In contrast to the compound symmetry matrix, not all non-
diagonal elements need to have the same value, just within the individual sec-

ondary diagonals, they have to be equal. For the covariance matrix construc-
tion, we use the vector h; from Section With this and

d—2d—k—1

_ T T
Cr = E E Chix—d—k+Lpyu—d+1 - (eak+l+e,p - ebe,p),
k=1 =1
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we get Cy = (C;, C%)T. In this case, the hypothesis of J{§ : {V is a Toeplitz
matrix} can be formulated as 7y (T) : Cyv = 0,,,. Again, there exists a heteroge-
nous Toeplitz matrix which can be tested through

d—2d—k—1

o T T
Cur = E E Chi—d—k+Lp,—d+1 - (eak+1+ffkfl,p — ebFLp)
k=1 (=1

and J‘Cg(HT) : CHTr = Opu,dJr].

Autoregressive

This last structure can be seen as a special case of a Toeplitz matrix. However,
there is a kind of proportionality between the different secondary diagonals for
an autoregressive covariance matrix. The whole matrix depends just on one
parameter o € (0,1) and is given through (V);; = o/*7, which shows that the
correlation of the components decreases exponentially with the distance. This is
useful, for example, if consecutive components belong to neighboring measure
points. Moreover, this structure is often used for repeated measurements at
different time points, since it is reasonable that measurements that are further
apart in time have a smaller correlation. While the equal secondary diagonals
could be tested similar to the case of a Toeplitz matrix, the proportionality, as
mentioned above, is much more complicated. Each kind of proportionality can
just be considered if all components are different from zero. Therefore, this
test can not be used if one component of the empirical covariance matrix has
zero value. If a component is zero, the null hypothesis of an autoregressive
covariance matrix should be received.

First, we define the function f : R,* — RP, (x4, ..., xp) — (In(Ix41]), ..., In(|x} 1)),
where R P denotes the real values p-dimensional vectors with only positive
components. With the d-method it holds

\/N(f(v) —f(v)) = \/N(ln(lvl) —In(p))) 2, Np(Op,diag(v)’lz diag(v)’l).

The absolute values ensure that the logarithm can be calculated, even if the
estimated covariance vector has negative components. Moreover, we define

d-ld-k d
T T
Car1 = § § €aq,—k+tp - (€ate—1p — €aprep) + z €putkp  €app
k=1 =1 -
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as the first part of our hypothesis matrix. The first sum builds differences be-
tween components, corresponding to elements of the covariance matrix, which
are neighbouring and from the same row. The second sum picks the compo-
nents corresponding to diagonal elements of the original covariance matrix, to
Verify that V11 = V22 =..= Vaa =1.

Under the null hypothesis of an autoregressive covariance matrix with unknown
parameter o, it holds Cagif(v) = (In(0)L,,,0))". To check whether the first
Pu components of this vector are equal, we use Car, = P,,, ® I4 and define
Car = Car2Cari. With this matrix, we formulate our null hypothesis through
HY(AR) : Carf(v) = 0,. With CARVf(G)EVf(G)TC/T\R as a consistent estimator
for the unknown covariance matrix and the asymptotic distribution, it is pos-
sible to define the usual quadratic forms. The Monte-Carlo based ATS can be
directly formulated while the parametric bootstrap can be adapted easily.

For the sake of completeness, we want to present another function that also
could be used to check this null hypothesis. To this end, we define the continu-
ous function

Xa1+l X'(ller*l Xa2+l Xﬂerd*Z X(ld,1
g: R, P = RP, x — ( S e , S S e ,Xays s Xay | -
Xal X(ller*Z Xa2 Xa2+d73 X(ld,1+1

For the first p,, components the relation between the components and follow-
ing components is calculated, except this corresponds to a relation between two
components, which are in different rows in the original matrix. The last d com-
ponents are the identity for the diagonal elements of the original matrix. Again,
because of the 6-method it holds

VN (g(v) — g(¥)) = Ny (0, Vg(v)EVg(v)T),

It remains to test whether the first p,, components of g(v) are equal and the last d
components have the value one. Because of this we build the hypothesis matrix
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through Car = P,. @I4. Hence, under the null hypothesis of an autoregressive
covariance matrix, it holds

VN (éARg(G) - ("Pu)) 2,5 N, (0p, CArVg(WZVg(W) T Crg),

14

whereby C ArRV( (ﬁ)ng(ﬁ)TélR is a consistent estimator for the unknown co-
variance matrix. Based on this, once more quadratic forms like the ATS can be
defined to examine the hypothesis 3} (AR) : Cagv = (0], 13)".

Also, for this structure, a heterogeneous version exists, which can be tested with
similar matrices and the vectorized correlation matrix. Then, the second part of
the matrices Cagr; and Caro is unnecessary. The first part can be reduced be-
cause the correlation matrix’s diagonal does not have to be compared regarding
the proportionality. Similarly, the function g, as well as the corresponding hy-
pothesis matrix, could be simplified.

Finally, there exists one more version of the autoregressive structure, called first
order autoregressive. Here, the elements are given through (V);; = p - o'/,
with p, 0 > 0. This is a more general case, since the diagonal elements have to
be equal but are allowed to have other values than one. To check whether the
covariance matrix has this structure, we replace Car, with P, @ P4. Under
the null hypothesis of a first order autoregressive structure, it holds Carif(v) =
(ln((r)Ipu,ln(p)Id)T and therefore CAr,Carif(v) = 0,.

Simulations

Finally, we want to investigate these tests’ performance through their type-I-
error rate. Diagonality was already tested in Section so we test for an au-
toregressive structure and a Toeplitz matrix, based on the above-introduced ma-
trices. For the Toeplitz matrix, we use the hypothesis matrix, which is formed
by removing zero rows from the existing unique projection matrix. Here, we
have one structure based on just one parameter and one based on five parame-
ters, which is interesting as a comparison. In Herzog et al.|[2007], they assumed
a relation between the number of parameters and the required sample size for
a sufficient approximation of the asymptotic distribution.

For the autoregressive structure, we chose the parameter o = 0.6, and for the
Toeplitz matrix, we use (V)i; = 1—[i—j|/d. We simulate for dimension five and
error terms based on

80



3.5. EXTENSIONS AND FURTHER RESULTS BASED ON ARTICLE 3

* astandard normal distribution, i.e. Z;,; ~ N(0,1),
* astandardized centered gamma distribution i.e. (\/izikj +2)~4G(2,1),

* a standardized centered skew normal distribution with location parame-
ter & = 0, scale parameter w = 1 and o = 4. The density of a skew normal
distribution is given through 2 ¢ (%) @ (o (*2%)), where ¢ denotes the
densitiy of a standard normal distribution and ® the according distribu-
tion function,

* astandardized centered t-distribution with 9 degrees of freedom,

while the sample size are n = (25,50,100,250). On the basis of the previous
results, we only consider the ATS with parametric bootstrap and with Monte-
Carlo-based critical values. Here we use 1,000 bootstrap runs and 10,000 Monte-
Carlo steps. The type-I-error rates, based on 20,000 simulation runs, can be seen
in Table and Table for o« = 5%. For the autoregressive structure both
approaches, based on the function f and the function g, are used. Finally, for the
Toeplitz structure, we use the hypothesis matrix, which is formed by removing
zero rows from the unique projection matrix.

For testing whether the covariance matrix is a Toeplitz matrix, the paramet-
ric bootstrap has a better small sample performance than the Monte-Carlo ap-
proach. For larger sample sizes, their type-I-error rates approach. Both tests
fulfill Bradley’s liberal criterion in all cases and have small error rates, espe-
cially for the to distribution.

For the considerably more challenging hypothesis of an autoregressive struc-
ture, both tests are quite conservative. The liberal criterion is only fulfilled for
n; = 250 for most of the considered distributions. For the normal distribution,
even higher sample sizes are needed. This result is not surprising because the
proportionality, which is the only difference to the Toeplitz matrix, is difficult
to check between all secondary diagonals. In contrast to all other hypotheses,
here, the Monte-Carlo approach has a better small sample performance than the
parametric bootstrap ATS. This holds for both approaches based on the function
fand g.

While for n; < 250 the function f seems more recommendable overall, for
n; = 250 the function g has a better type-I-error control in most cases. These
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ATS-Para ATS
N 25 50 100 | 250 25 50 100 | 250
ty .0493 | .0481 | .0472 | .0505 | .0569 | .0513 | .0474 | .0508
Normal .0556 | .0525 | .0544 | .0524 | .0635 | .0555 | .0551 | .0521
Skew normal | .0557 | .0531 | .0514 | .0491 | .0639 | .0559 | .0515 | .0496
Gamma .0458 | .0443 | .0435 | .0485 | .0522 | .0466 | .0444 | .0492

Table 3.16: Simulated type-I-error rates («x = 5%) for testing whether the covari-
ance matrix has a Toeplitz structure, with ATS based on parametric bootstrap
and based on Monte-Carlo simulation. The observation vectors have dimension
5, covariance matrix (V);; = 1 —[i —j|/5 and different distributions and sample
sizes are considered.

ATS-Para-f ATS-£
N 25 50 100 | 250 25 50 100 | 250
to .0127 | .0133 | .0197 | .0252 | .0137 | .0138 | .0198 | .0252
Normal .0073 | .0099 | .0161 | .0222 | .0083 | .0105 | .0163 | .0221
Skew normal | .0109 | .0122 | .0187 | .0260 | .0121 | .0131 | .0188 | .0256
Gamma 0254 | .0261 | .0298 | .0328 | .0285 | .0264 | .0304 | .0328
ATS-Para-g ATS-g
N 25 50 100 | 250 25 50 100 | 250
to .0094 | .0111 | .0155 | .0278 | .0106 | .0121 | .0162 | .0270
Normal .0093 | .0113 | .0197 | .0260 | .0105 | .0122 | .0198 | .0254
Skew normal | .0085 | .0116 | .0185 | .0286 | .0102 | .0125 | .0184 | .0289
Gamma .0107 | .0126 | .0199 | .0280 | .0124 | .0131 | .0202 | .0275

Table 3.17: Simulated type-I-error rates (x = 5%) for testing whether the co-
variance matrix has an autoregressive structure, with ATS based on parametric
bootstrap and based on Monte-Carlo simulation. The observation vectors have
dimension 5, covariance matrix (V);; = 0.6/"7 and different distributions and
sample sizes are considered.
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values, together with the easier application, make the f function a more reason-
able choice. Simultaneously, these are just some proposals since there are many
other possible functions and matrices to check this hypothesis.

Since our tests are quite conservative for this hypothesis, it could be useful to
apply the wild bootstrap approach, which had a more liberal behavior than the
parametric bootstrap in Sattler et al.|[2022], and therefore could balance the per-
formance.

This section shows that with our approach, hypotheses regarding the structure
or a pattern of the covariance matrix can be checked with a suitable hypothesis
matrix. For some more complex structures, some adaption has to be done, and
a large sample size is recommended to get reliable results.

ILLUSTRATIVE DATA ANALYSIS

After introducing these tests for covariance matrix patterns, we want to illus-
trate their application and the resulting conclusions. To this aim, we reconsider
the EEG-data set from [Friedrich et al.|[2019], but this time focus on another as-
pect.

The z-score of the brain rate and the Hjorth complexity are measured at three
different locations, namely temporal, frontal and central. Here we want to in-
vestigate whether the position of the measuring points influences the measured
values. Similar questions are often considered in repeated measure designs,
where the repetitions have a temporal context, to investigate wheater there is a
time effect. One way to check such an impact is to compare the means of the
three locations and use thereto, for example, a one-sample Hotelling’s T2 test
Anderson|[2003]. But this is not the only way how the position of the measure-
ment points can influence the measurements. It could also have an effect on
the variance of the individual measure points, as well as on the dependency
structure between them.

Therefore, we also want to consider the covariance matrix and investigate which
conclusions can be drawn out of it. This is done by testing whether the covari-
ance matrix has a compound symmetry structure. A rejection of this structure
means that the variances are different or the correlation between the locations
is different. Therefore, the locations are not exchangeable, which shows an in-
fluence of the measuring point’s position. For the sake of completeness, we are
also testing whether the covariance matrix has a Toeplitz structure. In contrast
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to a compound symmetry matrix, this would mean that there are systematical
differences in the correlations. This would make sense to represent the distance
between the measurement points, which is not useful in our setting since all lo-
cations are neighboring.

Through the low dimension d = 3 and therefore p = 6, we expect reliable re-
sults of our test, even for the sample size of only 12 observations.

The one sample Hotelling’s T? test, based on an x? distribution, is for example
part of the R-package ICSNP(Nordhausen et al. [2018]). To apply this test, we
use the matrix Cpyp, € R?*3, given through

1 -1 0
Cin=1/2 ( ) |
0 1 -1

For both structures, we use the ATS with parametric bootstrap based on 10,000
bootstrap runs and calculate the p-values. The results, together with the results

of the one-sample Hotelling’s T? test, are displayed in Table and Table

Brain rate Hotelling’s T? | ATS-Para for Hy(CS) | ATS-Para for Hy(T)
p-value p-value p-value

male AD 0.9881 0.4056 0.4883

male MCI 0.7472 0.4869 0.5882

male SCC 0.0162 0.2380 0.2395

female AD 0.6483 0.5845 0.5553

female MCI 0.9261 0.8014 0.7572

female SCC 0.9391 0.6938 0.6634

Table 3.18: P-values of one sample Hotelling’s T2 test and ¢ 1 to check wheater
the covariance matrix has a compound symmetry structure resp. a Toeplitz
structure.

For the brain rate in the group of men with SCC, a difference in the mean can
be verified at level 5%, while for the covariance, no structure can be rejected.
In contrast, for the Hjorth complexity, for women with SCC, the location’s in-
fluence can be proven for the mean and the covariance since both structures
are rejected. The influence on the covariance matrix here is clearer than on the
mean and could also be verified for level 1%.
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Hjorth Hotelling’s T? | ATS-Para for H}(CS) | ATS-Para for 3(}(T)
complexity p-value p-value p-value

male AD 0.4372 0.4029 0.4110

male MCI 0.1276 0.1113 0.1142

male SCC 0.1273 0.1412 0.1453
female AD 0.3139 0.3809 0.3491
female MCI 0.9328 0.1172 0.1207
female SCC 0.0213 0.0073 0.0079

Table 3.19: P-values of one sample Hotelling’s T? test and ¢ 15 to check wheater
the covariance matrix has a compound symmetry structure resp. a Toeplitz
structure.

To investigate this group in more detail, further hypotheses could be tested,
as equal variances of all components. One could thereto apply the test from
Sattler| [2021]]. Rejection of this or similar larger null hypotheses would allow
us better to understand the location’s influence on the covariance matrix. Since
the compound symmetry structure is a special case of the Toeplitz structure, it
has lower p-values in most groups. But for these 3 x 3 covariance matrices, the
difference in structure is relatively small, and therefore this relation does not
hold for all groups.

All in all, the noticeable difference in p-values between mean and covariance
matrix structure shows, that for the verification of an effect, both aspects should
be considered, the mean and the covariance matrix. This example illustrates,
how both kinds of hypotheses can be used to investigate two aspects of the
same question.

Conclusion

It could be seen that the hypothesis matrices for testing the presented structures
differ in complexity and the matrix rank. Interestingly, this has no relation to
the number of parameters from which the covariance matrix is built.

Some less common patterns are treated in other works, e.g. |Steiger| [1980],
where a so-called circumplex hypothesis is checked, which tests for a Toeplitz
matrix with diagonal elements one and a so-called equicorrelation hypotheses,
which means that all non-diagonal elements are equal. The example shows that
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most of the not considered patterns are related to the treated structures and,
therefore, can be investigated similarly. Moreover, while we focused on covari-
ance matrices’ structure, a correlation matrix structure could also be of great
interest. However, through the heterogeneous version of our hypotheses, these
hypotheses” adaption for correlations was already done.

We are convinced that nearly every kind of covariance matrix or correlation
matrix pattern can be tested based on the approach published in Sattler et al.
[2022] resp. Section [3.5.3 Partially the usage is a bit more complicated or needs
techniques like the 6-method, comparable to the autoregressive structure.

3.5.5 Efficient implementation of the developed tests

Computation time is an essential factor for choosing the adequate test statistic
for a hypothesis in the individual situation. This is particularly relevant for hy-
potheses regarding the covariance matrix, since the dimension of the vectorized
covariance matrix grows quadratically in d.

As seen in Section 6 of Sattler et al.|[2022], in many cases the choice of a non-
quadratic hypothesis matrix could save a substantial amount of time. The in-
fluence of this change on the test result was investigated in Section This
passage showed which kind of non-quadratic matrix does not change the test
result. The saved time through such non-quadratic matrices varied widely. In
detail, the percentage of saved time for hypothesis D) (3 : tr(V1) = v) is sig-
nificantly greater than for C) () : tr(V7) = tr(V,)).

One reason for this is a trick that is usable for one group. Our goal is to gen-
eralize it for more groups if the hypothesis matrix has a special structure. We
also found other ways to make the calculation more efficient for non-quadratic
matrices without changing the results’ validity.

Consider hypotheses of the kind C = Cy ® Cs with Cyy, € R™*% and Cs €
R™2*P, while m; € Nq and m, € N,,. This kind of hypothesis is very popular,
for example, in the context of repeated measurement. All hypotheses simulated
in [Sattler et al. [2022] can be written in this way. Moreover, each hypothesis for
just one group is part of this model.

In many settings estimating the variance of C vech((Xi; — ;) (Xi1 — pi)T)Cg is
more efficient than estimating X; and afterwards calculate Cs }Ei Cg, especially
for m, < p. More details on when this approach is useful can be found in the
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appendix of this section.

Since it holds

CIC" = (Cw ®1y,) (@Csz Cs> (Cw®Im,) ",

with an efficient calculation of Cg fi Cs, the computation of the matrix can be
simplified.

In a similar way the generation of the bootstrap samples can be transformed
for the parametric bootstrap approach as well as the wild bootstrap. In Sattler

et al.[[2022] we generated Y7, , ..., Yi,,, ~ Ny (0, }31) for the parametric bootstrap
and used them to calculate quadratic forms in CY" with Y~ = (Y] n ...,V;T)T.

Instead of these bootstrap variables, Zj, , ..., Z{,. ~ N, (0n,, Cs }Ei Cg) can be
generated and used to calculate quadratic forms in (Cy ® I,,) Z". This does
not only save time through generation of smaller random variables, but above
all through use of the empirical covariance of Zj,, ..., Z{,, which is denoted as
ff (Z). Hence, in ATS, WTS, and MATS we can replace cz'c’ by

(Cw ®1n,) <@ia:1 }:k(Z)) (Cw ® ImZ)T. Hereby for each m; and m,, the num-
ber of necessary multiplications can be reduced considerably, which is also
shown more detailed in the appendix.

Since the bootstrap part is repeated B times, the time reduction in this part
greatly influences the total calculation time. Although the distribution is the
same, this other kind of bootstrap variables can influence the test’s behavior.
This was checked, and the differences were negligible.

Ings-*

For the wild bootstrap approach this can be done in a simﬂar manner, by us-
ing 23, = Wiy - Cs [vech(XuXlk n;t Y, vech( XuXIk) and the empirical
covariance matrices based on Z7, ..., Zi*ni.

Since these alternative bootstrap approaches do not change the distribution of

the vectors used for the quadratic forms, all results from Sattler et al.| [2022]
remain valid.

To illustrate the influence of these and other small changes, we repeat the time
computation from Sattler et al.|[2022] for all hypotheses and quadratic hypothe-
sis matrices as well as non-quadratic, implemented in the previously explained
way. The results of hypothesis C)(J(y : tr(V1) = tr(V;)) can be seen in Table
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while for other hypotheses it can be found in the appendix of this section.

C(C) C(C)

d 2 5 10 20 2 5 10 20
ATS-Para | 0.476 | 0.862 | 17.620 | 141.163 | 0.409 | 0.408 | 0.411 | 0.449
ATS-Wild | 0.415 | 0.536 | 10.370 | 111.671 | 0.394 | 0.393 | 0.396 | 0.435
ATS 0.085 | 0.195 | 0.388 1.177 | 0.032 | 0.034 | 0.034 | 0.042
WTS-Para | 0.585 | 1.074 | 30.496 | 336.538 | 0.492 | 0.491 | 0.496 | 0.519
WTS-Wild | 0.531 | 0.709 | 21.997 | 300.008 | 0.487 | 0.489 | 0.488 | 0.529
WTS-x2 0.002 | 0.003 | 0.040 0.343 | 0.002 | 0.002 | 0.003 | 0.028

Table 3.20: Required time in seconds for various tests statistics and different di-
mensions for hypothesis C) (Hy : tr(V;) = tr(V2)) with a quadratic hypothesis
matrix on the left side and a non-quadratic hypothesis matrix on the right sight.
Here some methods are used to increase efficiency.

It can be seen for the projection matrix that the alternative approach is faster
than the earlier one, especially for the parametric bootstrap approaches. Here,
sometimes 40% or more can be saved, while for the WTS with a wild bootstrap,
nearly no time is saved. However, in comparison to the non-quadratic matrix,
the required computation time is enormous. Simultaneously, the result is iden-
tical if the non-quadratic matrix is chosen in the right way, as it could be seen in
Section It is clear, that with m; =1 and m, = 1 this is an extreme example
but there exist several other hypotheses with m, < p as it could be seen in Sat-
tler et al. [2022]. Moreover, other measurements based on the covariance matrix
exist, which have small values for m,, like the determinant or parameter to rate
the quality of psychological questionnaires, see |Pauly et al. [2016] for the latter.
In this context, the saved time through the non-quadratic matrix and the other
techniques is crucial since a dimension higher than 20 is often the case.

So for hypotheses which can be written as C = Cyy ® Cs, the parametric boot-
strap approaches are usable even for a larger dimension as d = 5. The right
choice between the parametric bootstrap and Monte-Carlo approach depends
on the hypotheses and the used hypothesis matrix, as well as the available time
and the required accuracy. Also, as can be seen in the appendix, the saved
computation time is not always that high, each possibility to reduce the time
without loss of quality should be used. And for our preferable test, the ATS
with parametric bootstrap, the saved proportion is often up to 50%, like in the
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test for equal covariance matrices, which is the most important hypothesis.

3.5.6 Different dimensions between the groups

Similar to the situation of Section it could also be of interest to compare
parts of covariance matrices with different dimensions. As a direct comparison
between covariance matrices makes less sense, such parts could be single com-
ponents or terms which directly depend on the covariance matrix. For example,
the trace as an effect measure for the total variance could be used to compare
multiple groups with different dimensions.

The adaptions of Sattler et al.| [2022] are minimal, because with d; as the di-
mension of the i-th group and p; = di(d; + 1)/2 all results for the single groups
are valid. And with p = p; + ... + p4 the dimension of the pooled vector of co-
variances and appropriate hypothesis matrix C € R™*? this holds for all results
from Sattler et al. [2022] involving more than one group.

The same holds for testing hypotheses regarding the correlation matrix, as is
was done in Section 3.5.3

3.5.7 Appendix

Influence of the used hypothesis matrix

Consider for the case of one group and dimension d=3 the matrices

100101 100000
00000O00O 000O0O0O
C:000000 nd CT(CCT)+:1000000
000O0O0O 31 00000
00000O00O 000O0O0O
000O00O00O 100000

For ¢ = (0,1,0,0,0,0)7 it follows { = 0¢ and the equation CT(CCT)Jer =
0 has ker(C'(CC")*C) as solution, which is a 5-dimensional subspace. On
the contrary Cv = € has no solution, which shows impressively the difference
between both hypotheses.
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Testing hypotheses regarding the correlation matrix

Proof of Theorem|3.5.1; This proof is based on the proof from Browne and Shapiro
[1986] and [Nel [1985], where a similar situation is considered. Because we are
just interested in the matrix’s upper triangular, some adaptions have to be done.

—1/2

I, + U, >_1/2 (R-+#u-> (I + L, ) e
P 1,0 i Vo i P Vo 1,0 .

The Taylor series of x — x /2 in point 1 leads to x /2 = 1—(x—1)/2+0((x—1)?).
For using this for the diagonal matrices with x = 1 + n; -~/ 2Uw, we first con-
sider the corresponding remainder. Since U;, converges to a normally dis-
tributed random variable from Slutzky’s theorem we know that the remainder

is op <n v 2> This leads to
1 —/z 1
(10 o) = (1 gyt +or (n)
and hence

Ri = ( s Wi ) (Ri+ U (T, — 5= Uio)

v ) () )

e (7)) s~ )
) o ) )

(1o i) (5 ) (o) o ()

where again Slutzky’s theorem is used. Multiplication with ,/n; leads to
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Vi Ry
= M Ri+ [Wi — 5 (UioRi + RiUp)] + /i -0p < 1/2)

= M R+ [U; — 5 (WigRi + RiU; )| +op (1).

We define

Pu

T
M, = Z €opy (ehwp + ehze,P)
=1

and

P P
— T — T
M, = E €rp - en,,, Msi= E €p  €ny,p
(=1

=1
M, =M, +M; Ms = diag(vech(I)).

With these matrices it is easy to check that the following equations
vech(U;oR;) = diag(vech(R;)) - M; - vech(U, ),

vech(R;U, ) = diag(vech(R;)) - M3 - vech(U; )
and

vech(U;oR;) + vech(R;U; ) = vech(R;)) - (M3 + M3)
hold, and therefore with vech(U; ) = M5 vech(l,)

\/ﬁvech( i — Ry)
= [vech(W;) — 1 (vech(U;oR;) + vech(R;Uyp))] +0p(1)
[Vech ) dzag(vech(R )) - (Mo + M3) Vech(Ui,o)} +op(1)
[vech(U,) — § diag(vech(Ry)) - (Mz + M3) Ms vech(U;)] +op(1)
L, — dzag vech(Ry) - (My + M3) Ms| vech(U;) +op(1).

Multiplication with the matrix Ms changes nothing in this case because it just
picks the columns which are unequal to zero and drops the rest. So all in all
with My = M, + M3 it holds
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Jmivech(R; — Ry) = [I, — L diag(vech(R;)) - My] vech(U,) +op(1)

Now to adapt this result for the upper-half-vectorization, we use the special
elimination matrix L;; which gives a connection between vech and vech™

\/TTi(?i —Ti)
= L, [I, — jdiag(vech(R;)) - M) vech(U;) +op(1)
= [Ly — 5 diag(r;) - Ly - My] vech(W;) +op(1)
= [Ly — 3 diag(r;) - My vech(U;) +op(1).
Here, we used the relation Lg - My = M, and because of

vech(U;) = diag(vech((vi1y, ..., Viaa) | - (Vi11, -y Viaa))) 2 vech(A;)

it is useful to define

NI—

1 .. ) _
M(vi, i) = |L; — > diag(ri)M, | diag(vech((vi11, ..., Viaa) " - (Vi11, -, Viaa))) 2.

Therefore, it holds

Vi (i — i) M(vi, 1) vech(A;) +op(1)

and because of Theorem 1 from Sattler et al. [2022] it follows

V(T — 1) 27~ Np. (Opu/ M (v, 1) ZiM (v, Ti)T) .
-
We could get the same result by using the -method on the results for the vector-
ized covariance matrices. In our opinion, the approach of Browne and Shapiro

[1986], together with Nel [1985], is preferable due to its stepwise structure.
Therefore it is more suitable to get an understanding of the used matrices. [

Proof of Theorem|3.5.2; With the result from Theorem the asymptotic dis-
tribution of the quadratic form follows exactly from Theorem 2 from [Sattler

92



3.5. EXTENSIONS AND FURTHER RESULTS BASED ON ARTICLE 3

et al.|[2022]. O

Proof of Theorem We prove only the first part because the second part fol-
lows directly from the single groups’ result.

For an application of the multivariate Lindeberg-Feller-Theorem (given the data),
we need to check the conditions. As Y7, under X is p,,-dimensional normal dis-
tributed with expectation 0,,, and variance Y

1) 3 E(‘/n—iﬁij x) _ 5 ﬁ—?-E(Yfk x) —0.
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For the last part, we used the Cauchy-Bunjakowski-Schwarz-Inequality and
that we know E (| Yi

5 -1i/vN — oo, it holds P (\

* ‘X) < oo. Finally through n;/N — k; and therefore
Y|l > 6 -ni/VN ) — 0, which leads to the result.

Given the data X, it follows that v/N Y; converges in distribution to
Z; ~ N, (0,,,1/k; - YVy)and therefore because of independence of groups VNY'
converges in distribution to Z ~ Ny, (0ap,,, V).

Because the empirical covariance matrix of the bootstrap sample is consistent,
it follows '?f 7, '?i. From the construction of ?‘i and the properties of }A:i it

is clear that ¥; —+ Y. The result follows with the triangle inequality and the
continuous mapping theorem. [
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Efficient implementation of the developed tests

For testing hypotheses regarding the covariance matrix, we use quadratic forms.
Here, we want to investigate more detailed the required number of multiplica-
tions for their calculation in different ways.
Thereby, the presented numbers should be seen as heuristic and can potentially
be reduced through smart implementation.

For the classical way to calculate Cs fi Cg, the calculation of the empirical co-
variance needs n;p? multiplications while for the calculation of the matrix prod-
uct p*m, + m2p multiplications are needed. Thereby, this "classical" approach
needs n;p? + p?m, + m3p multiplications.

For the alternative approach, first CsXjy, ..., CsXin,, and afterwards, the empir-
ical covariance matrix of these vectors have to be calculated. All in all, these
are nypm, + nym3 multiplications. For n; < p, our alternative is more efficient
while for n; > p it depends on the concrete setting.

Since for the bootstrap approaches, the bootstrap sample has not to be multi-
plied with Cs, the number is reduced to nimﬁ, which is clearly lower than for
the classical approach, even for p = m,.

Finally, it remains to check, wheter (Cyw ® I.,,) (@{1:1 Cgfng> (Cw ® Imz)T

or CZC" need more multiplications, because the latter representation is neces-
sary for our alternative approach. For the classical approach, we need p?a*m;my+
mim3+m2m3pa multiplications while the alternative approach requires mjm; a+
mym3a?-2 multiplications. Since p?a?m;m, > mym3a-2and mimipa > mim;a
the required number of multiplications can be substantially reduced, which
makes this way clearly faster.

The following tables show the required computation times for a time measure-
ment with the same setting as in Section 6 in Sattler et al. [2022]. We will show
the hypothesis matrices for the used hypotheses again.

A) Equal Covariance Matrices: Testing the hypothesis Iy : {V; = V,} =
{C(A)v = 0} is most of thejime described by C(A) = P, ® I,,, but an
alternative choice would be C(A) = (1,—1) ® I, € RP*?P,

B) Equal Diagonal Elements: The hypothesis Hy : {Vi11 = ... = Viaa} =
{C(B)v = 0} can, e.g., be described by C(B) = diag(hg) — hg - hg/d, but
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the same hypothesis is tested by chosing the a;-th row up to the aq-th
row of C(B) and build C(B) this way. Here again for k = 1, ..., d, we use
a =1+ 7 (d+1-j).

D) Test for a given trace: Hy : {tr(V;) = yHC(D)v = h‘l -y} for a given value
Y € R can be described by C(D) = [hq - hil/dor C(D) = h}/d € R*P
through 3 : {tr(V;) = yH{C(D)v = v}

In contrast to the investigation of the computation time from Sattler et al.|[2022],
for hypothesis B) we use another matrix with d rows instead of d—1 rows. Here,
just the zero-rows are removed, which does not change the result.

Again, we take the average time of eight different configurations, which consist
of four distributions (ty, normal, skew normal, and gamma) and two covari-
ance matrices ((V1);; = 0.6/"1 and V, = 14 + J4), to get more reliable results.
Moreover, this was calculated 100 times and afterwards averaged, while 1,000
bootstrap steps resp. 10,000 Monte-Carlo repetitions were used.

C(A) C(A)

d 2 5 10 20 2 5 10 20
ATS-Para | 0.525 | 0.905 | 17.560 | 142.577 | 0.521 | 0.884 | 16.902 | 114.385
ATS-Wild | 0.410 | 0.540 | 10.144 | 112.359 | 0.410 | 0.521 | 9.493 | 85.180
ATS 0.084 | 0.196 | 0.387 1.199 | 0.058 | 0.153 | 0.275 0.691
WTS-Para | 0.607 | 1.202 | 34.023 | 384.415 | 0.589 | 1.078 | 24.477 | 196.349
WTS-Wild | 0.539 | 0.867 | 26.929 | 356.703 | 0.514 | 0.743 | 17.366 | 168.426
WTS-x2 0.002 | 0.003 | 0.043 0.408 | 0.002 | 0.003 | 0.035 0.207

Table 3.21: Required time in seconds for various tests statistics and different
dimensions for hypothesis A) ({3 : {V1 = V,}) with a quadratic hypothesis
matrix on the left side and a non-quadratic hypothesis matrix on the right sight.
Here some methods are used to increase efficiency.

This way, a remarkable time reduction can be achieved, allowing bootstrap ap-
proaches for higher dimensions.
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C(B) C(B)
d 2 5 10 20 2 5 10 20
ATS-Para | 0.250 | 0.402 | 5.424 | 39.496 | 0.241 | 0.302 | 0.850 | 1.337
ATS-Wild | 0.231 | 0.279 | 1.404 | 12.660 | 0.228 | 0.259 | 0.646 | 0.845
ATS 0.027 | 0.087 | 0.313 1.077 | 0.020 | 0.038 | 0.111 | 0.181
WTS-Para | 0.330 | 0.525 | 11.842 | 101.937 | 0.319 | 0.386 | 1.075 | 2.055
WTS-Wild | 0.291 | 0.393 | 8.610 | 84.960 | 0.286 | 0.335 | 0.896 | 1.584
WTS-x2 0.001 | 0.001 | 0.015 0.100 | 0.001 | 0.001 | 0.004 | 0.006

Table 3.22: Required time in seconds for various tests statistics and different
dimensions for hypothesis B) (3 : {Vi11 = ... = Vi4a4)) with a quadratic hy-
pothesis matrix on the left side and a non-quadratic hypothesis matrix on the

right sight. Here some methods are used to increase efficiency.

C(D) C(D)
d 2 5 10 20 5 5] 10] 20
ATS-Para | 0.314 | 0527 | 9.348 | 57.335 | 0.298 | 0.350 | 0.435 | 0.634
ATS-Wild | 0275 | 0336 | 0.861 | 40259 | 0.271 | 0.285 | 0.305 | 0.373
ATS 0.047 | 0152 | 0257 | 0.626 | 0.037 | 0.068 | 0.123 | 0.163
WTS-Para | 0.401 | 0.677 | 13.245 | 104.695 | 0.383 | 0.455 | 0.585 | 0.937
WTS-Wild | 0.351 | 0471 | 8939 | 83.664 | 0.345 | 0.377 | 0.442 | 0.669
WTS~2 | 0.001 | 0.002 | 0.018 | 0.104 | 0.001 | 0.001 | 0.002 | 0.003

Table 3.23: Required time in seconds for various tests statistics and different
dimensions for hypothesis D) (Hy : {tr(V1) = v}) with a quadratic hypothesis
matrix on the left side and a non-quadratic hypothesis matrix on the right sight.

Here some methods are used to increase efficiency.
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4.1 Discussion

This thesis expands and complements existing procedures to analyze repeated
measure and general MANOVA designs. Thereby, a specific focus is on high-
dimensional repeated measure designs, for which especially the manifold asymp-
totic frameworks are exceptional for heterogeneous covariance matrices as well
as for homogeneous ones. Moreover, it was possible to expand our approach
for groups with different numbers of repetitions, where equal covariance ma-
trices would make no sense. The normality assumption in high-dimensional
data is rather restrictive and needs to be verified. However, it allows us to work
without many other requirements, which usually are even harder to justify.
Under the additional assumption of equal covariance matrices, we considered
more asymptotic frameworks and relinquished some conditions. In some set-
tings, we could even work without estimating tp, since Tp — 0 can be con-
ducted from known values.

The validation of the used homoscedasticity of covariance matrices leads to
the topic of preliminary tests on variances and more general hypotheses re-
garding covariance matrices. Here, innovative considerations were made to
develop a family of test statistics with few requirements and a wide field of
possible applications. The simulation results were compelling, especially for
more groups, higher dimensions, or cases where the considered groups have
different distributions. The latter one is more challenging than equal distri-
butions and violates the assumption E ([vech(ei1€];)][vech(erien)]T) = ... =
E ([vech(eqi€q1)")][vech(eai€el;)]T). The equality of this moment in all groups
is part of some tests from Zhang and Boos [1992]. This violation has consid-
erable effects on these tests and makes them nearly unusable, while even their
bootstrap approach without this condition performs clearly worse in this set-
ting.

Since not always a unique hypothesis matrix could be chosen in the considered
model, we investigated how this influences the test’s final result. It turned out
that the usual way to choose the unique projection matrix as the hypothesis ma-
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trix can, in some cases, be improved with regard to the required time. This fact
needs to be kept in mind while working with quadratic forms in vectors with
high dimension, regardless of whether they are means, vectorized matrices, or
something else.

Due to our general model, it was possible to expand our approach to the related
testing of hypotheses formulated in correlation matrices. A correlation matrix
is focused on the underlying dependency structure and therefore is sometimes
more suitable. It performed quite well compared to existing procedures, while
it is more flexible and allows various applications.

Moreover, with this additional result, it is possible to examine whether the co-
variance or correlation matrix has a particular structure, like an autoregres-
sive or a compound symmetry matrix. More generally, many different kinds
of patterns can be checked by choosing a proper hypothesis matrix. Simula-
tions showed our test’s good properties, while for testing the diagonality of the
covariance matrix, the test of Bartlett [1951] had even better values. Since this
test is designed only for this concrete structure and the number of other tests
tackling this problem is limited, our test is very useful for modeling. It allows
checking for given data, whether the covariance matrix has a specific structure,
corresponding with some model assumptions. For example, an autoregressive
matrix or a Toeplitz matrix shows that all components have the same variance
and the covariance between components only depends on the distance between
them. This conforms to a repeated measure design, where all time points have
the same variance, and only the time difference is relevant for the covariance
of two components, not the concrete time. Finally, it was essential to investi-
gate how the required computation time for testing hypotheses regarding the
covariance matrix could be reduced. The presented possibilities are applicable
to all the expansions of the original approach. Besides, they are substantially in
the development of an R-package to make the tests accessible for users, see the
end of 4.2 below.

4.2 Outlook

In Theorem 3.1 a) from Sattler| [2021] there is an “if and only if”-relation while
part b) is only if. Finding expansion for it to be “if and only if” will complete
the theorem and is another future research point. A solution was not found yet,
and it remains an open task. Also, to further decompose part b) and prove it for
these smaller parts might be useful. Other goals are to widen the applicability
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of this theorem further, include more settings of the standardized eigenvalues
i, and investigate the behavior of K¢, in settings with 3; € (0,1).

Moreover, the work of Chen and Qin/[2010] is, in our opinion, one of the most
important papers in the area of inferring means of high-dimensional data since
they do not have any condition on the relation between sample size and di-
mension and further, have a semi-parametric model. On the other hand, they
consider only two groups and need 3; — 0. This restriction on two groups fol-
lows from the fact that hypotheses for two groups always can be expressed as
subtraction of the means of the groups. Since this subtraction of two means is a
key component of their work, it is interesting to expand this to more groups.
Also, their test statistic’s behavior in the case of 3; — 1 should be investigated
to allow the application in many more situations.

Our approach for testing hypotheses regarding the covariance matrix is quite
general and can be used for various other situations. Testing hypotheses regard-
ing the correlation matrix or testing for the structure of the covariance matrix is,
in our opinion, just the beginning. There is a variety of situations for which this
approach can be adapted. For example, there are some measurements based
on the covariance matrix respective correlation matrix, like Cronbach’s alpha.
With this value, the dependency between questions in questionnaires is evalu-
ated. In Pauly et al. [2016], a permutation-based approach for comparing two
Cronbach’s alphas was introduced, so it is of interest for future research to com-
pare their performance with an adaption of our bootstrap-based procedure.
Moreover, many existing issues can be reformulated regarding a covariance ma-
trix. For example, the occurrence of a random block effect can be investigated
by analyzing corresponding covariance matrices.

As has been mentioned several times, the computation time is a usual difficulty
in analyzing vectors with a larger dimension. This led to a closer look at a topic
otherwise given relatively little attention: choosing the hypothesis matrix. Since
there is the necessity of well-founded statements on the influence of the chosen
hypothesis matrix on the test statistic, further considerations will be made.

It is especially interesting to combine both presented main topics to find an ap-
proach for testing hypotheses regarding covariance and correlation matrices of
high-dimensional observations. This is rather difficult for two main reasons.
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First, since the empirical covariance matrix performs not reliable in situations
with increasing dimension (which was illustrated in Table an expansion of
Theorem 1 from Sattler et al. [2022] for increasing dimension will be challeng-
ing. Under additional conditions on the covariance matrix X;, covariance esti-
mators for high-dimensional settings like banding estimators, were developed
in [Bickel and Levina [2008] and [Cai et al. [2016]]. Such an estimator fi could
be used to replace %, and therefore to investigate the asymptotic distribution of
VN(vech(Z;) — vech( ii)) under the null hypothesis.

The second difficulty is the subsequent estimation of Cov(vech(ii)), which is
necessary for building test statistics. Again, under additional requirements on
Cov(vech(ii)) existing estimator for structured high-dimensional covariance
can be applied. But, since we expect a quite complex structure of Cov(vech(Z;)),
comparable to V; = Cov(vech([Xi; — E(Xi1)l[Xi1 — E(Xi1)]")), all assumptions
here are difficult to verify. Nevertheless, this should be further investigated in
future research. An interesting competitor would be Bai et al. [2019], which
have a quite general high-dimensional semi-parametric setting, but allow only
hypotheses regarding linear combinations of covariance matrices.

Since we were able to expand the results from Sattler and Pauly| [2018] and
Sattler et al. [2022] for groups with different dimensions, it remains an open
question whether it is possible to adapt these approaches for the case of ob-
servations with different dimensions within the groups. This kind of data is
sometimes called clustered datd] For mean-based analysis, we are currently
working on an approach based on a permutation technique that can handle in-
creasing dimensions under some conditions.

Finally, for the usage of our approaches from Sattler and Pauly [2018]] and Sat-
tler et al.| [2022] in practice, it is helpful to have an R-package, including the
corresponding functions. We plan such a package for the future. It makes sense
to include the test for correlation matrices, introduced in Section |3.5.3, or even
the test for a particular structure of the covariance/correlation matrix from Sec-

tion

1 This should not be confused with the cluster-analysis, which is, for example, used to group
big sets of objects.
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1. Introduction

In our current century of data, statisticians increasingly face the problem to re-
consider the adaptability of classical inferential techniques. In particular, diverse
types of high-dimensional data structures are observed in various research ar-
eas; disclosing the boundaries of conventional multivariate data analysis. Here,
the curse of high dimensionality or the large d small N problem is especially
encountered in life sciences whenever it is easier (or cheaper) to repeatedly gen-
erate a large number d of observations per subject than recruiting many, say N,
subjects. Similar observations can be made in industrial sciences with subjects
replaced by units. Such designs, where experimental units are repeatedly ob-
served under different conditions or at different time points, are called repeated
measures designs or (if two or more groups are observed) split-plot designs. In
these trials, one likes to answer questions about the occurrence of certain group
or time effects or about particular profiles. Conventionally, for d < N, corre-
sponding null hypotheses are inferred with Hotelling’s T2 (one or two sample
case) or Wilks’s A, see e.g. Davis [14][Section 4.3] or Johnson & Wichern [24]
[Section 6.8]. Besides normality, these procedures heavily rely on the assumption
of equal covariance matrices and particularly break down in high-dimensional
settings with NV < d. While there exist several promising approaches to ade-
quately deal with the problem of covariance heterogeneity in the classical case
with d < N (see e.g. Box [6], Geisser & Greenhouse [17], Greenhouse & Geisser
[18], Huynh & Feldt [23], Lecoutre [30], Vallejo & Ato [40], Ahmad et al. [1], Ken-
ward & Roger [27], Brunner et al. [9], Pesarin & Salmaso [35], Skene & Kenward
[38], Konietschke et al. [29], Happ et al. [20], Harden [21], Friedrich et al. [16])
most procedures for high-dimensional repeated measures designs rely on certain
sparsity conditions (see e.g. Bai & Saranadasa [2], Chen & Qin [11], Katayama
et al. [26], Nishiyama et al. [33], Secchi et al. [37], Cai et al. [10], Harrar &
Kong [22] and the references cited therein). In particular, in an asymptotic
(d, N) = oo framework, typical assumptions restrict the way the sample size
N and/or various powers of traces of the underlying covariances increase with
respect to d. These type of sparsity conditions guarantee central limit theorems
that lead to approximations of underlying test statistics by a fixed limit dis-
tribution. However, as illustrated in Pauly et al. [34] for one-sample repeated
measures these conditions can in general not be regarded as regularity assump-
tions. In particular, they may even fail for classical covariance structures. To
this end, the authors proposed a novel approximation technique that showed
considerably accurate results and investigated its asymptotic behavior in a flex-
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ible and non-restrictive (d, N) — oo framework. Here, no assumptions regarding
the dependence between d and N or the covariance matrix were made. In the
current paper, we follow this approach and extend the results of Pauly et al.
[34] to general heteroscedastic split-plot designs with a independent groups of
repeated measurements. To even allow a large number of groups as in Bathke
& Harrar [3], Bathke et al. [4] or Zhan & Hart [43], we do not only consider the
case with a fixed number a € N of samples but additionally allow for situations
with a — oo. The latter case is of particular interest if most groups are rather
small (as in screening trials) such that a classical test would essentially possess
no power for fixed a. Here increasing the number of groups implies increasing
the total sample size from which a power increase might be expected as well.
This leads to one of the following asymptotic frameworks

a €N fixed and (d,N)— oo,
deN fixed and (a,N)— oo,
or (a,d,N)— o0

which we handle simultaneously in the sequel. For all considerations, the ade-
quate and dimension-stable estimation of traces of certain powers of combined
covariances turned out to be a major problem. It is tackled by introducing sym-
metrized estimates of U-statistics-type which possess nice asymptotic properties
under all asymptotic frameworks given above.

The paper is organized as follows. The statistical model together with the
considered hypotheses of interest are introduced in Section 2. The test statis-
tic and its asymptotic behavior is investigated in Section 3, where also novel
dimension-stable trace estimators are introduced. Additional approximations
for small sample sizes are theoretically discussed in Section 4 and their perfor-
mance is studied in simulations in Section 5. Afterwards, the new methods will
be applied to analyze a high-dimensional data set from a sleep-laboratory trial
in Section 6. The paper closes with a discussion and an outlook. All proofs in
this paper are shifted to the Appendix.

2. Statistical model and hypotheses

We consider a split-plot design given by a independent groups of d-dimensional
random vectors

ind . .
Xi’j:(Xi’jJ,...,Xi’j’d)T ’L’Y\LJ /\/’d(uz,Ez) _]:].,...,ni, ’L:L...,CL (1)

with mean vectors E(X; 1) = p; = (pit); € R? and positive definite co-
variance matrices Cov(X,; 1) = ;. Here j = 1,...,n; denotes the individual
subject or unit in group i = 1,...,a, n;,a € N, where no specific structure of the
group-specific covariance matrices X; is assumed. In particular, they are even
allowed to differ completely. Altogether we have a total number of N = Y7 | n;
random vectors representing observations from independent subjects. Within
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this framework, a factorial structure on the factors group or time can be incor-
porated by splitting up indices. Also, a group-specific random subject effect can
be incorporated as outlined in Pauly et al. [34][Equation (2.2)].

Writing o = (p,...,u) )7, linear hypotheses of interest in this general
split-plot model are formulated as

Ho(H): Hp =0 (2)

for a proper hypothesis matrix H. It is of the form H = Hy ® Hg, where
Hyy and Hg refer to whole-plot (group) and/or subplot (time) effects. For
theoretical considerations it is often more convenient to reformulate Hy(H) by
means of the corresponding projection matrix T = HT[HHT]_H7 see e.g.
Pauly et al. [34]. Here (-)~ denotes some generalized inverse of the matrix and
Hy(H) can equivalently be written as Ho(T') : T = 0. It is a simple exercise
to prove that the matrix T is of the form T' = Ty ® T's for projection matrices
Tw and T, see Lemma A.1 (p.2766) in the Appendix. Typical examples are
given by

(a) No group effect: H§ : (P, ® 3J4) p =0,

(b) No time effect: H} : (1J, ® Py) p =0,
(¢) No interaction effect between time and group: H¢® : (P, ® Pg) pu = 0,

where J 4 is the d-dimensional matrix only containing 1s and P4 := I;—J4/d
is the centring matrix. For interpretational purposes it is sometimes helpful to
decompose the component-wise means as

tig=p+o;+ 6+ (af)y, i=1,...,a, t=1,...,d,

where «; € R represents the i-th group effect, 3; € R the time effect at time
point ¢ and (a3);; € R the (i,t)-interaction effect between group and time with
the usual side conditions Y, a; = >, 8 = >, ,(f)ix = 0. With this notation
the above null hypothesis can be rewritten as (a) H§ : o = 0 for all 4, (b)
HY: By =0for all t and (c) H§® : (af3)i = 0 for all i,t, respectively.

These and other hypotheses will be utilized in the data analysis Section 6.

3. The test statistic and its asymptotics

We derive appropriate inference procedures for Hy(T') and analyze their asymp-
totic properties under the following asymptotic frameworks

a €N fixed and min(d,n,...,n,) — 00, (3)
deN fixed and min(a,n,...,n,) — 00, (4)
or min(a,d,ny,...,n.) — 00, (5)

as N — oo. Here, no dependency on how the dimension d = d(N) in (3) and
(5) or the number of groups a = a(N) in (4)—(5) converges to infinity with
respect to the sample sizes n; and N is postulated. In particular, we cover high-
dimensional (d > n; or even d > N) as well as low-dimensional settings. For



Inference for high-dimensional split-plot-designs 2747

a lucid presentation of subsequent results and proofs we additionally assume
throughout that

%%pie(o,l), i=1,...,a. (6)

However, by turning to convergent subsequences, all main results can be shown
to hold under the more general condition

0 <liminfn;/N <limsupn;/N <1, (i=1,...,a).

It is convenient to measure deviations from the null hypothesis Hy(T') : T = 0
by means of the quadratic form

Qv=N-X'TX, (7)

where X | = (YI, . Y;r) with X; = n; ! 2;1:1 X;j,i=1,...,a, denotes the
vector of pooled group means.

Since @y is in general asymptotically degenerated under (3)—(5) we study its
standardized version. To this end, note that under the null hypothesis it holds

that
T> |

due to assumption (1). Thus, it follows from classical theorems about moments of
quadratic forms, see e.g. Mathai & Provost [32] or Theorem A.4 in the Appendix,
that its mean and variance under the null hypothesis can be expressed as

En, (Qn) —tr( [@RE

_ ‘N
VN -TX 2 N,y <0ad,T {@ s >

i=1

) Z T]X(TW)ii tr (Ts3), (8)

) 9)

i tr (Tsz Tsz )

VG//’H() (QN) = 2tr (T [é EEL

Tn;
i—1 (2

*222

117‘1

ZZZ Al TW)IT (TSE Ts%, ) (10)

n;n
i=1r=1 T

N2
=4 Z . (Tw)i’ tr (TsE:TsX,)

i, r=1,r<i
+22 S (Tw) ((TSEi)Z).

Henceworth we investigate the asymptotic behaviour (under Ho(T')) of the

standardized quadratic form Wy = {Qn —En,(Qn)}/ Vary, (QN)I/ Denot-
ing by Vy = @), e N33 the inversely weighted combined covariance matrix,
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the representation theorem for quadratic forms given in Mathai & Provost
[32][p.90], implies that

ad

w — CQN'_'EfﬁKCQN) D As ((L —-1)
Wy = —————5 = . 11
N Var g, (QN)1/2 52:‘: ZZil )\5 V2 (11)

Here ‘2’ denotes equality in distribution, As are the eigenvalues of TV T in
decreasing order, and (Cy); is a sequence of independent x?-distributed random
variables. Note, that the eigenvalues A; also depend on the dimension d and
the sample sizes n,;. Transferring the results of [34] for the one-group design
with @ = 1 to our general setting, we obtain the subsequent asymptotic null
distributions of the standardized quadratic form for all asymptotic settings (3)—

(5)-

Theorem 3.1. Let 3, = )\S/\/ Zil A fors=1,...,ad. Then Wy has, under
Ho(T), and one of the frameworks (3)—(5) asymptotically

a) a standard normal distribution if and only if

B =maxfs -0 as N — oo,
s<ad

b) a standardized (X% — 1) /\/2 distribution if and only if
f1—1 as N — oo,

¢) the same distribution as the random variable .20 by (Cs — 1) /\/2, if

s=1"Ys
forallseN By —bs as N — oo,
for a decreasing sequence (bs)s in [0,1] with > oo b = 1.

s=1"s

It is worth to note that the influence of the different asymptotic frameworks
is hidden in the corresponding conditions on the sequence of standardized eigen-
values (8s)s, which depend on both, a and d.

Moreover, for the specific one-group case with a = 1 the equivalent statements
in a) and b) even complement the results of Pauly et al. [34] who only proved
the sufficient part. s

While Theorem 3.1 studies the asymptotic null distribution of Wy, it is of
additional interest to study its behaviour under local alternatives. To this end,
we adopt two local situations already considered in Chen & Qin [11] for the case
a=2and Hy= Py ® éJd to our present design.

Theorem 3.2.
i) Under the local alternative Hy(T') : T # 044 it holds with N-uT TV NTp €
o (tr ((TVN)Q)) that

N -u'Tu

WN 2 Wy (Hp) + +ox(1).

2tr ((TVN)Q)
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Here, Wn(Hy) denotes a statistic that possesses the same distribution as
W under Hy, i.e. L(Wn(Hyp)) = L(Wn|Hp)-
ii) Under the local alternative Hy(T) : T # 04q it holds with N - " T €

(@] ( tr ((TVN)2)> and 1 — 0, that

TTVNT N-u'T
1N TVNTE p(H) + el

ey (@)

W 2

Consulting the results of Theorems 3.1 and 3.2 it is easy to calculate asymp-
totic power functions of Wiy-tests. In particular, for a =2, Hy= P ® éJd and
81 — 0 we obtain the power functions stated in Chen & Qin [11]; noting that
their asymptotic framework is contained in ours if §; — 0.

Since the eigenvalues s and standardized eigenvalues (s are unknown in
general we cannot apply the result directly. In particular, we are not even able
to calculate the test statistic Wi, not to mention to choose its correct limit
distribution. To this end, we first introduce novel unbiased estimates of the un-
known traces involved in (8)—(10) and discuss their mathematical properties.
Plugging them into (8)—(10) leads to the calculation of adequately standard-
ized test statistics. Finally, the choice of proper critical values is discussed in
Section 4.

3.1. Symmetrized trace estimators

Here we derive unbiased and ratio-consistent estimates for the unknown traces
tr (TsX;),tr (Ts%;)?) and tr (TsS,Ts%,),i # r, given in (8)-(10). Since
it is not obvious that the usual plug-in estimates that are based on empiri-
cal covariance matrices are useful in high-dimensional settings we follow the
approach of Brunner et al. [8] and Pauly et al. [34] and directly estimate the
traces. Different to the one-sample design studied therein, we face the prob-
lem of additional nuisance parameters — the mean vectors ;. To avoid their
estimation we adopt Tyler’s symmetrization trick from M-estimates of scatter
(see e.g. Croux et al. [13], Diimbgen [15] or Tyler et al. [39]) to the present
situation, see also Brunner [7] and Harden [21]. In particular, we consider dif-
ferences of observation pairs (¢1,43), 1 # {2, from the same group which fulfill
(X0, — Xip,) ~ Nag(04,2%;) and introduce the following novel estimators for
1=1,...,a:

g

Aig = e Z (Xiny — Xigy) Ts(Xip, — Xiny), (12)
2 (2) 04 ,60=1
01 >4
1 Uz Ny T 2
Airs = s Y, D [(Xi,el = Xie,) Ts(Xpg — Xow)|
4- (2 ) ( 2 ) 04 05=1ky ,ko=1

0130y kySko

(13)
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n;—1

2
T
|: il 7 52) TS (X’i,kil - Xi,k}z ):| 9
41 Lo=1 ko=1 ki=ko+1
L1>Ly ko#Ly Lo 2,017k

(14)

A4:i<ix> (Tw)z12A23+2Z Z

=1 =1 r=i+1

TW)LT"2A1T2 (15)

NNy

Here and throughout the paper expressions of the kind a # b # ¢ mean that
the indices are pairwise different. In this sense all estimators (12)—(15) are sym-
metrized U-statistics, where the kernel is given by a specific quadratic or bilinear
form. Their properties are analyzed below.

Lemma 3.3. For any p € R and i #r=1,...,a it holds that

1. ]ETH\U(QN) =y, o N(Tw)iiAi 1 is an unbiased and ratio-consistent esti-
mator for Eg, (QnN).

2. Ay is an unbiased and ratio-consistent estimator for tr ((TVN)2> .

3. A1, Air2 and A;3 are unbiased and ratio-consistent estimators for

tr (TsX;), tr (TsX;TsX,) and tr ((TSEZ-)Q) , respectively.

Remark 3.4. (a) Recall that an R-valued estimator O is ratio-consistent for
a sequence of real parameters Oy if (3N/9N — 1 in probability as N — oo. Here
the estimators and parameters may depend on a = a(N) and/or d = d(N).

(b) Studying the proof of Lemma 3.3 given in the Appendiz, we see that
all these estimators are even (dimension-)stable in the sense of Brunner et al.

[8], i.e. they fulfill IE(0y/0n — 1)| < by and Var(Oy/0x) < cn for sequences
bn,cn 4 0 not depending on a and d.

It follows from Lemma 3.3 that

a—1 a

Varm,(Qn) _zz< ) (Tw)iAiz+4) >

1=1 r=i+1

TW)?rzAz r2 — 2A4

lln/T'

is an unbiased estimator of Vary,(Qn). This motivates to study the standard-
ized quadratic form

QN ]EHo(QN)
VarH (QN)1/2

for testing Ho(T). Its asymptotic behaviour (under Ho(T') : T = 044) is sum-
marized below.

Wy =

Theorem 3.5.

a) Under Hy(T) : Tp = 04 and one of the frameworks (3)—(5) the statistic
W has the same asymptotic limit distribution as Wy, if the respective
conditions (a)-(c) from Theorem 3.1 are fulfilled.
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b) Under the asymptotic frameworks (3)—(5) the statistic W has the same

asymptotic limit distribution as Wy, if the respective local alternative con-
dition a) or b) from Theorem 3.2 is fulfilled.

The result shows that it is not reasonable to approximate the unknown dis-
tribution of the test statistic with a fixed distribution to obtain a valid test pro-
cedure. For example, choosing z1_,, the (1 —a)-quantile of the standard-normal
distribution (a € (0, 1)), as critical value would lead to a valid asymptotic level
a test ¥, = 1{Wyx > z1_,} in case of 81 — 0, i.e. Egy, (v.) — «. However,
for 81 — 1 we would obtain Ex, (¢.) — P(x? > v/221_4 + 1) which may lead
to an asymptotically liberal (« = 0.01 or 0.05) or conservative (o = 0.1) test
decision, see Table 1. Contrary, choosing c1—o = (x3.;_o — 1)/V?2 as critical
value (where x7.,_, denotes the (1 — «)-quantile of the x3-distribution) for
the test ¢, = I{Wn > c1_4}, it follows that Eg,(¢y) — a if 1 — 1 but
Em,(y) = 1 — ®(c1_4) for f1 — 0, where @ denotes the cumulative distribu-
tion function of A'(0,1). Again we obtain an asymptotically liberal (o = 0.1) or
extremely conservative (o = 0.05 or 0.01) test decision, see the last column of
Table 1.

TABLE 1
Asymptotic levels of the tests 1. and Py with fized critical values under the null hypothesis
and all asymptotic frameworks (3)—(5).

chosen True asymptotic level of the test

levela | ¥z (B1=0) | 9= (B1—=1) | ¥ (B1—=0) | ¥y (Br—1)
0.10 0.10 0.09354 0.11391 0.10
0.05 0.05 0.06819 0.02226 0.05
0.01 0.01 0.03834 0.00003 0.01

Hence, an indicator (i.e. estimator) for whether 87 — 0, 81 — 1 or betwixt
would be desirable. Nevertheless, even if the tests with fixed critical values are
asymptotically correct (1, in case of 51 — 0 or 9, in case of f1 — 1), their true
type-I error control may be poor for small sample sizes, see the simulations in
Section 5.1.

Thus, in any case, it seems more appropriate to approximate Wy by a se-
quence of standardized distributions as already advocated in Pauly et al. [34]
for the case of a = 1. We will propose such approximations in the next sections,
where also a check criterion for 87 — 0 or 87 — 1 is presented.

4. Better approximations

To motivate the subsequent approximation, recall from (11) that WN is of
weighted x?-form. Following Zhang [44] it is reasonable to approximate statis-
tics of this form by a standardized (Xfc —1)/+/2 f-distribution, while f is selected
such that the first three moments coincide. Straightforward calculations show
that this is achieved by approximating with
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2 tr3 ((TVN)Q)
Ky, = Xgp —Ip such that fp =

\/m tr? ((TVN)d) 7

where fp is called the Pearson approximation. In case of @ = 1 this simplifies to
the method presented in Pauly et al. [34]. There it has already been seen that
the approximation (16) performs much better for smaller sample sizes and/or
dimensions than the above approaches with a fixed distribution. We will later
rediscover this observation in Section 5 for our present design with general a.
The next theorem gives a mathematical reason for this approximation.

(16)

Theorem 4.1. Under the conditions of Lemma 3.1 and one of the frameworks
(3)~(5) we have that K¢, given in (16) has, under Ho : T = 044, asymptoti-
cally

a) a standard normal distribution if f1 — 0 as N — oo,
b) a standardized (x3 — 1) /v/2 distribution if B1 — 1 as N — occ.

Thus, compared to the approximation with a fixed limit distribution, the
Ky ,-approach would at least be asymptotically correct whenever 5, — v €
{0, 1}, while always providing a three moment approximation to the test statis-
tic. To apply this result, an estimator for f in (16) is needed. Since we have
already found A, as unbiased and ratio-consistent estimator for tr((T'V x)?), it
remains to find an adequate one for tr((TV x)*). A combination of both will
then lead to a proper estimator for fp and 7p = fp ', respectively. Again
we prefer a direct estimation of the involved traces. To this end, we introduce
random vectors

T
| N | N T
Z(€1,52,...,52a) = ( nil <X1,€1 7X1,22)T9"'3 77,7 (Xa,fzafl 7Xa,£2a) )

with 1 < fg;_1 # lo; < n; for all i = 1..., a. Note, that this vectors are mul-
tivariate normally distributed with E(Z 4, ¢,.... r0._,.¢5.)) = Oaa and covariance
. a R .
matrix Cov (Z(gl’gz’m’gmlil’gza)) =20, %Ei = 2V y. Utilizing their par-
ticular form, it is shown in the Appendix, that a cyclic combination of these
random vectors yields an unbiased estimator for tr((TV y)*). In particular,

writing Z g, ¢,) for Z (g, 4,0, t,....01,05) We have
E(ZumTTzﬁaZ@mTTZ@QZ@mTTZ@m)ZSU«TVNV) (17)

This motivates the definition of (for n; > 6)

ni Na 3
Hm: Am(‘gl,ly"'vgfi,a)
CGs= > .Y 81 e , (18)
01,150086,1=1  £1,q,eils,a=1 ’ Hi:l (n;—6)!

Lia# #1107 F#L6,a

where
T
Ay (€1’17 s 766711) = Z(ll,l7£2.1:~--7£1,a7’€2.a) TZ(£3.1744,1,»--,43@,44@)’

T
A2(£1,17 s 766,&) = Z(€3,1744,1,“-,43,(:,744,(:,) TZ(£5,1»€6,11~-~7es,a,»€6,a)’
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-
AS(ZLD s 76641) = Z(ZB.I»’66,1,”-7[5,(1»‘66,(1) TZ(fl,l,fz,l,--»,fl.a,b,a)‘
Its properties together with a consistent estimator for fp are summarized below.

Lemma 4.2. (a) The estimator Cs given in (18) is unbiased for tr((TV §)%).

(b) Suppose that a € N is fived. Then Tp := CZ2/A} is a consistent esti-
mator for Tp = 1/fp as min(d,ny,...,n,) — 00, i.e. we have convergence in
probability

o2 tr? ((TVN)S) »

A3 ((TVN)Q) (19)

?p—TP:

(¢) Now suppose that a — oo and that there exists some q > 1 which fulfills

min(ny,...,ne) = O(a?). Then (19) even holds under the asymptotic frame-
works (4) - (5).

Theorem 4.3. Suppose (19). Then, Theorem 4.1 remains valid if we replace
fp by its estimator fp = 1/7Tp.

Remark 4.4. (a) Using similar arguments as in the proof of Lemma 8.1. of
Pauly et al. [34] we obtain the equivalences 51 — 0 < 7p = 0 and f; — 1 &
7p — 1. Thus, Tp can also be used as check criterion for these two cases.

(b) It is also possible to derive a consistent estimator for Tco=1/fcq =
tr((TV N)")/te2((TV §)?), a key quantity in Chen & Qin [11], see the Ap-
pendiz for details concerning the estimator. The corresponding approximation
by the sequence Ky, even shares the same asymptotic properties of the Pearson
approzimation (16) stated in Theorem 4.1 and Theorem 4.3. However, it only
provides a two moment approximation which turned out to perform worse in
simulations (results not shown).

(¢) In the Appendiz, we additionally present an unbiased estimator Cy for
tr((TV §)?) such that C2/A% is consistent for Tp in all asymptotic frame-
works (3) - (5). Particularly, the extra condition min(ny,...,ny,) = O (a?) is
not needed. However, it is computationally more expensive compared to Cs and
thus omitted here.

In practical applications, the computation costs for Cs are nevertheless rather
high. This leads to disproportional waiting times for p-values of the correspond-
ing approximate test on = 1{Wxn > Kfp;lfa}’ where the critical value is
given as (1 — «)-quantile of K o Therefore, we propose a certain subsampling-

type method. Since the unbiasedness of C5 clearly stems from (17), it seems

reasonable to proceed as follows: For each i = 1,...,a and b = 1,..., B we
independently draw random subsamples {o1;(b),...,06;(b)} of length 6 from
{1,...,n;} and store them in a joint random vector o (b) = (g11(b), ..., 064(D)).

Then, a subsampling-version of the estimator C5 is given by

CE=C5(B)= ) Milo ) - Aa(o() - As(o(h).
b=1
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Letting B = B(N) — o0 as N — oo it is easy to see (cf. the Appendix for
details), that C¥ has the same asymptotic properties as C5. In particular, it is
stated in the Appendix that 75 := l/fl*g := C¢?/A3 is a consistent estimator
for 7p and that the approximation K fa has the same weak limits as K i» stated
in Theorem 4.3. This leads to ¢§ = L{Wx > Kf;;ka} which is an asymptot-
ically exact test whenever 81 — v € {0,1}. The finite sample, dimension and

group size performance of this approximation are investigated in the subsequent
section.

5. Simulations

In the previous sections, we considered the asymptotic properties of the proposed
inference methods which are valid for large sample and fixed or possibly large
dimension and/or group sizes. Here we investigate the small sample properties of
our proposed approximation procedure ¢} = 1{Wx > K f;,;l—a} in comparison
to the statistical tests ¢, = 1{Wx > z1_o} and ¢, = 1{Wn > c1_} based on
fixed critical values.

Furthermore, we consider versions of the Chen & Qin [11] test vYcq =
1{Tcq /T > z1_o} which was originally only developed for the high-dimensional
two-sample mean comparison. Their procedure is based on the test statistic

_ Z:?113‘“2 Xirll Xlg? Ezfsﬁkz X;kl X2k2 9 22;1 Zzzl XLX%

Teg = —
ce nl(nl — ].) + TLQ(TLQ — ].) ning

7

and the variance estimator

~ 2 — 5 2 — 5 —
= —tr(X% —tr(X tr (XX
7 ni(ng —1) r +n2(n271) v ning r(%13)
using
— 1 i . .
tr(37) = P — ctr | Y (XK = X)) X (X ik — Xigi) X |
o J#k

oS 1 O > T > T
tr(2,3,) = v Ctr (; ;(XM Xi0) X 1o(X o1 XQ(k>)X2k> .
Here, fi(j,k) denotes the i-th sample mean after excluding X;; and X, and
X ¢y is the i-th sample mean without X .

It is apparent, that ¥)cq and 1, use the same critical z-value. In particu-
lar, Chen & Qin [11] have proven that ¢cq is asymptotically valid if 8 — 0,
i.e. in the same situation as .. Its behaviour has, however, not been inves-
tigated in the case of 31 - 0. As the enumerator Tog of the Chen-Qin test
statistic is basically ours (with T' = Py ® %Jd) after subtracting the mixed
terms o, X&legl,ZZle X5, X o, , the key difference is the choice of
variance estimator. While ours is of symmetrized U-statistics-type, & is more of
a jackknife-type estimator and it is of interest to see how both compare in our
general setting.
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In particular, we below compare all testing procedures in simulation studies
with respect to

(a) their type-I error rate control under the null hypothesis (Section 5.1) and
(b) their power behaviour under various alternatives (Section 5.2).

All simulations were performed with the help of the R computing environment
(R Development Core Team, 2013), each with ng;, = 10* simulation runs.

5.1. Asymptotic distribution and type-I error control

First, we study the speed of convergence, i.e. type-I error control, of the three
different tests under the null hypothesis. To be in line with the simulation results
presented in Pauly et al. [34] for the case a = 1 we also multiplied the statistic
Wy by v/N/(N — 1) to avoid a slightly liberal behaviour.

Due to the abundance of different split-plot designs and the more method-
ological focus of the paper, we restrict our simulation study to three specific null
hypotheses and a high dimensional and heteroscedastic two-sample setting.

In particular, we investigate the type-I error behaviour of all four tests for
the null hypotheses

o H{: (P2® éJd)pIZ 024,
o HY: (3J2® Pg) p =0y and
o Hi®: (P, ® Py)pu =02

Since the Chen & Qin [11] test ¢ is only applicable for H§, we additionally
translate their procedure to also test the other two hypotheses HY and HE.
This is possible by recognizing that HY : (%Ja ® Pd) p = 02,4 can be written
as E(PyX11) = E(P3X 1) while H® : (P, ® Pg) p = 04.4 can be expressed by
E(P3X11) = —E(P¢X21). Thus, carrying out ¢c¢ in the transformed vectors
Yik = PdXik (fOI‘ Hg) and Ylk = PXmk-, ng = Pngk (fOI‘ Hgb), k =
1,...,n;, 9 = 1,2, respectively, allows us to also use their procedure for testing

& and HE®. The resulting test will again be denoted as YeQ-

In all cases sample sizes were chosen from n; € {10,20,50} and ngy €
{15,30,75} combined with various choices of dimensions d € {5, 10, 20,40, 70,
100, 150, 200, 300, 450, 600, 800}. For the covariance matrices a heteroscedastic
setting with autoregressive structures (21), ; = 0.6/"=7! and (o), ;= 0.65/1=1
was chosen and for each simulation run B(N) = 500-N, N = nj+ns, subsamples
were drawn.

Note that these settings imply 8, — 1 for H§ and 31 — 0 for H8, H®, see
the Appendix for details.

Thus, ¢} is asymptotically exact in both cases while v, and 1), possess the
asymptotic behaviour given in Table 1. In particular, the z-test 1, should be
rather liberal for testing for H$ and 1, strongly conservative for H. All these
theoretical findings can be recovered in our simulations: The results for H,
displayed in Figure 1, show an inflated type-I error level control of ¥, around 8%
for smaller samples sizes (N = 25). For larger sample sizes (N = 125) it stabilizes
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FiG 1. Simulated type-I error rates (o = 5%) for the statistic Wy - \/N/(N — 1) compared
with the critical values of a standard normal, standardized X% and Ky-distribution and the
test Yoq of Chen & Qin under the null hypothesis H§ : (Pg ® %Jd) 1 = 0 for increasing
dimension and covariance matrices (31),; ; = 0.6/l and (32),; = 0.65/"=9. The sample
sizes are increased from left (n1 = 10,ng = 15) to right (n1 = 20,n2 = 30) to bottom
(n1 =50,n2 =75).

in the region of its asymptotic level of 7.2% =+ 0.3%. The other z-test ¢ ¢ leads
to nearly the same results. For both tests, the error control is only slightly
affected by the varying dimensions under investigation. In comparison, (in this
situation) the two asymptotically correct tests ¢% and v, are slightly liberal
for smaller sample sizes and more or less asymptotically correct for moderate
(N = 50) to larger sample sizes. Here, it is astonishing that both procedures
are nearly superposable, suggesting a fast convergence of the degrees of freedom
estimator ?;.
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FiGc 2. Simulated type-I error rates (o = 5%) for the statistic Wy - /N/(N — 1) compared
with the critical values of a standard normal, standardized X% and K g-distribution and the
test Yoq of Chen & Qin under the null hypothesis Hg : (%Jg ® Pd) pn = 0 for increasing
dimension and covariance matrices (El)i,j = 0.61"79l gnd (22)7;,3' = 0.65¢=3. The sample
sizes are increased from left (n1 = 10,n2 = 15) to right (n1 = 20,n2 = 30) to bottom
(n1 =50,n2 =75).

The results for HY, presented in Figure 2, are slightly different. In particular,
all the tests ¥y, ¥, and ¥ ¢ depending on fixed critical values are more affected
by the underlying dimension: For smaller d < 100 the true level is considerably
larger than their asymptotic level given in Table 1; resulting in a rather liberal
behaviour of 1, and 1cqg and close to exact type-I error control for v, . This ef-
fect is decreased with increasing sample sizes with clear advantages for ¥ ¢ over
1. Moreover, for larger dimension (d > 200) all tests approach their asymptotic
level. In comparison, the procedure (% based on the K j+ approximation shows
a fairly good « level control through all dimension and sample size settings.
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FiG 3. Simulated type-I error rates (o = 5%) for the statistic Wy - \/N/(N — 1) compared
with the critical values of a standard normal, standardized X% and Ky-distribution and the
test Yoq of Chen & Qin, under the null hypothesis H(‘}b : (%Jz ® Pd) 1 = 0 for increasing
dimension and covariance matrices (31); ; = 0.6/l and (32),; = 0.65/"=91. The sample
sizes are increased from left (n1 = 10,na = 15) to right (n1 = 20,n2 = 30) to bottom
(n1 =50,n2 =75).

In case of the interaction hypothesis H® (Figure 3) similar observations can
be made: The proposed approximation test @3 controls the type-I error level
fairly well over all settings while v, exhibits a rather conservative behaviour,
particularly for increasing d. The behaviour of the two z-tests ¢, and ¥¢q is
now almost equal: Both show a quite liberal behaviour for smaller dimensions
d which decreases for larger d. To sum up, judging from Figures 1-3, ¢} seems
to be the method of choice regardless of whether 5; — 0 or 51 — 1.

To also get an idea about the behaviour of all procedures in between those
two cases we finally investigate a situation with 51 — by ¢ {0,1}. To this
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FIG 4. Simulated type-1 error rates (o = 5%) for the statistic Wy - \/N/(N — 1) compared
with the critical values of a standard mormal, standardized X% and Kjy-distribution and the

test Yoq of Chen & Qin, under the null hypothesis Hg : (%Jz ® Pd) 1 = 0 for increasing
dimension and covariance matrices (21); ; = 0.61i=il/d gnd (B2);; = 0.651"=3l/d, The sam-
ple sizes are increased from left (n1 = 10,n2 = 15) to right (n1 = 20,n2 = 30) to bottom
(n1 =50,n2 =75).

end, we again test for the hypothesis H? but now consider covariance matrices
(1), = 0.6/=71/d and (B2),, = 0.657=31/4 for the two groups. Here, by ~ 0.76,
see Table 5 in the Appendix for details.

The simulation results are displayed in Figure 4. It is apparent that the
behaviour of the two z-tests 1), and 1¢cq is now considerably different for d <
200: While v, behaves fairly liberal for all dimensions and sample size settings
with error rates between 6.8% and 8.5% (d < 50), ¢ is pretty conservative
for smaller dimensions (d < 100) with error rates close to 0% (d < 20) and
finally coincides with v, for larger d > 200. This large differences for smaller
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d may be explained by the different variance estimators involved in Wy and
Ycq- In contrast, ¢}, and 1, exhibit close to identical error rates for all choices
of d and sample sizes. While both are slightly liberal for the smallest sample
sizes the type-I error rate is close to the asymptotic level for N = 50 and even
improves with increasing dimension and sample size. Because of this, we can
also recommend ¢} in this situation.

5.2. Power performance

For ease of presentation and due to its favorable type-I error control we only
examined the power of ¢} based on the test statistic W and estimated critical
values from Ky, .

Again a heteroscedastic two group split-plot design with autoregressive co-
variance structures ( (1), ; = 0.6/~ and (%), ; = 0.65/"=71) was selected. The
alpha level (5%) and the null hypotheses were restricted to H : (Pg ® %Jd) n=
0 and HY : (%Jg ® Pd) p = 0. The investigated alternatives were

e atrend alternative for both hypotheses with p, = 04 and p1 ¢ = t-6/d, 1 <
t < d and additionally

e a shift alternative for H§ with py = 04 and p; = 14-§ and

e a one-point alternative for H§ and H, with gy = 04 and p, = e; - 6,

each with increased d € [0, 3]. Moreover, we only considered the moderate sample
size setting with n; = 20 and ny = 30 together with three choices of dimensions
d = {10,40,100}. Because of this sample sizes, a critical value based on fp
is chosen and the results can be found in Figures 5-7. It can be readily seen
that the power depends on the type of alternative: For the trend (Figure 5) and
the shift alternative (Figure 7) the power gets larger with increasing dimension.
This is essentially apparent for the shift alternative, where the power increases
considerably from d = 10 to d = 40. Contrary, for the one-point alternative the
power becomes smaller for higher dimensions d (Figure 6). However, this is as
expected since a difference in one single component can be detected more easily
for smaller d.

Especially for testing H§ in the one-point alternative the power is poor even
for d = 10. However this is completely in line with the result from Theorem 3.2:
Calculating the corresponding values involved in the local alternative we get

0%2(’)% for HS and

\/tr((TVN)Q) (d ) 0
Nu'TTu -0 (i) f Hb

° —\/7‘51'((TVN)2) Vd or .

This explains the power decrease with increasing dimension which is more
pronounced when testing H¢ in comparison to testing for HE.
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Fic 5. Simulated power curves for the statistic Wy - \/m in 10* simulation runs for
different dimensions with n1 = 20,n2 = 30 and an autoregressive structure((£1), ; = 0.6
and (22)751]' = 0.65\i7j\).

6. Analysis of a sleep laboratory data set

Finally, the new methods are exemplified on the sleep laboratory trial reported
in Jordan et al. [25]. In this two-armed repeated measures trial, the activity of
prostaglandin-D-synthase (S-trace) was measured every 4 hours over a period of
4 days. The grouping factor was gender and the above d = 24 repeated measures
were observed on n; = 10 young healthy women (group ¢ = 1) and men (group
i = 2). Since each day presented a certain sleep condition the repeated measures
are structured by two crossed fixed factors:

e intervention (with 4 levels: normal sleep, sleep deprivation, recovery sleep
and REM sleep deprivation) and
e time (with the 6 levels/time points 24h, 4h, 8h, 12h, 16k and 20h).

Due to d > n; we are thus dealing with a high-dimensional split-plot design
with a = 2 groups and d = 24 repeated measurements. The time profiles of each
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Fia 6. Simulated power curves for the statistic Wy - \/m in 10* simulation runs for
different dimensions with n1 = 20,n2 = 30 and an autoregressive structure((31),; ; = 0.6li-7l
and (22)7;’]. = 0,65\1'7]'\)‘

subject are displayed in Figure 8 (for the female group 1) and Figure 9 (for the
male group 2). We note, that group-specific profile analysis could already be
performed by the methods given in Pauly et al. [34]. In particular, they found a
significant intervention and a borderline time effect for the male group. For the
current two-sample design additional questions concern (1) whether there is a
gender effect, i.e. the time profiles of the groups differ, and if so (2) whether they
differ with respect to certain interventions. Moreover, investigations regarding
(3) a general effect of time and (4) interactions between the different factors are
of equal interest. Utilizing the notation from Section 2, the corresponding null
hypotheses can be formalized via adequate contrast matrices. In particular, we
are interested in testing the null hypotheses

(a) No gender effect: Hf : (Pg ® 2—14J24) n=0,
(b) No time effect: HY : (%JQ ® P24) pn=0,
(c) No interaction effect between time and group: H? : (Py ® Pay) = 0,
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F1G 7. Simulated power curves for the statistic W - /(N — 1)/N in 10* simulation runs for
different dimensions with n1 = 20,n2 = 30 and an autoregressive structure((31),; ; = 0.6l
and (2), ; = 0.65/1=31).

(d) No time effect for intervention ¢, £ € {1,...,4}:
H{' s (P2 ((e1-¢]) © Po)) u — 0,

(e) No effect between interventions ¢ and k, £ # k € {1,...,4}:
HEH: Py (e ef —er-e]) ® 172) p— 0,

where e, denotes the ¢ — th d-dimensional unit vector with all entries zero but
the /-th one. Applying the test ¢% based on the standardized quadratic form
W as test statistic and the proposed K »;-approximation with B = 50000-N =
100, 000 subsamples we obtain the results summarized in Table 2.

There it can be readily seen that most hypotheses cannot be rejected at
level a = 5%. In particular, there is no evidence for an overall gender effect,
so that we have not performed post-hoc analyses on the interventions. Only a
highly significant time effect, as well as a significant effect between the first two
interventions (normal sleep and sleep deprivation), could be detected. However,
applying a multiplicity adjustment (Bonferroni or Holm) only the time effect
remained significant.
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Women

Normal sleep Total sleep deprivation Recovery night REM sleep deprivation
0.95 -

0.90
0.85 -
0.80
0.75 -
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0.65 -

0.60 -

Level

0.55 -

0.50 -

0.45 -

0.40 -

0.35 -

0.30

0.25

Time [h]

Fia 8. Prostaglandin-D-synthase (B-trace) of 10 young women during 4 days under different
sleep conditions.

Men

Normal sleep Total sleep deprivation Recovery night REM sleep deprivation

0.85 -
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0.75 -
0.70 -
0.65 -

0.60 -

Level

0.55 -

0.50 -

045 -

0.40

0.35 -

0.30

0.25 -

Time [h]

Fia 9. Prostaglandin-D-synthase (f-trace) of 10 young men during 4 days under different
sleep conditions.
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TABLE 2
Analysis of the sleep lab trial from Figures 8-9: Shown are the values of the test statistic
Wi and the estimator f5, as well as the p-values of the test i, = 1{Wyx > Kf;,;l—a} for

different null hypotheses of interest.

Hypothesis WJ‘\? fp p-value
HY 045671 | 1.19030 | 0.55832
H 6.24114 | 7.07832 | 0.00008
HEP 0.74578 | 7.21217 | 0.20120
HT -0.795083 | 461.874 | 0.784463
HE? -0.591851 | 360.048 | 0.71764
HE? -0.43381 | 223.24000 | 0.65845
HET -1.18382 426.083 0.88385

Hy 2 2.37921 | 155.89025 | 0.01285
H™® 0.23757 | 156.64141 | 0.39240
Hy*? -0.49984 | 143.57718 | 0.68099
H®? -0.72716 | 91.83337 | 0.75968
H*? -0.56510 | 79.78169 | 0.70183
H** -0.66704 | 130.56430 | 0.74046

7. Conclusion & outlook

In this paper we have investigated inference procedures for general split-plot
models, allowing for unbalanced and/or heteroscedastic covariance settings as
well as a factorial structure on the whole- and sub-plot factors. Inspired by
the work of Pauly et al. [34] for one group repeated measures designs the test
statistics were based on standardized quadratic forms. However, different to their
work novel symmetrized U-statistics were introduced to adequately handle the
problem of additional nuisance parameters in the multiple sample case.

To jointly cover low and highdimensional models as well as situations with a
small or large number of groups, we conducted an in-depth study of their asymp-
totic behaviour under a unified asymptotic framework. In particular, the number
of groups a and dimensions d may be fixed as in classical asymptotic settings, or
even converge to infinity. Here we do neither postulate any assumptions on how
d and/or a and the underlying sample sizes converge to infinity nor any sparsity
conditions on the covariance structures since such assumptions are usually hard
to check for a practical data set at hand. As a consequence, it turned out that the
test statistic possess a whole continuum of asymptotic limits that depends on
the eigenvalues of the underlying covariances. We thus argued that an approxi-
mation by a fixed critical value is not adequate and proposed an approximation
by a sequence of standardized y2-distributions with estimated degrees of free-
dom. For computational efficiency, we additionally provided a subsampling-type
version of the degrees of freedom estimator. Our approach provides a reasonably
good three-moment approximation of the test statistic and is even asymptoti-
cally exact if the influence of the largest eigenvalue is negligible (leading to a
standard normal limit) or decisive (leading to a standardized x? limit).

Apart from these asymptotic considerations, we evaluated the finite sample
and dimension performance of our approximation technique. In particular, for
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varying combinations of sample sizes and dimensions, we compared its power
and type-I error control with test procedures based on fixed critical values.
In all designs it showed a quite accurate error control over all low- (d < 10) to
highdimensional situations (with up to d = 800). In comparison, its performance
was considerably better than that of the other tests which partially disclosed a
rather liberal or conservative behaviour.

In future research, we like to extend the current results to general highdimen-
sional MANOVA designs, where we also like to relax the involved assumption
of multivariate normality and/or even test simultaneously for mean and covari-
ance effects as recently proposed in Liu et al. [31]. These investigations, however,
require completely different (e.g., martingale) techniques and estimators of the
involved traces. Moreover, we also plan to conduct more detailed simulations
(especially for larger group sizes a and other covariance matrices) in a more
applied paper.
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Appendix A: Basics

In Section 2 of the main paper we claimed that the unique projection matrix T'
which describes the equivalent null hypotheses as H = Hg @ Hyy is given by
the product of two projection matrices T's ® Ty,. We start with the proof of
this claim:

Lemma A.1. Let be H = Hy ® Hg with H € R*>ed Hy, € R%¢ Hg €
R¥>? - For each hypothesis Hpu = 0,4 with such o matriz H exist projectors
T € Redxed T c ReXe T € R¥? which can be used to formulate the same
null hypothesis T = Oyq with T =Tw @ Tg.

Proof. Tt is known that the projector T = H ' [HH "]~ H fulfills Ty = 0,q <=
H = 0,4. For this reason and utilizing well known rules (see for example Rao
& Mitra [36]) for generalized inverses we obtain

T=H' [HH'| H
(Hw @ Hg) ' [(Hw ® Hg)(Hw @ Hs) | (Hw ® Hg)
Hy, @ HS)[(Hw @ Hg)(Hy ® Hg)|” (Hw ® Hg)

( (
=(H T®Hs)[(HWH ) (HsHS)|” (Hw ® Hy)
= (Hy @ H)((HwHy,)|” ® [HsHg| )(Hw ® Hs)
= (Hy @ H)((HwHyy,) Hw © [HsH] Hs)
=H|,[HyH,, Hy o Hi([HsH| Hg



Inference for high-dimensional split-plot-designs 2767
=Tw®Ts.

Thus, Tw = Hy[HwHy,] Hwy and Ts := H[HsHS| Hg are projec-
tors, i.e. idempotent and symmetric. O

For proofing our main results we have to compare various traces of powers of
combinations underlying covariance matrices. To this end, we will particularly
apply the following inequalities:

Lemma A.2. For positive real numbers a,b and a symmetric matrizc A € R?¥d
it holds
tr? (A‘”b) <tr (AQQ) tr (A%) .

For A € R symmetric with eigenvalues Ay, ..., g > 0 it holds that
tr (A%) < tr? (A).

If B; € R4 s positive definite and symmetric and T € R*? is idempotent
and symmetric it holds for every k € N that

tr ((TE,-)%) < tr? <(T2i)k) .

Proof. The first part is an application of the Cauchy—Bunyakovsky—Schwarz
inequality, with the Frobenius inner product. Therefore

2 (A““’) — 2 (A“Ab) — 2 (A“AbT)

< <\/tr (AaA“T) : \/tr (AbAbT))2 — tr (A®A%) - tr (AbAb)

=tr (AQQ) tr (A%) .

The second part just uses the binomial theorem together with the condition
At ZOfort:L...,d:

2

d d d d
tr(A%) =A< Y ALY D A, = (Z )\t> =tr?(A).
t1=1 t=1

t=1 ti=1to=1ta%t;

Finally, the last inequality follows from the second one, if we show that all
conditions are fulfilled. With idempotence of T' and invariance of the trace under
cyclic permutations, it follows for all £ € N that

tr ((TZi)Qk) =tr (TQZi cen TZzz.) = tr ((TEiT)%) ]

Thus, it is sufficient to consider this term. Since TX;T is symmetric all
powers are symmetric too and it follows with k' = |k/2] that
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VeeR?: 2" (TST) 'z =2 (TS, TS T (T2,1) 2
’ T ’ ’
- {T (TS,T)" :c} >h-2k [T (TS,T)" w} >0

since X; and I; are positive definite and k£ — 2k" € {0, 1}. So both conditions of
the second inequation are shown and

tr ((TZi)%) = tr ([(TziT)’“r) < tr? ((TEiT)k) = tr2 ((TZi)k) . O

Furthermore, an inequality for traces which contain 3; and X, is needed.

Lemma A.3. Let &;, %, € R¥¥9 be positive definite and symmetric matrices
and suppose that T € R is idempotent and symmetric. Then it holds for
1 # r that

tr ((TEZTE,.)2> <t (TS, TE,).

Proof. As shown before T'X;T and TX, T are symmetric and positive semidefi-
nite. For this reason, it exists a symmetric matrix W with WW = TX_.T. Due
to the fact that all matrices are symmetric, it holds

WTZ,TW) =W'T'S/T"W'" = WTs,TW
and because T'X;T is positive semidefinite also

vz € R¢ 2 WIS, TWx = (Wz) TS, T(Wz) =y' TZ,Ty > 0.

This allows to use the inequalities from above for this matrix, and again utilizing
the invariance of the trace under cyclic permutations we obtain
tr ((TEZ-TZJT)Q)

=tr (TE,TTE, T -TE,TTYE,T) =tr (TE,TWWTE,TWW)

= tr (WIS, TWWTE,TW) = tr ((WTE,L-TW)Q)

<t (WTE,TW) = tr* (TS, TWW) = tr? (TS, TTE, T)

= tr? (T, TX,). O

To standardize the quadratic form we also have to calculate its moments.

Here, the following theorem helps:

Theorem A.4. Let T € R¥? be a symmetric matriz and X ~ Ny (pux, Sx),
where X x is positive definite. Then with r € N it holds,

- r = -1 (T_l_rl)m_l =1\ 1o
B((xx)) = X () e (7 e

r1=0 ro=0
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with g®) = 2F k! {tr ((TE)kH) + (k4 1) px (TS) Ty | fork € N and g© =
tr(TEx) +px  Tpx-
Proof. The proof can be found on page 53 in Mathai & Provost [32]. O

Corollary A.5. Let T € R be a symmetric matriz and X ~ Ny (04, X x)
and Y ~ Ny (04, Xy ) independent, where B x, By € R¥*? are positive definite.
Then we have for all n;,n,., N € N that

E ((XTTX)I) = tr (TSy),
E ((XTTX)2) —2tr ((TZ]X)Q) + 12 (Tey) 220 (02 (T=x)) |

Var (XTTX) O (0? (TEx)),

Moreover, for X x = Xy

Var (XTTY) = tr (TExTx) = O (12 (TExTEy)),
Var <<XTTY)2>A:'2 O (r* (TExTEx)) .

Proof. Using the inequalities for traces and with the bilinear form written as

=3 (3) (¢ 5 (),
()= () (G2 30))

all equations follows with the previous theorem. O
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Lemma A.6. Let X, € L be a real random variable with E(X,)) = u, bn.q
a sequence with lim, 4_yo0 bp,a =0, and furthermore cq dn,,, o sequence with
limg, q,n,0—o00 Ca,d,numm = 0 then it holds

o Var (X,) <bnq= X, is an consistent estimator for u, if n,d — oo,
o Var(X,) < cCadnn, = Xn isan consistent estimator for p, if a,d,
NMmin — OO.

For 1 # 0 they are especially ratio-consistent.

Proof. For arbitrary € > 0 the Tschebyscheff inequality leads to

n,d
€’

E (| Xn — pl?) _ Var (X,)

(|X 7N‘|>€ 2 2

<

€ €

Consider the limit for n, d — oo justifies the consistency and using this for X, /u
leads to ratio-consistency. The second part follows identically. O

This result is especially true if b, 4 or cq.dn,,, only depends on n resp.
Nmin- FOr completeness we state a straightforward application of the Cauchy—
Bunyakovsky—Schwarz inequality:

Lemma A.7. For real random variables X,Y € L2 it holds

Cov (X,Y) </ Var (X)/Var (Y)
and so for XY identically distributed
Cov (X,Y) < Var (X).

The next result gives equivalent conditions for 81 — v € {0,1}:

Lemma A.8. Let be \y again the eigenvalues of TV NT sorted so that Ay is
the biggest one. Then it follows

lim /=1 < lim ( (TVy) 3> =1 < lim " <(TVN > =1,
N.d—oo Nd=oo 13 (TVN 2) Nod=ro0 2 (TVN )
lim ;=0 < lim o ( TVN)g) & lim M =0.
N.d—o0 N0 g3 ( TVN)Q) N 2 (TVy)?)
o?((TVw)?)

Moreover we know 0 < = 7p < 1. This Lemma also holds if

- tr3 ((TV )2 )
limy, 400 15 Teplaced by lim, xy — 00 or limg g, N—oo-

Proof. This follows from Lemma 8.1 given in the supplement in Pauly et al.
[34][page 21] since their result does not depend on the concrete matrix, i.e. can
be directly applied for V 5. Moreover, the different asymptotic frameworks do
not influence the proof since they are hidden within the above convergences. [
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To prove the properties of the subsampling-type estimators some auxiliaries
are needed. In particular, the following lemma allows us to decompose the vari-
ances and to use conditional terms for the calculation.

Lemma A.9. Let X be a real random variable and denote by F a o-field. Then
it holds that

Var(X) = E (Var (X|F)) + Var (E (X|F)).

Proof. With the rules for conditional expectations we calculate

E(Var (X|F)) = E (E (X*|F)) - E ([E(X|F)) = E(X?) - E (EXP)),
Var (E (X|F)) = E ([E(X|F)) - [E € (X|F))* = E ([E(X|IF)) - [E P

The result follows by sum up this both parts. O

We will apply the result for certain amounts (i.e. numbers) of pairs below.
There, for each ¢ = 1,...,a and b = 1,..., B we independently draw random
subsamples {01;(b), ..., 0mi(b)} of length m from {1,...,n;} and store them in a
joint random vector o (b,m) = (o1(b,m),...,0.,(b,m)) = (011(b), ..., 0ma(b)).
Besides we define N, = {1,...,k}.

Lemma A.10. Let M(B,o(b,m)) be the amount of pairs (k,¢) € N%, which
fulfill o;(k,m) and o;(£,m) have totally different elements for all i = 1,...;a
and analogue M (B, o;(b,m)). As long as m <n; for all i € N, it holds

E (N \ M(B,o(b,m))l) _ 1 (1 3 1) . ﬁ (")

B2 B i ()
and
E (N3 \ M(B,oi(b,m))|) (1LY, (")
B? - B) ()
where | - | denotes the number of elements.

Let M (B, (o;(b,m),o,.(b,m))) be the amount of pairs (k,l) € N% fulfilling
oi(k,m) and o;(¢,m) and moreover o.(k,m) and o,(£,m) have totally different
elements. If m < n; it holds

E (N4 \ M(B,(oi(b,m),o,(b,m)))) _ 1 ("o (™)
B? =1 (1-5) Gy

B
Proof. Because M (B, o(b,m)) never contains pairs of the kind (k, k) the max-
imal number of elements is B2 — B. The fact that two vectors a,b € R" have
no element in common, even at different components, is denoted as a#! b.
The number of totally different pairs can be seen as a binomial distribution
with B2 — B elements, and to calculate the necessary probability independence
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is used. With the fact that all combinations in this situation have the same
probability it follows that

P (o (k,m) £ o(l,m) (ﬂ( (k,m)#! (L, m))>

i

1:[ (oi(k,m)#! oi(f,m)) = 1:[1 ( >:1:[1((§))

If two times m elements are picked from N,,, there are (:;)2 possibilities, where
in () - (™~™) of them both m-tuples are totally different. This leads to the
stated probability and with the mean of the binomial distribution we get

a

E(|M(B,o(b,m))]) =

All in all we calculate

E(IN; \ M(B,a(b,m))]) _ |Nj|—E(|M(B,o(bm)))
B2 B2

. 1) )

() Iy

For M(B, (o;(b,m),o.(b,m))) and M(B,o;(b,m)) less multiplications are
necessary, so the results follow. O

If B(N) — oo (for example B could be chosen proportional to N) these terms
converge to zero, disregarding the number of groups or of m.

Appendix B: Proofs of Section 3

Proof of Theorem 3.1 (p.2748). The proof of this lemma is very similar to the
one from Pauly et al. [34][Theorem 2.1]. Due to the fact that a finite sum of
multivariate normally distributed random variables is again multivariate nor-
mally distributed, the representation theorem can be used to (distributionally

. . d A Co—1
equivalently) express the quadratic form as Wy = > 00 \/= ( . )
Zad )\2 \/5

The only differences to Pauly et al. [34][Theorem 2.1] are that in the case of
more groups the eigenvalues do not only depend on d but also on the n; and a
and that there are more terms to sum. The first point has only an influence on
the limit of the 3;. The higher number of summands does not matter because we
observe the asymptotic under the asymptotic frameworks (4)—(5), for which at
least a or d converge to infinity. The proofs from Pauly et al. [34][Theorem 2.1]
only need the representation from above, a number of summations which goes
to infinity and the conditions on the limits of the 5. Since these are fulfilled
the proof can be conducted in the same way.

Finally, it remains to prove the if and only if result stated in a) and b) for
which we underline the dependence of 8; on N by writing 3;(N).
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Part (a) Suppose that Qn BZ~N (0,1). Then this convergence also holds

for all subsequences N’ of N, i.e. Qn/ L Z, for all N’ — oco. Now we consider
B1(N). Due to 1(N) € [0,1] there exists an arbitrary convergent subsequence
which we denote as 81 (N’) — by € [0, 1].

We define Z'(N') := Qn+ — B1(N') - (Cy — 1)/+/2. From Lévy’s continuity
theorem it follows that ¢q,,(t) = @z(t) for all t € R for the corresponding
characteristic function. Due to independence we calculate for all t € R:

PQu () = 5, (v1)-(cr 1)/ varz (v (B) = P, vy on -1y vz () + 20 (v (B):

Because ¢q,, (t) = ¢z(t) and @4 (x1).(c,—1)/v2(t) = @4, (c;—1)/v2(t) holds for
all t € R, we also know that ¢z/(n+)(t) converges to some @ (t). Moreover there
exists a random variable T with the characteristic function - (t) and therefore

Z'(N') B Y. All in all we have

Qn' Db - (C1—1)/V2+T and Qn 2 Z~N(0,1)

while by - (C; — 1)/v/2 and Y are independent. With Cramér’s Theorem (see
Cramér [12]), the sum of a scaled standardized y?3-distributed random variable
and another independent random variable can never be normally distributed.
Therefore by = 0 follows for all convergent subsequences of 51(N) and so

Bl(N) —

Part (b) Now assume that for N — oo, we have Qn A (Cy —1)/v/2 with
C1 ~ x?. Then we can obvious exclude $;(N)? — 0, because in this case
the asymptotic distribution of the quadratic form would be a standard normal

distribution by part (a). The characteristic function of Wy = QytrTVy)

\/Qtr((TVN)Q)
e.g., given in Witting & Miiller-Funke [42], Section 5. With the help of Lévy’s
continuity theorem this leads for all t € R to

2it\ "2 it
— 1—5 exp _ﬁ :‘P(Cl—1)/\/§(t)'

Thus, applying the continuous mapping theorem we have for all t € R

O G DI (R

< 4B,(N)2t2 4 2i \ " '/? i\ |4
(1 ) (1 21 exp(_ﬁm.
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In the special case t = 1 this means

ad

IT (1 +28:(N)%) = 3.

(=1

But we can size up the product by

ad ad ad
[T +26:(N)?) > 1423 Be(N)? +4B1(N)? (Z ﬁe(N)2>
=1 =1 =2

=1+2-1+45(N)* (1 - B1(N)?)

=3+45(N)* (1 - B1(N)?) > 3.
Now we again consider an arbitrary convergent subsequence 1 (N') — by €
(0,1]. Since the above inequality, also holds for all subsequences, the product
only converges if imy oo B1(N')2(1 — B1(N")?) = b3(1 — b?) = 0, which implies
b1 = 1. Due to B1(N) € [0,1] we deduce 81 (N) — 1. O

Proof of Theorem 3.2 (p.2748). First we consider the distribution of the stan-
dardized quadratic form Wy under Hy : T # 0 with Z ~ Ngq(0,V y)
T - —
Qv =NX TX=N(X —p+pn) T(X —p+pn)
22'TZ+Z"VNTu+VNu'TZ+ Nu' T Tp.

For part a) we calculate

7D Z'"TZ+2VNu'TZ + Nu"Tp —tr(TVy)
N — .

2 tr ((TVN)Q)

The second summand fulfills

2VNu'TZ

2 tr ((TVN)Q)

2/Nu'TZ _ 2N,JTVNTH .
2tr ((TVy)?) tr ((TVn)?)

o(1)

under the given local alternative. Thus, by Tschebyscheff inequality this means

—~ Z'"TZ —tr (TV N-u'T
I/VN2 1"( N)+ il o

+op(1).
2 tr ((TVN)2) 2tr ((TVN)Q)
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Now the first part has exactly the same distribution as the standardized quadrat-
ic form Qn under the null hypothesis and therefore the result follows.

For part b) we consider again the quadratic form and calculate with Mathai
& Provost [32]

ad
Qv EX MG Com xA(VNONV R PTw)}),
/=1

::5?

where Oy is the orthogonal matrix which diagonalizes V%QTV}V/2 and A\, are
the eigenvalues of V%QTVU %in decreasing order. The involved non-central chi-

square distributed random variables have expectation ]E(@g) =1+ 67 and vari-

ance Var(Cy) = 2(1 + 262). Defining Ae = Ay/T + 262 and B = Ao/4/ 2ol A2
we calculate

ad ad

=3 Ae Co— (1483 i3 Ae <ﬁ>
o _ ad 2 \/§ — ad 2 \/§
=1/ 521 AR =17/ =1 Ak

B giliﬁ.iwduzﬁ Co— (14682 iﬁe( )
Py V2. /14267

ad ~
pTTV T 5 ( Ce—(1+07) ) N-p Ty
= |14oNE— "7 g Be + :
o ((@vy)?) & \V2 VT2 260 ((TV x)?)

ad Y2
=1 k=1 Ak

Now, if f1 =+ 0< By — 0 VI € Nyyg it holds for arbitrary E? that

A7 (14 267)

0< Bt =
tr ((TVn)?) + 25000, 4367
262 02
< B2l = 5] 42—
tr ((TVN) ) tr ((TVN)Q)
4 M\o?
< B +28 ==L

N-u'T
yop——HH
,/tr (TVN e ((TVN)Z)
Because all requirements are fulfilled we can use Theorem 1 from Hajek et al.
[19] to deduce the asymptotic distribution of

S (1+62)
;m<\/§-«/1+25§>
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as before. This evidently leads to

— TTV T N-u'T
Wy 2 [14onv B YN 2“ it
ir ((TV)?) 21 (TV y)?)

+o»(1)

for a normally distributed random variable Z ~ A(0,1). For 8; — 0 we know
that W (Hp) BN (0,1) and therefore the result follows. O

Proof of Lemma 3.3 (p.2750). Remember that with Y, s :=Ts(X;, — X, 1)
and i # r € Ny, a > 1 trace estimators were defined by

1 -
A= 5 [ Z (X, — Xigs) Ts (Xie, — Xiea),
’ (2) £1,05=1
01 >Lo
2
Airo = Z Z [(Xi,él ~ X)) Ts (X — Xrka)|

zl £o=1kq,ko=1
01305 ky>ko

n;—1

R DY

21 lo=1 ko=1 Fki=ko+1
L1>0y ko7#Lly,Lo ky#Ly,L2

2
X [(Xz',zl ~Xie,) Ts(Xig — Xi,kz)} ;

a 2 a—1 a 2
A4 = Z (g) (TW)H. 7,3 + 22 Z N TW)'erAz r2-

n
i=1 i=1 r=i+1 i

For £ # kweknow Y, s, ~ N (04,2Ts3;Ts) and for totally different indices
the Y; ¢ are statistically independent. So the previous lemmata can be used
to calculate the moments. The unbiasedness can be shown by calculating the
expectation values for each estimator

A5
Z ]E|:Yzll,£2 Yi,h,b} = tr (TsX;).

£1,82=1
L1>0o

E(A;1) = Y )

The following argument will be used several times in this work with small dif-
ferences, so incidentally it will be more detailed.

We recognize first that Cov [YLMJYM,ZZ;YM o Yo ] is 0 if all in-

dices are totally different, so just ("2‘) (("2‘) — (”12_ 2)) combinations remain. In-
stead of calculating the covariances of the remaining quadratic forms it is easier
to use lemmata from above. By using the fact that all quadratic forms are iden-
tically distributed, we can calculate the variances which are all the same so it is

just the number of remaining combinations multiplied with the variances. This
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leads to:
. T
Var (Aiq E E Cov { itnts Yoo s Yoo Yies
Z1 Lo=1¢7 0,=1
L1>0o é/ >Z’

AT (nlv) _ (n1—2) (ﬂi—Q)

< 22 A2 Var |Yige Yiie| + 220

o |

A5 (5) - (M%)
4(’5)

=0 (n; ') -0 (*(Ts%y)).

O (tr* (2T s%;))

With these values we know for Vy = @?_, X%, that

i=1 n;

a

E (Z %(TW)HAiJ) = Z %(Tw)ii]E (A1) =tr (TVy)

i=1 i=1
and
Y A (Tw)iiAin > Mo (Tw)i® Var(Aiy)
Var i=1 _ =1 "
E <Z nﬂ TW)'LZA’L 1) o (TVN)
i=1

S 0m -0 (u? (2(Tw)Tss:))

i=1

- 2 (TVN)

ol ofS (i)

- tr2 (TVN)

o (nl) 0 (tTQ (;::1 fl\z(TW)nTszz'))

o( ! )
Nmin

So the conditions for an unbiased and ratio-consistent estimator are fulfilled.
The same steps with a different number of remaining combinations leads to
41 0y=1 ko=1 ki=ko+1

2
.
<[ i,01,02 YiJCl,kQ] >
L1>Ly ko#ly Lo k1#£Ly L2

e ﬁlm o7y ) e (10 (Tem?) = (@sm7).

IN

E(4;3) =
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VSR SHED SN S S

£y,02=1k1,ka=1 k1>ka ¢} 0,=1K| ,kh=1 k} >k}
2 Ny B e A P
o0l e 0 AR KD

Cov ([Yi,il,lzTYi,kl,kg]z ; [Yi,eg,e;TYi,k;,k;]z)
N 2
#o(3)

ni\ _ n;—4
S )

E(Air2) = W Z Z E <[Yi,e1,egTYr,k1,k2r)

£1,82=1ky,ko=1
L1>0sy  k1>ko

# ety (3) (3) v nm
=tr (TSETSE )

N2 T
var (2 i) = s > DD

l T l1,6o=1k1,ka=1 ¢, ¢f,=1k} kb=
L1>0s ki1>ko £/>[/ k/1>k/2

2 2
Cov <[Yi,el,ezTYr,k1,kz] ; {Yi,e;,e;TYr,k;,kg} )
2 2
6- ()" (%)
AT AN (5)(5) = ("y 2) ) T 2
TL?TZ% 16 - (n)(n{) ar([Y’i,l,Q Yr,1,2:| >

I L0D oo (3rin Ern)

@ < L ) -0 (tr2 (ETsziﬁTsz,«)) .
Nmin ng Ny

Finally, the conditions for A4 have to be checked. With the expectation values
from above we calculate

E (A4)

_Z Q(TW)” E z3)+22 Z

i=1 r=i+1

| /\

IN

TW ir ]E(Ai,7',2)

Z (

- a

= Z ]7\; (TW)ii ((TSE ) ) + Z Z 2N* (TW)” r (T2, Ts%,)

zlrz+1lr
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— tr ((TVN)2> .

To calculate the variances the following additional inequalities are needed:

v (£ (2) i)

=1

2 ((TVN)Q)

o Var ((nﬂ)z (TW)iiQALg)
L (V)
S0 () (@wter ((rs2m)'))

Pt 2 ((TVN)Q)

Q

IN

o) G )y o)

< Nomin 2 ((TVN)Q) Nmin

and

Var (2 Z nN: (TW)iTQAi,T,2>

r<ieN,

tr2 ((TVN)2)

A7
<

) Z Z \/Var (%(TW)HA'L‘,T,Q) \/Var <%(TW)9;LA;L,9,2)

i<reN, h<geN, tr? ((TVN)Q)
2

(9( 1 )(TW)i,.Qtr (TS%EiTS%E,,.)

Mmin

i#reN, tr ((TVN)Q)

2
o > (TW)ir2 tr (TS%EiTsﬁzr)
<O(1> i#reEN, i r <O<1)
Nmi 2 N N — ] .
min Z (TW)M‘ tr (Tsn—Ezn—TSEr)
7,7ENg K s

Together this leads to

Ay
Var (—tr ((TVN)2> )
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2
Var (2 Y 2 (Tw)i’Aire Var za: N ()i A
A<7 r<i€N, it T N = W )i 14,3
= tr2 ((TVN)2> tr2 ((TVN)2>

o)+ )] =o (i)

and therefore A, is an unbiased and ratio-consistent estimator of tr ((TV N)Q).
Moreover, we want to stress that the zero sequences used as upper border for
Epn,(Qn) and A4 do not depend on the number of groups or dimensions, so this
estimators can be also used for increasing number of groups.

With the expectation values and variances from the beginning it follows
directly that A; 1, A; 2, A3, A4 are unbiased, ratio-consistent estimators of
tr(Ts ) bt (TS TsE), tr ((Tsz:f) and tr (TV y)?).

It is worth to note that all of this estimators also consistent estimators which
are even dimension-stable in the sense of Brunner et al. [8]. |

For A; ;o there exists an alternative form which can be implemented substan-
tially more efficient and was considered in Brunner et al. [9]. It uses matrices
of the form M, = Py, (TsXi1,- -, TsXin) -(TsXet,-,TsXpn,) Po .
Recalling that 1,, is the vector of ones and # denotes the Hadamard-Schur-
Product, it can be seen that

lniT (Mi,r#Mi,r> lnT
(ni — 1)(nr — 1)

Ai,T,Z =

For A; 5 there also exists an alternative formula, which expands much longer,
but is more efficient:

. T T
Az = "Z (Xi0, TsXis,) L [Xiv‘v’lTSXi’ZSXMZTS(Xi’ZS + X”l)]
v Py ni(n; —1) 0 b s=1 ni(n; —1)(n; —2)(n; — 3)
U17#0o L3701, L2

n; {X;Tfl TSXi7e3XI£2TSXiaé2:| + (277,1‘ —+ 5) - Xzfl T5Xi742XI£1Tin’[,3}

£1,€2,63=1
£y F#LyF#L3
X Ts X, X[, Ts Xy
PRy A ni(ng —1)(n; — 2)(n; — 3)
L1 7L

n? [X]TsX,] (X T5X0 - S0, [ X, ToX 0 ])
B ni(n; — 1)(n; — 2)(n; — 3) ’

To finally prove Theorem 3.5 (p.2750) we need another lemma.
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Lemma B.1. For the previously defined estimators it holds for nmin — oo that

> %(TW)MAi,l - %(Tw)u tr (Tg3;)

=1 i=1

2tr ((TVN)Q)

250 independent of d or a.

Proof. We know that

E Xa: nﬂ(TW)u((All) ~tr (Ts%0))
= 2tr ((TVy)?)
N(Tw)i (E(Aix) — tr (TsXy))

_an =0

2 tr ((TVN) )

Thus

7

Za: nﬁl(TW)u 3,1 — tr (TSEz))

i=1 2 tr ((TVN)Z)

Z (TW)M VaT(A )

2tr ((TVN)Q)

—— ¥ % (@) o (2Ts30))
o) BET ) o)

Mmin Tmin

In the last step we used the fact that all terms are non-negative and applied
the binomial theorem in the last inequality. It is a zero sequence which only
depends on 7y, S0 again with Lemma A.6 (p.2770) the result is proved. O
Proof of Theorem 3.5 (p.2750). From Lemma A.6 it follows independent of a or
d for nmin — oo that Ay /tr <(TVN)2) % 1 and therefore tr ((TVN)2> /Ay 2.

Moreover, it also follows that \/tr <(TVN)2> /A4 2 1 and with Lemma B.1

L (Tw)isAii—tr(TVN) P
- — 0.
\/2 tr((TVy)?)

Thus, we can finally calculate the standardized quadratic form as

QN _Z? 1n,; (TW)H i,1
2A4

we deduce

Wn =
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_ QN—tr TVN) S E(@w)idi - tr(TVN) L ((TVN)Q)
_ | @v -t (TVw) —or(1) | - (1 +0x(1))

2tr ((TVN)Q)
=Wy + Wy -0p(1) —05(1) —05(1) -05(1).

The last two parts converge in probability to zero, so also in distribution and
with Slutzky Wi -05(1) converges in distribution to zero if one of the conditions
of Theorem 3.1 is fulfilled. Thereby W has asymptotical the same distribution
as Wy

Replacing the traces by their estimators in the above calculation, it follows
with the same arguments that the asymptotic distribution in both cases of local
alternatives does not change, since the estimators are also consistent under the
alternative. O

For large numbers of groups many estimators A; 1, 4; .2 and A, 3 and have
to be calculated which leads to long computation time. In this cases it is better
to again use subsamling-type estimators which leads to A}, A}, ,, A7 3 and
therefore to Aj.

Lemma B.2. With the definitions from above let be

B
. 1
Aj,(B) = 732 ton®oa®) | Yien®).onb)
b=1
1 & . 2
zrz( )= mz [Yi,Uu(b),Uiz(b) YT707~1(17)’07-2(’7)} )
b=1
1 & 2
* T
Ai,B(B) mz |:Y’i70'1:1(b),1712(b) Yiyo-iS(b)-,(Ti4(b):| )
b=1
. N a a N2 9 .
A%(B) 72—(TW)“ 1a(B)+2) ——(Tw)ir Aj;2(B).
i=1 i=1r=1r<i "

If B(N) — oo, this estimators and Y ;_, A}, have the same properties as
Ai1,Airo, Aig, Ay and Y7 A; 1 which were defined in Lemma 3.5 (p.2750).

Proof. For A (B), this lemma will be proved in detail. For all other terms only
the major steps are shown.

The unbiasedness is clear because the random variables ;1 (b), 0;2(b) have no
influence on the number of terms of the sum and also the terms are identically
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distributed. Hence,

B
* 1
E (Al’l(B)) = 2.8 Z]E (Yi70i1(b)70'1',2(b)TY’I:,(Til(b)’o'iz(b))
b=1
B
! A5
~9.B ZE (Yi71,2TYi,l,2) = tr(TsX)).

S
Il
—_

The second part is more complicated. Let F(o;(B,m)) be the smallest o-
field which contains o;(b,m) Vb € B, so obvious M(B,o;(b)) is F(o;(B)) -
measurable. Identical for F(o;(B,m),o,(B,m)) and F(o(B,m)). Similar to
the previous part, the distribution of the bilinear form does not depend on the
index combination. Together with the independence of the normally distributed
vectors and o;1(b), 0;2(b) this leads to

Var (E (A;-‘J(B)|]:(0'i(B7 2)))) = Var (tr (T's3X;)) = 0.
With Lemma A.9 (p.2771) we thus obtain
Var (A7,(B)) = 0+E (Var (A} ,(B)|F(e4(B,2)))) .

For the calculation of the conditional variance of the sum, it would be useful
finding an upper bound that is based on the variance instead of calculate the
covariances. To achieve this, we calculate the number of index combinations
which leads to a covariance which is zero. This amount is non-deterministic
and we recognize it contains the amount M (B, o;(b,2)) which was considered
before.

Again not the amount is important but the number of elements which are
contained in M (B, a;(b,2)) since the bilinear forms are identically distributed.
Therefore the condition of the variance of the bilinear form disappears since
the random indices have no influence on the variance. With the F(o;(B,2))-
measurability of M (B, o;(b,2)) it thus follows that

Var (A7,(B)) = 0 +E (Var (42,(B) F(o:(B.2))))
AT Var (Yi’ffil(j)’f’iz(j)TYi-,Uil(j)»Uiz(j) ’]:(Ui(B’ 2»)

(43,0) ENZ\M (B,(oi(b,2)))

1
- @E Z Var (Yi,1,2TYi,1,2)
(4,0)ENL\M (B,(0:(b,2)))
5 E (IN; \ M(B, (0:(h,2))))) O (0 (T'sZ0))
S = ;

0 (1 - (1 - %) . (2"2)2)) O (tr? (Ts%))

2

A.

—_
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The other values are calculated in a similar way.

2
E(A5,2(B) = 15 > E ({Yi,crm(b),mz(b)TYT,Un(b),ffrz(b)} )

Var (E (A;T12(B)|]:(0'7; B,2),0.(B, 2)))) = Var (tr (TsX,TsX,)) =0

Var (A:TQ(B)) =0+E (Var (AZ*T2 B)|F(oi(B), UT(B,Q)))>
(|NZB \ M(B70'i(bv 2)7UT(b 2))‘)

) T 2
< 52 - Var ({Yi,l,Q Yr,l,2} )

A§.5 E (IN% \ M(B,0i(b,2),0.(b,2))|) 0 (UQ (N N >>

2 ;TSEi_TSZT

T

A10 (1 - (1 - ]_13) - (n(i;; E:;ﬁ) .0 (tr2 (TZZTsz:iT]lVTTSzT))
< (1 - <1 - ;) ~ ((:]2)222> -0 (tr2 (T]ZTSE,-TZZTSET>> .

B
E(Aj5(B)) = ﬁ bz:E (|:Yi,o'i1(b)’gi2(b)TYi,o.i3(b)’a,i4(b)i| 2)
=1
RS T 2\ A5 2
=15 bZI]E ([Yi,m Yi,1,2} ) ="tr ((Tszi) ) )
B

Var (B (47 5(B)|F(o:(B,4)))) = Var (1 ((Ts2)?) ) =0
Var (A;,s(B))
— 0+ (Var (A}5(B)|F(0:(B.4))))

2
A7 Var <{Yi,0i1(j),Uiz(J')TYi’Um(j),Um(j)} ‘}—(Ui(374))>
<
=k Z 1682
(.00 EN2\M (B, o+ (b,4))

A5 E (N \ M(B,oi(b4))) © (w2 ((Ts20?))
- B2 ' 16

(1 (1- ) Gb) o (o (@emi))

a
B

E (Z %(TW)MA;J) = Z —(TW)u Aj ) Z

i=1

1=

~(Tw )i tr (TsSs) .
U
=1
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21 N(Tw)uAl,

Var | v

o

N; (TW>ii2 Var (Az‘*,l)

=== tr2 (TV )

S (1-0-4) i) o (w (reirs)
B tr2 (TV y)
Ema () ) o (r:2)
B tr2 (TV y)
(1 U=, o (1 (£ #rwrsm )
- ("3") u? (TV x)

(l(lé)(()))om

For B(N) — oo the first factor is a zero sequence and therefore Y & (T )5 A7,

i

i=1

a ratio-consistent, unbiased estimator of tr (T'V y).

N2 2 4« N? 2 4%
E Z 2 (Tw)ii~Ajs + Z o (Tw)ir" A7 .2

i=1 't i#reNg, T

‘L N? 2 N? 9t s 2
=2 TR () + 3 TR (40) = x ((XV ).

i=1 ¢ i#reN, T

2 N2 2 4%
> wr(Tw)i Afg
Var | 51—

tr ((TVN)Q)

i Var (JT\{—;(TV[/)Z,QA:’B)
_i=1 ’
£r2 ((TVN)Q)

B e R Bl (D)

B tr? ((TVN)Z)
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. (1 B ) | (”““‘:;‘4)) | 3 @w)i'o (”2 ((Tsifgif»

tr2 ((TVN)z)

<
ooy ) )
[

M=

Il
i

tr (TVN)2)

S
/~

. (TW)i’r‘Q\/O (tr2 (%TSEi,%Tsxr))

i#reN,
tr ((TV N)z)

> 0 ((TW)ir2 tr (TS%EiTST%ET)>

Nmin —2) 2
<|l1= 1_i ( 2 ) | #reNa
- B Nmin) 2 2 Na N
("5") > (Tw)ir tr<Tsn—iE‘—Tszy»)

4,7ENg e
1 (nmirz)Q
SR (1__>'27_2 -O(D).

a 2 5
S (Tw )it AL+ Y A (Tw)i Al

i=1 i#rENg
2 ((TV N)Q)

Var

S

Var [ 2 N2 i,.QA* N 2 A%
A<7 ( r<§E:N,,, nlnr( W) 0,72 .\ Var 2o (Tw)“ Ai13
< tr2 ((TVN)Q) i ((TVN)Q)

< ((_>%> o)

2

V)
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So again this is a zero sequence, and A} is an unbiased and dimensional stable
(i.e. also ratio consistent) estimator of tr ((TVN)2>. O
Appendix C: Proofs of Section 4
Lemma C.1. For
A1, l60) = Z ey tarrtratnn) TZ (s 00n,bsarban)s

T

A2(£1-,17 s 56641) = Z(fs,l,54,1,~--743,a,€4,u) TZ(£5,1)£6,17--~765,aae6,a)’
T

A3(£1y17 s ;66@) = Z(f5.1,46,1,~--755,a,46,a) TZ(fl,l,52,1,--»741.a,f2,a)’

we define

n 3

05: Zl Z Hm 1 (611,...,(67(1).
01,1,..,06,1=1 01,a, a=1 8- Hz 1 (n;—6)! —6)'
Ly 17 #Lg 1 21 a# #és a

With this notation it follows that

fi - v
E(Cs)=tr((TVN)*), Var(Cs) < (H( A )>-27tr3((TVN)2).

Proof. Set

Z(EiS,l1é4,11~-~7£3,a-,£4,a) = (\/§V1/2) Z(E:;,l,&)l,...,Z;;,a,&,a) ~ JNad (Oad7 Iad) .
It then follows that
T T
E (TZ(£3,1734,17~-~,€3,¢1,Q,a) : Z(£3,17£4.1,-~7£3,a7’€4.a) T )

~ ~ T
=K ((\/ETV}V/QZ(%J,44,1,ml3,a~,f4,a)) (\/§TV}\{2Z(Z3,1,44,1>-~,f3,a,f4,a)) >

1/2 5T 1/2T
=2TVy °E (Z(/3 1l 1,...,23,a,e4,a)z(e3,1,134,1,...13,,1,@4,&)) Vi T

=TV 21,V T = 2TV AT.

With the rules for conditional expectation and the involved independence it
follows that

ny Ng
E(C)= Y -
£1,1;-,06,1=1 £1,a5-€6,a=1

Ly 17 #Lg 1 L1,aF #L6,a
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E (Al (Zl,17 R 566,(1) : A2(€l,l7 L 766,(1) : A3(£1,17 L 7‘€6,a))
a n;!
8 : _1:[1 (ni76)!

ni Ng

£1,1,...86,1=1 £1,a5-1€6,a=1
Ly17#Le,1 L1,a7 #L6,a

E (Z<1’2)TTZ(3,4> Zsa) TZs) Z(5,6)TTZ(1,2))
. !
8- 'l:[1 =)

E(Zu2 TZea Zew TZ60 260 TZ(lz))

X

E (Zm) TZa) Zia) TZi.0) Ziso) TZ(12>\Z(12>))

=

=

Z(12) TVNTTVNTZ (1)

N QO ¥~ 00l — 0| — 0o

(
©
(Z(lz) E(TZ<34> Zs,0) TZs56) - Z5.0) T) Z<12>)
(0.
(

tr((TV NTTV NT)2V §) = tr ((TVN)S) .

Due to the fact that all X;; are identically distributed we can neglect the
concrete indices, as long as we maintain the structure of dependence of the
bilinear forms. The last term fulfills the requirements from Korollar A.5 (p.2769)
with Z 1 2y ~ N (044,2V n) and the matrix TV NTTV NT.

For the calculation of the variance it is useful to diagonahze the matrix
T
V}\{Q TVI/2 There exists an orthogonal matrix P with PVl/2 TV}V/QPT

D = dzag ()\1, ..y Aad), where \; are the eigenvalues of Vl/2 TVI/2 We de-

fine J; := = PZ (1 ;) so with the properties of the standard normal distribution
J;~ Nad( ad> Lad), where the J; are independent for different indices. Thus,
we can rewrite

Z(1,2)TTZ(374) == Z(l 2)2V1 2

TVJIV/22<3,4>
= zz(mP "DPZ 34 =2J] DJ;.

With this argument for all three random variables it follows for the second
moment that

2
E <[JIDJ3J§DJ5J5TDJ1} >

ad 2 ad 2 ad 2
ZAiJIiJBi Z)\jJE}jJSj [Z )\ejsejle]
i=1 =1 =1
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ad
Z )‘il)‘iz )\jl >‘j2 )‘51 )‘52

i1,1,41=1
i2,J2,42=1

X B (J1iy I3, J1in 310 I351 I5 s J352 I550 I50, J1, J50, T 10,) -

Now we consider the expectation value for the different combinations. If all
indices are equal, it is given by

E (Ji1J5Js5) = 3% = 27.
Moreover, for iy = iy # {1 = (2 and (o # j1 = ja # i1 it holds that
E (J3yJ3) I3, 2 55 J2) = 1° = 1.

Next, the case i1 = ia = j1 = jo # €1 = {3 is considered (noting this result can
also be used for both analogue combinations):

E (J}J5105 J50 05) = 3111 = 3.

Finally, we consider the combination i; = j; = {1 # i3 = jo = {5 and obtain
2
([J11J31J12J32J51J52 ) HE J5) E (J5) E () =17

This is also true for i1 = jo = ¢1 # is = j1 = {2 and the analogue com-
binations, so, all in all, we have 4 combinations of this kind. All other index
combinations lead to expectation zero because in this combinations at least one
index appears just one time in the product. Thus, due to independence and the
fact that all random variables J; are centered, it follows that

2
E ({JIDJgJSTDJ5J5TDJ1} )

_Z)\G 27+Z>\3)\3 1- 4+E>\2)\4 9+ Z Y,

1,7=1 i,j=1 i,5,0=1
i#j i#j i£jA
_232>\6+4 ZA3A3+ Z AIAS +9Z)\2/\4+ Z AZAZN2
i,j=1 i=j=1 1,7=1 1,7,4=1
i#£] i#j i£j#L
—17ZA6+4Z>\3)\3+32/\2)\4
i,j=1 i,j=1
i#j
+6 ZA2A4+Z)\6 + Z AAZN2
i,j=1 1,7,4=1

i#] i#jAL
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ad

:172A?+4tr2<TVN )+3Z>\2)\4+62>\2>\4+ Z AZAZ)2

=1 i,7=1 3,7=1 i,5,=1
i#] i#j#L

Ao ((TVN ) +3 Z A2 4 Gt ( TVN)4) tr ((TVN)2)

1,7=1
i#]

+ Z )\2)\2
1,7,4=1
i#j AL
o (V) +3 Z XA 6t (TVN)?) + Z AZAZAZ
) ize
A2
< 90 02 ((TVN)?’) 4648 ((TVN)Q)

ad
+ Z APNIAG +3 Z AN+ A
i=1

izt gy
— 20 tr2 ((TVN)3> 470 ((TVN)2>

2 0u ((TVN)4) tr ((TVN)Q) + Tt ((TVN)Q)

A2 ((TVN)Q) :

So we can control the variance by
Var(Cs)

5,6))

AT Var (A1(1,2,3,4,5,6,...,5,6) - A2(1,2,3,4,5,6,...,5,6) - A3(1,2,3,4,5,6, ...,

a a a -1
o1 11 3+ (1) - 1)

]E([A1(1,2,3,4,5,6,..‘,5,6)-A2(1,2,3,4,5,6,..A,5,6)~A3(1,2,3,4,5,6,...

5,617

)

e

(s) =

ﬁ.:h:

1

o1 11 () (1
2
E ([23 : JIDJ3J3TDJ5J5TDJ1} )

o 1j ) (,ﬁ - fLeen)

i=1 1=1

IN
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With this result, we can construct an estimator for 7p step by step:

Lemma C.2. For C5 as previously defined, it holds for fized a that

c tr((TVN)3) N |
u” (<;VN>2)tr3/2 (@vef) nld fin) = o5

It even holds in the asymptotic frameworks (4)—(5) if ¢ > 1 exists with nyin =
O(a?).

Proof. From the previous lemma, we know that
Cs tr ((TVN)B)
w2 ((Tva)?) w2 ((Tva)?)

B . o ((TVN)3 i
e (@vy?)) w2 (@vay) B
Cs tr ((TVN)S)

el g ((TVN)Q) 2 ((TVN)2)

Var(Cs)  C.l (Z_al(’?)—ﬁ ("”‘6_6))

Tw(ava?) S

For fixed a this is a zero sequence. If we consider a — oo we need the existence of
q > 1 and nm; = O(a?) to guarantee that the upper border is a zero sequence.
So in both cases Lemma A.6 (p.2770) can be used. O

Lemma C.3. Moreover Cys holds for fixed a
2
L P N S PO,
tr? ((TVN) )
If ¢ > 1 exists with nmin = O(a?), the convergence even holds in the asymptotic
frameworks (4)—(5).
Proof. With the last lemma it follows for both cases that

e (e N (elavar)
tr? ((TVN)2) e ((TVN)Q) £r3/2 ((TVN)Q)
. tr (TVn)*)

£r3/2 ((TVN)Z) 2 ((TVN)Q)
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. Cs . tr ((TVN)B)
£13/2 ((TVN)Q) £r3/2 ((TVN)Q)
o e tr ((TVN)s)

— + 2\/7p
£r3/2 ((TVN)Z) £r3/2 ((TVN)Q)

=0p(1) - [05(1) + 2/7p] =0»(1).
For the last step we used that 7p € [0,1] which is known from Lemma A.8
(p.2770) and hence tr ((TVN)3) /tr3/2 ((TVN)2) — /7 € [-1,1]. As a
product of a bound term and a term which converges to zero in probability,

it also converges to zero in probability and with Slutzky’s Lemma the result
follows. O

Proof of Lemma 4.2. From Lemma 3.3 (p.2750) together with Lemma A.6 (p.2770)

it follows

Ay P tr3 ((TVN)Q)
————v —— 1 andtherefore ———>—* —1 for nmn — oo,
tr ((TVN) ) Aj
independent of d or a. With Lemma C.3 (p.2791) it follows

Cc?
13 ((TVN)Q)

or under the additional condition also in the asymptotic frameworks (4)—(5).
With these limits in both cases we can calculate

P
—7p —0 for  d,nmin — 00

3 2
0—5277'13: 052 ~tr ((TVN) ) —Tp
Al 23 ((TVN)Q) At
02
= (1+0p(1)) — 7p
tr? ((TVN) )
c2 c2
:752—7?4‘ 752—7?'5‘7? -0p(1)
trd ((TVN) ) trd ((TVN) )

= 07)(].) +O7>(1) ‘(97)(1) + TP 07:(1) :(97)(1).
As in the previous lemma we used 7p € [0, 1] and Slutzky. O
For C# the properties are shown in a similar way as in Lemma B.2 (p.2782).

Lemma C.4. For
T
Ay (gl-,lv s 7£6,E) = Z(€1,1,42,1,4--751@742,@) TZ(es,l754,1,~--743,a,€4,a)’

T
A2(£1,17 s 766,&) = Z(€3,1744,1,“-,43,(:,744,(:,) TZ(es,l»56,11~-~7€5,m€6,a)’
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T
AS(ZlJ’ s 16641) = Z(f5.1,46,1,~--7ls,a,46,a) TZ(f1,1,fz,l,--»,h.a,fz,a)?
define

B
_ % Z o (b,6)) - Aa(a(b,6)) - Ag(c (b, 6)).
Then it holds )
E(C3(B) = tr ((TV)°).

Var (C£(B)) < (1 - (1 - 113) : j (T(L,‘;’)G)> 27t ((TVN)Q).

Proof. With the same steps as in the previous lemma and by using the fact that
expectation and variance do not depend on the concrete indices but rather on
the structure of independences we get

E(C5(B)) = SBZE (Ai(a(b,6)) - Ao(a (b, 6)) - As(a (b, 6)))

Mm

Al 61 Ay e e a£6,a) 'A2(£1,1’ .. -366,(1) 'A3(£1,1a cee 766,11)) .

c11

- ((QTVN)3) —tr ((TVN)3).

@Mm I

Var(]E(cg(B)|f(a(B,6)))) = Var (tr ((TVN)3>) —0.

Var (C5(B)) =0+ E(Var (C(B)|F(o(B,6))))

A§.7 E( Z
(j,Z)eNfB\M(B,cr(b,G))
" Var(Al(a(j,6))1\2(0(]',6))1\3(00,6))f(a(Bﬁ))))
6482
_E(IN;\ M(B,0o(b,6))])
B2
Var (Z(Lg)TTZ(;;A) . Z(314)TTZ(576) . Z(576)TTZ(172))
' 64

& (1 - (1 - %) f[ (zf;)) 27 tr® ((TVN)Q). O

=1 6

Proof of Theorem 4.3 (p.2753). With Lemma C.4 we recognize 7p — 1 & 7p R

andTp%O(ﬁ?Ei)O.Thereforefp%1{:)f;i>1andfp—>oo(:)fpi>
oo. This is the only condition needed for the proof of Pauly et al. [34][Theorem
3.1], so the result follows. O
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Although npin = O(a?) with ¢ > 1 is not too critical in most settings we
additionally developed an estimator which can be used without any restrictions.

For this estimator another random vector has to be introduced: The random
vector m;; represents a random permutation of the numbers 1, ..., n;, where 7;;
are independent for different ¢ or j and 7;;(I) denotes its I-th element. Then we
define

Iem & Al ) A5 (Gl lg) - N (i by, 0
C7(w):EZ 3 VA 6) - As (4; 41 6) - A6 (J; 41 6)

J=1 by Fl=1 8 (nz——|6>'
with
NGl ts) = 23 ) TZY .
As (Gilroeooits) = 23 ) TZ7, 4,
No (G lrseooi o) = 23 o) TZ7) .
and

Z(Zi,eg) = Ly 1 (01) 1 (82) 75 2 (1) 5 0 (£1).75 0 (2))

This estimator again uses Z, but different to C5 the indices are the same for
all groups. However the highest index is ny,;, and some index combinations are
unachievable. For this reason, the above random permutations were used. So
first the observations in each group were rearranged randomly and with this
rearranged samples we calculated the sum of the used terms. Thereafter, we
again rearrange the observations and the same terms as before are calculated.
If these values were summed up and divided by the number of rearrangements
we get an alternative for C5 which is shown in the following lemma.

Lemma C.5. For C7 as defined before it holds

E(Cr(w)) = tr (TVn)°)

Nmin!  _ _(Pmin—6)!
Var (Cp(w)) < [ Lmn= {12 ~O(tr3 ((TVN)2)).
(Nmin—6)!

Proof. Again we calculate

w TNmin E H?n:4Am(.;£17"'7£)
B ) =Y Y ( i 2

Jj=1017##lg=1 ’ (nmin—6)!
6 .
TR E(Hmﬂ/\m(j;l,u.ﬁ)) ,
DY o s (Tv).
w 8. Mmin:

J=1 b1 #-#Lls=1 (Mmin—6)!
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Because of the fact that all groups use the same indices, the number of remaining
index combinations simplifies and we receive

i Ay (G3he, ...
Var Z Hm:4 m (Ja £1> ) 66)

8 Mmin!

L Fle=1 " (min—0)!
Nmin!  _ (Pmin—6)! 6
min —6)! min—12)! .
<& )nmm(!n_ = Var (H A (J;El,...,€6)>
(M1min—6)! m—t
Nmin!  _ _(min—6)!
min—6)! min—12)! -
<L )nmm(!n ro <tr5 ((TVN)Q)) '
(Mmin—6)!

For the sum this leads to

Var (C7 (w))

- 1 w Nmin H?n: Am(j7€17,£6)
= Var EZ Z .

8 Nmin!
J=101#F#Lg=1 " (Rmin—6)!
AT 1 X Tomin H6 A (i 6 t)
m=4 **m 31y 5%6
= w? Z vor Z 8 . —Mmin! _
Jrg2=1 O (onin—6)!
1 w Nmin! _ _ (Pmin—6)!
in—06)! R 1
< - Z (min 6).nmm(!nmm 12)! ,O<tr3 ((TVN)2))
J1,j2=1 (Mmin—6)!
min! _ _ (Mmin—6)!

Simulations (not shown here) show that higher values for w lead to better
estimations.

Lemma C.6. For C; as previously defined, it holds
C?

P
72 —Tp — 0 fO?" Nmin — OO,
tr? ((TVN) )

independent of a or d. Therefore this holds for the asymptotic frameworks (3)—

(5).
Proof. With the previous lemma we know
Cr(w) —w (TVx)")
tr3/2 ((TVN)Q)
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—E Cr(w) " (<TVN)3) —0,

£r3/2 ((TVN)Q) £r3/2 ((TVN)Q)

Cr(w) — tr <(TVN)3)

Var .
/2 ((TVN) )
Var (C Nmin!  _ _(Mmin—6)!
= ar( 7(’[1))2) < (nminfﬁ)!n . (’nm;n712)! O (1) .
r ((TVN) ) min

So exactly the same steps as in the proof of Lemma 4.2, which in this case uses
that the zero sequence not depends on a or d, leads to the result. O

But for the calculation of this estimator we need w-nmin!/(Nmin — 6)! summa-
tions. Thus, a subsampling-type version of C'7 is necessary which is now defined.

Lemma C.7. For eachb=1,..., B we independently draw random subsamples
oo(b,6) of length 6 from {1,... ,nmin} and define

C7 (w, B) = iz A4 (J:00(b,6)) As (53 00(b, 6)) As (j: 070 (b, 6))

o 8wB

which holds

E(C7(w,B)) = tr ((TVnN)),

Var (C%(w, B)) = (1 - (1 - ;) <TE:)6)> 27 tr3 ((TVN)Z) .

Proof. The proof for this subsampling-type estimator takes the same steps as
before, with another amount M (B, a(b,6)). At the beginning we calculate ex-
pectation value and an upper bound for the variance of the inner sum. We get

8B

4Am O b6 5 E Hm 4Am(j71776)
(an i >>>_Z ( )

b=1

= tr ((TVN)3> .
Var (E (i = 4Am (]’GO (5,6)) ‘.7: oo )))) = Var (tr ((TVN)3)> =0.
(i n Gioul 6)))
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B 16
:0+E(Var<znm_4 8(;,0'066)‘]__ ))))
b=1

AT 6 1
< E Z Var (H Ay, (J;00(01,6)) ‘]:(0'0(3))> ' G1B?
(b1,b2)ENZ\M (B,o0(b,6)) \m=4
E (IN% \ M (B, a0(b,6)) |)
= =
Var (Mg (531,...,6) - As (55 1,...,6) - Ag (5 1, ..., 6))

64
) 5 et

With these values we can consider the whole estimator

]E(C;(w;B))—i]ZE<ZHm =4 170'056)‘]__ )))
= tr ((TVN)?’),
Var (C3(w, B)) < -5 Z (Z [ A Uil 6>>>
1 W 1 (nmin—ﬁ) )
= w? ; (1_ (1_§> ﬁ) 27 tr® ((TVN) )

R R

The next lemma shows that the version of the estimators with random indices
has all the properties the classical ones possess.

Lemma C.8. The statements of Lemma B.1, Lemma C.2, Lemma C.3, Lemma
4.2 and Lemma C.6 are also true, if all or only a part of the estimators are
replaced by the subsampling-type estimators.

Moreover, Theorem 3.1, Theorem 3.5 and Theorem 4.3 hold, if all or only a
part of the estimators are replaced by the subsampling-type estimators.

Proof. For the proofs of the classical estimators from the first paragraph, only
the expectation values are used together with upper bounds for the variances
which are zero sequences. With random indices, the expectation is the same and
for the variance, all traces are the same but the zero sequence changes. So the
proofs of the subsampling-type estimators work identically.

For the second paragraph, only some convergences are necessary, which the
subsampling-type estimators also fulfills. O
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Appendix D: On the asymptotic distribution in our simulation
designs

To determine the asymptotic distribution of our test statistic (corresponding
to validity of the different tests) in our simulation settings, the asymptotic be-
haviour of 31 has to be investigated. Due to equivalence we calculate the value

of 7p = tr? ((TVN)?’) /tr3 ((TVN)2). This is sufficient since Vi is known,

i.e. no estimation is needed. The ratio n;/N and ny/N are the same for all our
sample sizes, so the different numbers nq,no have no influence on the values
of 7p. Results for different choices of T' and 3;,7 = 1,2, corresponding to the
simulation settings from Section 5 are displayed in Tables 3-5. It can be seen
that for H$ (Table 3) we have 7p — 1 and thus $; — 1 by Lemma A.8. For H{
(Table 4) we have Tp — 0 and thus $; — 0; and in case of the autoregressive
covariance matrices with correlation factor depending on the the dimension, we
seem to have 57 — by ~ 0.7589.

TABLE 3
7p for T = (Py ® $J4) with (1), ; = 0.6/'71 and (22), ; = 0.65!" =7

d [5]10]20 ][40 ] 70 [ 100 [ 150 | 200 [ 300 | 450 [ 600 | 800 |
1] 1T 1 ]1]1 1 1 1 1 1 1 1

TABLE 4
Tp for T = (%Jg ® Pg) and T = (P2 @ Py) with (Z1),,= 0.6*=3! and (B2), ;= 0.65—7l

d 5 10 20 40 70 100 150 200 300 450 600 800
Tp | 49 | 35 | .21 | .11 | .061 | .043 | .029 | .021 | .014 | .0095 | .0071 | .0053

TABLE 5 o o
7p and B1 for T = ($J2 ® Pg) with (1), ; = 0.61°731/4 and (), ; = 0.65/"~31/4

d 5 10 20 40 70 100 150 200 300 450 800
Tp | 9311 | .9408 | .9444 | .9454 | .9457 | .9457 | .9458 | .9458 | .9458 | .9458 | .9458
B | 7082 | 7392 | .7534 | .7575 | .7584 | .7587 | .7588 | .7588 | .7589 | .7589 | .7589

Appendix E: On the Chen-Qin-Condition

We can also develop an estimator for 7oqg = tr ((TVN)4) / tr? ((TVN)Z) =

1/ fcq on an analogical way as before. This leads to:

Lemma E.1. Let be

i la 1A7(£171,...,Z&a) 1A8(£1,17---7£8,a)
S i e
£1,1,...,€8,1=1 £1,a;--548,a=1 16 - H (n:L:8)I 16 - H (n?:8)!

Ly,17#Lg 1 Ly 0 #Ls,a i=1 i=1
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with
4
A7<€1,1, e ;E&a) - |:ZE;1,1»52,1,'~~,£2.a)TZ(Z3,1,54,1,---24@)] s
2
As(gl,la e 768,(1) - |: A7(£1,17 N 7£8’a) . Z&B,l,Z671,--»,ZG,Q)TZ(ZT,I748,17---7es,a):|
Then we know
< n; ¢ n; —8
4 1:[1(8)71:[1( 8 ) )
E(Cg) = tr ((TVN) ) Var(Ce) < = = 0 (tr4 ((TVN) ))
160 11 (%)

Proof.
E ([Z(TL?)TZ (3,4)}4> E ({Z(TL?)TZ (&4)}2 [Z@,G)TZ <7,8>}2>
E(Co) = 6-16 - 2-16
Ad 6._116 (6 tr ((2TVN)4) + 3tr? ((QTVN)Q)) -5 ! - tr? ((2TVN)2)

= tr ((TVN)4)
For the second inequality, the variance of parts is calculated. Like before with
Lemma A.2 (p.2767) and Theorem A.4 (p.2768) we calculate

Var (1 [Z(1,2)TTZ(3,4)}4) =0 (tr4 ((TVN)Q))

and
1 . 2 T 2
Var §[ZUJ)CTZBAJ {Zwﬁ>fFZW@J

4 4
mTTZ@m}{Z@mTTZW&})

TV y)') + 30 ((2TVN)2))2 —o(u* (V)

With Lemma A.7 (p.2770) it is known
Var(B) < Var(A) + Var(B) + 2| Cov(A, B)| < (\/VGT(A) + \/Var(B))

and therefore
a a 8)
N, —
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=1
a
(

IT (%) - 11 (")
162 []

< i=1
fl
i=1

(ol o) o )

o3

0 -1Iesy
_ 162.1:11 o (’)(tr ((TVN) )) O

Lemma E.2. With the estimators introduced in the previous lemmata it holds
for fized a

tr ((TVN)4)

— 2 0 for  d,nmin — oo.
tr2 ((TVN)Q)

G _
A

If ¢ > 1 exists with nmin = O(a?), the convergence even holds in the asymptotic
frameworks (4)—(5).

Proof. Again we first consider the parts:

oy e e
E o2 (( = =0.

TVN)Q) 22 ((TVN)Z)

r2 ((TVN)Q) 12 ((TVN)Q)

e tr ((TVN)4) )

var (tr2 ((TVN)Z) g2 ((TVN)2>

a n: a i — 4 2
< [T, (%) =TI, (59 o (tr ((TVN) ))
- 162, (8) i ((TVN)2)
ITio, (%i)a_ HE;l (ni§8> -O(1).
1T (%)
So with Lemma A.6 (p.2770) for fixed a and d, nyin — oo and moreover if the

additional condition is fulfilled even for the asymptotic frameworks (4)—(5), it
follows

<

Ce - tr ((TVN)4)
2 ((TVN)Q) tr? ((TVN)Q)

Analogue to the proof of Lemma 4.2 it follows tr? ((TVN)Z)/A?1 R
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Together this leads to

o () o () (o)
A 2 ((TVN)2) r2 ((TVN)Q) Af tr2 ((TVN)Q)
tr ((TVN)4)

r2 ((TVN)Q)

= # . (1 +(979(1)) _

=05p(1) 05 (1) =0x(1). O
tr2 ((TVN)Q)

Again in most cases, the subsampling-type version of this estimator should
be used.

Lemma E.3. Let be

e 1 S (Ar(a(b,8)  As(o(b,8))
i) = g 3 (M - ).

Then it holds
E(Cy(B) = tr ((TV)*),

Var (C5(B)) < <1 - <1 - é) f[ (ZTZ_;)> -0 (tr4 ((TVN)2)) :

i=1

Proof. By using the same steps as before it holds
E(C5(B))

1
16B
1

B

NgE

E <A7(£1,17~~~>£8,a) _ A8(£1717~~~7€8,a)>

6 2

b=1

E

M=

16

S8
Il

1
2 2
{Z a2 TZ (3,4)} {Z .6) TZ(rs)

T 2
x [Zm) TZ(SA)] ' 5 - 5

Bl # b_iltr ((QTVN)4) — tr ((TVN)4) ‘

Var (E (CZ(B)|F(o(B,8)))) = Var (tr ((TVN)4)) —0.

Var (C§(B))
=0+ E(Var (C4(B)|F(o(B,8))))
AT 1

16232IE
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A j A j
6 2
(4,¢)ENL\M (B,o (b,8))
Var (A7(Z1,1é~-,€8,a) _ AS(EI,I,A--JS‘G))
= 1

2

~162B- (E (N, \ M(B,a(b,8))]))”
L (5) 1) ol (mver) D

With Lemma C.7 we get an estimator for 7oq with 70g(Cg, Ag) = Cg /A3
and once more for a large number of groups A} should be used.

Lemma E.4. Theorem 4.1 is also wvalid if fp is replaced by fcq or by
(7cq(Cs, Ay))~t. Using CE or A} also doesn’t change the result. Identical the
result of Lemma E.2 remains true if one or all estimators are replaced by their
subsampling version.

Proof. With Lemma A.8 we know fp =+ 1< fog — 1land fp =04 fog =0
so in both cases Ky, is asymptotically identic with Ky,.

From Lemma E.2 we know that 7cg — Tcg converges in probability to zero so
this result follows identically to Theorem 4.1. At last the subsampling versions
have the same properties as the standard estimators. O

Therefore this is a second way to test the hypotheses and moreover, it provides
an indicator for the choice of the limit distribution, because of Lemma A.8. For
situation c) from Theorem 3.1 there is no proof that this approach can be used
but in the case of just one group, it leads to good results.
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Abstract: Split-Plot or Repeated Measures Designs with multiple groups
occur naturally in sciences. Their analysis is usually based on the classical
Repeated Measures ANOVA. Roughly speaking, the latter can be shown to
be asymptotically valid for large sample sizes n; assuming a fixed number
of groups a and time points d. However, for high-dimensional settings with
d > n;, this argument breaks down and statistical tests are often based
on (standardized) quadratic forms. Furthermore, analysis of their limit be-
haviour is usually based on certain assumptions on how d converges to co
with respect to n;. As this may be hard to argue in practice, we do not
want to make such restrictions. Moreover, sometimes also the number of
groups a may be large compared to d or n;. To also have an impression
about the behaviour of (standardized) quadratic forms as test statistic, we
analyze their asymptotics under diverse settings on a, d and n;. In fact,
we combine all kinds of combinations, where they diverge or are bounded
in a unified framework. To this aim, we assume equal covariance matrices
between all groups. Studying the limit distributions in detail, we follow
Sattler and Pauly (2018) and propose an approximation to obtain critical
values. The resulting test and its approximation approach are investigated
in an extensive simulation study focusing on the exceptional asymptotic
frameworks that are the main focus of this work.
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1. Motivation and introduction

In many studies, it is possible to conduct and handle a large number of mea-
surements, which makes high-dimensionality an increasingly important topic. In
fact, high-dimensional repeated measure designs or split-plot designs for multi-
ple groups are the objectives of many analyses in science. This is the case in life
science, where test persons were examined multiple times during a study, or in
the industry where some parameters are measured on a nearly continuous basis.
Therein we consider d measurements from N subjects, which are divided into
a independent and generally unbalanced groups where the i-th group contains
n; observations. Moreover, factor levels on the groups or repeated measures are
possible. For independent d-dimensional observation vectors X ;x ~ Ng(ui, 2;)
null hypotheses regarding g = (g4, ..., pt,) | are investigated, where popular hy-
potheses are the existence of a group effect, a time effect as well as an interaction
effect between time and group. For a classical repeated measures ANOVA design
with d < n,, this was treated for example in [6]. But in many cases, it is eas-
ier, cheaper, or ethically more justifiable to increase the number of repetitions
rather than increasing the sample size. Therefore techniques are needed, which
can handle the case of d > n;.

In the particular case with just two groups but a general distributional setting
and without restriction on the dimension d, this was treated in [7]. For more
groups and a more general setting regarding hypotheses, [9] uses a classical
ANOVA F test statistic, which has just an exact F-distribution for very special
covariance matrices. So under some conditions on n;/d or the relation between
the dimension and some power of traces containing the covariance matrix, they
developed a decent approximation for the test statistic.

In [10] they handle several cases with an increasing number of groups under
some requirements on the covariance matrices and the relation between sample
sizes and the number of factor levels. In contrast, [17] investigated the case with
just one normally distributed group, but fewer assumptions on the covariance
matrix and no specific relation between sample size and dimension.

[18] expand these results especially for a larger number of groups, which is also
allowed to approach infinity, together with the sample sizes and the dimension.
As a result of this, no restrictions on their respective convergence rate were
made. However, this does not treat the small n large a case which was, e.g.,
treated by [2] or [3] for fixed dimensions d and balanced designs n; = n.

The importance of such large a small n cases increased in the last years, for
example, through more interest for personalized medicine, as mentioned in [1].
Here the idea is to develop treatments adapted to the properties of the patients,
see for example [11]. A similar idea is in stratified medicine, where depending on
common biological or other characteristics, appropriate therapies are developed
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for groups of patients. Therefore it is necessary to divide existing groups into
subgroups with smaller numbers of subjects. Also, in other areas like insurance,
there is a trend for more personalized products. Together with the frequent use
of high-dimensional data, there is a demand for more comprehensive asymptotic
frameworks.

Therefore, in addition to the large a small n case, we include the large d
small n case, further combining both and developing a technique that can be
used in each of these settings. To this end, we follow the same approach as
[12] and assume homogenous covariance matrices with 3; = 3 > 0, again
with no further assumptions on the structure of the covariance matrix X. The
homoscedastic setting allows some generalizations as well as a smaller number
of other requirements on the underlying statistical model.

This paper is organized as follows. Section 2 introduces the statistical model,
the investigated hypotheses, and the notations used in the paper’s remainder.
In Section 3, the test statistic is presented, as well as their asymptotic behavior
and an alternative small sample approximation. Section 4 contains simulations
regarding the type-I-error rate and the tests’ power, introduced in the previous
chapters. The paper closes with a short conclusion. For brevity and readability,
all proofs are shifted to the appendix.

2. Statistical model and hypotheses

We consider a homogenous split-plot design given by a independent and unbal-
anced groups of d-dimensional random vectors

ind . .
Xi,j = (Xi,j,ly“~7Xi,j,d)T ZEJ Nd (HZ,E) ] = 1,“.,77,7;, 1 = ].,. ey Q, (1)

whereby each vector represents the measurement of one independent subject. It
is assumed that mean vectors F(X ;1) = pu; = (1i1)?_; € R? and one positive
definite covariance matrix Cov(X,;1) = ¥ > 0 exist. As usual j = 1,...,n;
denotes the individual subjects or units in group ¢ = 1,...,a, a,n; € N, so we
have a total number of N = 2?21 n; random vectors. This framework allows
a factorial structure regarding time, group or both, by splitting up the indices,
accordingly, see [13] for example.

Within this model linear hypotheses of repeated measures ANOVA, formu-
lated as

Ho(H): Hu=0 p=(pl,...,p;)", (2)

are investigated. Here, H = Hy ® Hg denots a proper hypothesis matrix,
where Hy, and H g refer to whole-plot (group) and/or subplot (time) effects,
while ® denotes the Kronecker product.

For theoretical considerations it is often more convenient to reformulate
Ho(H) through a corresponding projection matrix T = H'[HH ']~ H, see
e.g. [17]. Here (-)~ denotes some generalized inverse of the matrix and Ho(H)
can equivalently be written as Ho(T') : T = 0. As discussed in [18], T has the
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form T = Tw ® Tg for projection matrices Ty and T's. Now hypotheses of
interest are for example given by

(a) No group effect:
Hg : (Pa®ét]d)#:07

(b) No time effect:
HY (%Ja ®Pd> pn =0,

(¢) No interaction effect between time and group:
Hgb :(Po®Pg)p =0.

Here, J g4 is the d-dimensional matrix only containing 1s and Py := I;—1/d-
J 4 is the centering matrix.

It is often useful to split the expectation vector into its components to simplify
the interpretation. With the common conditions >, c; =37, 8r = >, (af)ir =
0, this can be done by expanding

ui,t:/l+ai+ﬁt+(aﬁ)ita 2:1,,a,t:17,d

Here, «; € R describes the i-th group effect, 5; € R the time effect at time point
t and (af);+ € R the (i,t)-interaction effect between group and time. Thereby
the above hypotheses can alternatively be formulated through

(a) H¢ :a; =0 for all i,
(b) HS: By =0 for all t,
(c) H§: (af)i = 0 for all 4,t.

3. Test statistics and their asymptotics

In this work, we consider the following five different asymptotic frameworks,
which are:

a— 00, 0

a,d — oo, (I1)

@y Nmax —> 00, (I1I1)
dy Nmax — 00, (IV)
a,d, Nmax — 00. (V)

This great diversity is exceptional and distinguishes the present proposal
from nearly all other approaches. Most of the existing procedures just consider
special cases of one of these cases (for example [7] (IV) with a =1 or [17] (IV)
with a = 2). Others allow for only one as [9] for (IV) or [2] for (I).

In contrast, our framework allows the combination of any of these assump-
tions. However, d — oo alone is not included as this would not allow the con-
struction of consistent trace estimators of covariances which are later needed
for inference. Moreover, the case npy.x = max(nq,...,n,) — oo with fixed a and
d has already been studied in detail in the literature and is thus excluded here,
see, e.g., [8] or [4] and the references cited therein.
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It is apparent that in contrast to [18] and other papers, the common
conditions of 5 — x; € (0,1) are missing. This is relevant because it allows
an appreciably larger amount of settings, especially for a — oo. But it also
clearly generalizes the model for the case of fixed a, e.g. in unbalanced settings,
where we only let some group sample sizes converge to co.

To examine the validity of the null hypothesis Ho(T') : T = 0 unattached

< T NI —
from the asymptotic framework, we use Qn = N- X TX. Here X = (X,,...
—T — n; .
X,)" with X; = ni_l Ej;l X, ,i = 1,...,a, denotes the vector of pooled
group means. Unfortunately for many covariance matrices 3, the random vari-

able Qn tends to converge to infinity, for d — oo or a — oo. To avoid this
behaviour the standardized quadratic form given by

Wy = Qn — Ex, (Qn)
V VG/T’HO (QN) 7

is used, which also enables us to evaluate all limit distributions in detail.
For normal distributed observations the expectation and variance of the
quadratic form is known and it follows that

BQY)  —(TsD)- 5 E(Tw
Var(Qn) =2-t((Ts2)?)- 30 5 22 (Ty )2,

i=1r=1

Observe, that for both values only the first factor tr(TsX) resp. tr((T'sX)?)

depends on the unknown covariance matrix, while all other quantities are known
from the test setting.

Applying the representation theorem for quadratic forms in normaly dis-

tributed random vectors from [16] we can rewrite the standardized statistic Wy

as
ad

9

WN _ QN — EHO(QN)

As Cs—1
Var g, (QN)1/2 - ; \/ Zil A2 ( V2 ) ®)

Here A are the eigenvalues of TV yT in decreasing order, V y = @], %E and
(Cy)s is a sequence of independent y2-distributed random variables. As a conse-
quence, the asymptotic behaviour of the eigenvalues, determine the asymptotic

limit distribution of Wy . In fact, we obtain in generalization of [17] and [18]:

Theorem 1. Let 5, = )\5/\/ Zil A2 fors=1,...,ad. Then WN has, under
Hy(T), and one of the frameworks (1)-(V) asymptotically
a) a distribution of the form > . _ by (Cs — 1) /v/2++/1 = >.._ b2-Z, if and
only if
forallse N pBs—bs as N — oo,

for a decreasing sequence (bs)s in [0, 1] with r := #{b; # 0}, while C; vrk

X3, Z ~N(0,1).
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b) a distribution of the form S50 bs (Cs — 1) /2, if

forallseN Bs—bs as N — oo,

b2=1and C; " X3

s=1"s

for a decreasing sequence (bs)s in (0,1) with Y oo

Putting the results into context. [7] only considered case a) with r =
0. [18] at least found asymptotic results in case b) but for case a) they need
r € {0,1}. So this theorem is not only distinct from other results through the
variety of asymptotic settings. It also considerably enhances the continuum of
limit distributions through a mixture of normal distribution and finite sums
of weighted standardized x?-distributed random variables. Furthermore, the if
and only if relation shows the importance of the demands for the standardized
eigenvalues and that it isn’t possible to relax them.

To use this test statistic, it is necessary to construct proper estimators with
the necessary properties. One of these is ratio- conblstency, where we call an esti-

mator 9 4 for 0 ratio-consistent, if it holds Bn a/0 21 To get such estimators,
we deﬁne

a n;

Al = E“l—l("’l%*l)ni Z Z (Xi’él - Xi7£2)TTS(Xi,£1 - Xi,fg
= i=141<lz=1
and [ i r
a ni ng ng (Xi,i,l—Xi‘KQ) TS(Xi,kl_X'i,,kz)
PSPPI DD o5, (7) |
i=101,60=1 ko=1 k1=1 i=1 (4

L1>0y ko7l F#Ly LaF#LyFky >k
Below we prove that they are unbiased and ratio consistent estimators for
tr(TsX) and tr ((TSZ])Q)7 respectivly, under both, the nullhypothesis and the

alternative. This allows us to define the estimated version of our test statistic
by
QN — A - Y0 g N (T )i

\/2"42.21 IZT 1 n, nr( W)zzr

The following Lemma justifies the usage of the estimated version instead of
the exact one.
Theorem 2. Under Hy(T) : T = 044 and one of the frameworks (I)-(V) the

statistic Wi has the same asymptotic limit distributions as Wy, if the respective
conditions (a)-(b) from Theorem 1 are fulfilled.

Wy =

Unfortunately, the calculation of the standardized eigenvalues 5 is generally
not simplified through homogeneity. Therefore it is nearly impossible to find
an appropriate estimator which can be used in all our frameworks. Moreover,
simulations showed that large sample sizes, dimensions or number of groups are
necessary for a good approximation, which make quantiles based on Theorem 1
a) difficult to apply. For similar reasons, in [17] and [18] they used the quantiles
of a random variable of the kind

K;= (3 - N/V2f, (4)
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in case of 81 — {0,1}. The choice of fp = tr3 ((TV y)?) /tr? (TV n)?) for the
degrees of freedom lead to a third moment approximation. In our homoscedastic
model the usage of this random variable K, is based on the following theorem.

Theorem 3. Under the conditions of Theorem 1 and one of the frameworks
(I)-(V) the random variable Ky, has, under Hy : Tp = 0qq, asymptotically

a) a standard normal distribution if 81 — 0 as N — oo,
b) a standardized (X3 — 1) /N2 distribution if B1 — 1 as N — oo.

With the well known rules for the kronecker product and traces we can de-
compose the parameter fp by

13 ((TSZJ)Q) 13 ([diag(N/nl, s N/ ~TW]2) 23 ((TSE)Q)

o ((Ts%)%) 2 (Idiag(N/n1, ... N/na) - T 2 (s=)°)

fp =

‘TN ,a-

The connection between fp and (1 in the two extreme cases, i.e. f; — 0 if
and only fp — oo and B; — 1 if and only if fp — 1, have been investigated in
[17] for the case of a = 1 but also translate to the present framework.

Here we have to estimate the first part, while the second one 1y, just depends
on the asymptotic setting and therefore is known. This allows us to use the same
estimated traces for different hypothesis which differ only in Ty .

Moreover, for 1y, — 00, we also have fp — oo, without estimation, because

tr? ((T52)2>/tr2 ((TSE)?’) > 1. Otherwise, however, the behaviour of fp is
unclear and we have to find consistent estimators for tr ((TSE)S) in all our

different frameworks. This achieved by considering the class of estimators

1
- § T T T
CiJ T Yi,ll ,ZQYi;ELS,&L Yi,ég,&Yi,fmfe Y’i,f5,[e Yiyfl A2
G =1

with Y ¢, 0, '= Ts(X; ¢, — X;4,). These are based on suitable symmetrized
U-statistics, while £1 # ¢y # ... # lg means that all indices are different.

Afterwards these estimators for each individual group are combined, to get
an estimator which uses the observations of each group, given by

1 a
Cl = o ~—a  n.\ Ci71.
6!- 35 (%) ;

Together with the estimators from above, we can construct a consistent esti-
mator for fp by fp:= A3/C? - nn.q-

Theorem 4. In all our frameworks (I)-(V), it holds that
i) Cy is an unbiased estimator for tr ((TSE)S),

i) (7)) — e B0,
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where P denotes convergence in propabilty.

Through the usage of U-statistics with a kernel of order 6, for each estimator
Cy,, 6!- (Yg) summations have to be done. In contrast, estimators based on
observations from all groups would require much higher numbers. For example

n [18] [, 6! - (') summations are necessary. Due to homogeneity, we don’t
need this kind of estimator, but C also requires 6! Z ( ) summations, which
is already really high, even for comparatively small samples sizes or numbers
of groups. Thus, as in [18], the usage of subsampling versions of our estimators
is reasonable to make them applicable in practice. Instead of summing up all
possible index combinations of one group, the underlying idea is only to do this
for a randomly chosen subset of combinations.

To define the subsampling version, it is first necessary to introduce some
definitions and notations. A parameter v € (0, 00) is chosen and used to define
w; = [U- (”ﬁﬂ ;4 =1,...,a as the number of subsampling repetitions done for the
i-th group. It is clear that the choice of v has a great influence on the calculation
time and accuracy, so it should be chosen suitable for the situation.

Then, random subsamples o;(b) = {o1:(b),...,06:(b)} of length 6 from
{1,...,n;} are drawn independently for each i = 1,...,a and b = 1,..., w;,
to define the subsampling version of C; by

71 =CFy(w;) ZAl a;(b)) - A2(oi(b)) - Az(oi(D)).

Here
Ay (by,82,03,04,05,06) = YI¢1,42Y¢,53,24,
Ao (01, 2,03, €4, s, 6) = Y 4, 0, Y ists 6
As(l1,02,03,04,05,66) =Y o 1 Y0, 0,

Combining them, allows to define the subsamling version of C; by

Cr .= (O 7
1 8. Z] L w; ; i, 1(’(1}
Theorem 5. For Y.\, w; — oo, if N = oo (which includes frameworks (I)-
(V)) it holds:

a) CT is an unbiased estimator for tr <(T32)3).

~ 3 ~\ —1 _
b) Fpi= v fullfiles () = (fp) 7" D

This way of defining the number of subsampling repetitions w;, guarantees
that the relation between the subsampled parts C7 ; resembles the relation be-
tween the original C ;. Although this can lead to great differences between the
subsampling sizes for the different groups, it ensures that single groups’ influence
is not too big.

These results allow formulating a more useable version of Ky, through the
following theorem.
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Theorem 6. The results of Theorem 3 remains valid if fp is replaced by fp or
I

For the estimation of the unknown traces, it would also be possible to con-
struct estimators that use observations from different groups. This is feasible
and seems reasonable, but in practice, we would again need subsampling ver-
sions of these estimators, which take care of the dataset’s structure. This is really
complicated and therefore not usable in practice. So we avoid these difficulties
by using estimators for the separate groups and combine them afterward.

Relaxing the assumption of homogeneous covariance matrices to X;; ~
Na(p;, ;) with TgX¥y = T'sXs = ... = T'sX,, which is essentially easier to ful-
fill, wouldn’t change the validity of the previous results. From a theoretical point
of view it would be even sufficient to assume tr((T's21)?) = tr(TsZ2)?) = ... =
tr((TsX,)?) for j € {1,2,3}, but this is nearly impossible to justify in practice.

Remark 1.  a) The equality of the covariance matrices is a central condition
of our approach. Otherwise the structure of E(Qy) and Var(Qn) changes
considerably, and properties of all estimators holds no longer. The con-
squences of a violation strongly depends on the setting and are difficult
to assess. So if there exists an i € N, with X; # X then tr((Ts%;)7)/
tr(TsX)7) can be close to one for j = 1,2 but stronlgy influence @N, de-
pending on the interplay, the sample size and the asymptotic framework.

b) Therefore, in the frameworks (I11)-(V), it is preferable to use the approach
from [18], if the condition seems less plausible.

¢) All our introduced estimators are composed from estimators for the single
groups. This allows to recognize groups, whose traces vary widley from
the others, and therefore deteced groups with other covariance matrix
and assess their influence.

4. Simulation

For an evaluation of the finite sample behavior of the introduced method, we
have conducted extensive simulations regarding

(i) their ability in keeping the nominal significance level and
(ii) their power to detect certain alternatives in various scenarios.

Here we focus on the frameworks (I) and (II), which are the most interesting
ones because they don’t require the usual condition of increasing sample sizes.
Therefore they are a strict expansion of the settings considered in [18].

4.1. Type-I error

To check the type-I error rate for a = 5% we consider small(d = 5, d = 50),
moderate(d = 200) and large dimension(d = 600) and increasing the number of
groups from 2 to 12. The sample sizes are fixed in a quite unbalanced setting
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given by n = (ng,...,n12) = (15,15, 20, 35, 25, 20, 30, 30, 35, 20, 15, 25). We used
10,000 simulation runs and chose v = 0.05 for our subsampling type estimators.
Thereby, the number of subsamling draws are between 251 and 81,158, one
basis of the quite unbalanced setting. Higher values for v would increase the
accurancy but noticeable extend the computation time.

Two different null hypotheses are investigated to have a situation with 8; — 0
as well as with 81 — 1. These hypotheses are

e He: (P,®Py)pu=0,
« M (LT, @17, p=o.

For both hypotheses the same distributional setting is choosen, with 3 as a
autoregressive covariance matrix with parameter 0.6 e.g. (X);; = 0.6/~ | and
w; =04 for i = 1,...,a, to achieve better comparabilty. For H§ it holds 7p = 1
while the values for H§ can be seen in Table 1

TABLE 1
Tp for T = %Ja ® éJd and (X);; = 0.617=%l with different dimension and numbers of
groups.
TP a=2 | a=3 | a=4 | a=b | a=6 | a=7 | a=8 | a=9 | a=10 | a=11 | a=12 |
d=5 524 | 268 | .189 | .146 | .122 | .105 | .097 | .092 .080 .074 .070

d=50 .100 | .051 | .036 | .028 | .023 | .020 | .019 | .018 .015 .014 .013
d=200 | .025 | .013 | .009 | .007 | .006 | .005 | .005 | .004 .004 .004 .003
d=600 | .008 | .004 | .003 | .002 | .002 | .002 | .002 | .001 .001 .001 .001

All tests ¢, = UMWy > z1-q), ¥y = D(WnN > X%;lfa) and ¢} = L{Wy >
K fp;l—a} are used while xil_a denotes the 1 — « quantile of a x? distribution
and Kfp;lfa the 1 — « quantile of Kfp. It must be noted that in the follow-
ing figures, we use different axes for each setting to make them as detailed as
possible.

In Figure 1 it can be seen that for 8; — 0, the usage of 1, results in too
conservative test decisions, especially for larger dimension. So, in this case, a
rate that is in most cases lower than 0.04 would lead to a raised number of
rejections when the null hypothesis is true. However, 1, has too high type-I
error rates, especially in the case of small d=5. But, this improves for a higher
dimension as well as a larger number of groups. For all dimensions, ¢} shows
by far the best type-I error control rates and performs well with comparatively
low dimensions or just a few groups. It can be seen that the error rates have
less fluctuation for higher numbers of groups. The reason for this is that for
fixed comparatively small sample sizes, an increasing number of groups not
only improves the approximation but also is necessary to get reliable estima-
tors.

In contrast, there is nearly no difference between 9, and ¢} in Figure 2.
This similarity is not surprising because from Figure 1 we know that fp always
has the value one. Furthermore, the small difference between both curves shows
once more the good performance of the used estimators. Apart from that, again,
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Fig 1: Simulated Type-I error rates (o = 5%) for ¥.(—), ¢y (- -) and ¢} (- -)
under the null hypothesis H§ : (P, ® P4) u = 0 for increasing dimension.

the performance of ¢} is quite good, particularly for a higher number of groups.
Using the test ¢, that is based on the wrong limit distribution under H{ results
in considerably larger type-I error rates between 0.065 and 0.085.

To sum up, ¢y shows really good type-I error rates, overall settings, di-
mensions, and group numbers, even for substantially unbalanced sample sizes,
containing groups with just a few observations.

4.1.1. Power

The property to detect deviations from the nullhypothesis is investigated by
considering the same distributional setting as for the type-I error rate, with
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Fig 2: Simulated Type-I error rates (o = 5%) for ¥.(—), ¥y (- --) and @} (- -)

under the null hypothesis H{ : (%J «® éJ d) p = 0 for increasing dimension.

the same hypotheses. For this analysis we choose d = 50 and small(a = 2),
moderate(a = 4) and large(a = 8, a = 10) number of factor levels.
We are interested in three kinds of alternatives:

e a trend-alternative with p; = pg = ..., b9 = 04 and (o) = (g)k, -
(o) =0-k/d, k=1,....d, §€]0,2],

e a one-point-alternative with p, = ps = ....,pg = 04 and py = py, ...,
Mg =0-e1, 0€]0,3.5] and

e a shift-alternative with gy = pg = ..., ig = 0 and (prg) = (fy), -y (B10) =

51,4 for HY, 0 €10,2]

Here e; denotes the vector containing 1 in the ¢ — th component, and 0
elsewhere and 1,4 contains just 1’s in each component.
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Fig 3: Simulated power curves of ¢} for a trend alternative with d = 50, 10000
simulation runs and an autoregressive structure((X), ; = 0.6/"=71). The sample
size is n = (15,15, 20, 35, 25, 20, 30, 30, 35, 20) and different numbers of groups

were considered, namely a = 2(—), a = 4(- -), a =8(---) and a = 10(- — -—).

From the simulation result given in [18], it directly follows that it is challeng-
ing to detect the one-point alternative for d = 50 depending on the hypothesis.
For this reason, we here consider a much larger value for 9.

For the trend alternative(Figure 3), ¢4 has a high power for both null hy-
potheses where the power is essential higher for 7-[8. Increasing the number of
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Fig 4: Simulated power curves of ¢} for a one-point alternative with d = 50,
10000 simulation runs and an autoregressive structure((X), ; = 0.6/"=71). The
sample size is n = (15,15, 20, 35, 25, 20, 30, 30, 35, 20)and different numbers of
groups were considered, namely a = 2(—), a = 4(- -), a = 8(- - ) and a =
10(— ).

groups also increases the power in both hypotheses. It is noticeable that for H§
increasing the number from 8 to 10 groups has substantially more effect than
from 2 to 4 groups while for H} it’s vice versa.

As expected, detecting the one-point alternative(Figure 4) is challenging for
both hypotheses, so the power is low in both cases, even for larger §- values in
particular for H§. This observation coincides with the power calculations from
[18]. But it can be seen that an increasing number of groups increase the power
essentially.

Finally, we considered a shift alternative(Figure 5), but just for H5. As in
other cases([17],[18]), this alternative is comparatively easy to detect. This holds
in particular for an increasing number groups.

All in all, except for the one-point alternative, ¢3 has very high power even
for these small sample sizes, especially ny = ny = 15. Moreover, H{ is much
easier to detect in all settings.
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Fig 5: Simulated power curves of % for a shift alternative with d = 50, 10000
simulation runs and an autoregressive structure((X), ;, = 0.6/"=71). The sample
size is n = (15,15, 20, 35, 25, 20, 30, 30, 35, 20)and different numbers of groups

were considered, namely a = 2(—), a =4(- -), a=8(- - -) and a = 10(- — -—).

5. Conclusion

The present paper investigated a procedure for homoscedastic split-plot designs
under various settings containing different kinds of potential high-dimensionality.
Under equal covariance matrices or similar conditions (as mentioned in Sec-
tion 2), results for settings with, for example, a large number of small indepen-
dent groups are found. These kinds of data sets nowadays get more important
because there is a trend to divide data sets more, e.g., in the context of personal-
ized medicine or personalized insurance. Different from existing approaches, we
take this development into account by considering a variety of different frame-
works.

We were able to expand the central theorem of [18] also to cover this case for
the price of the additional assumption of equal covariance matrices. Moreover,
we generalized it to some more cases, in some sense completing the scope of the
theorem. For all settings, we approximate the critical value of the test statistic
by a standardized X?v distribution with appropriate f. To use these results, we
developed estimators that can be used unattached of the asymptotic framework.

We conducted simulations to investigate the level of the resulting test as well
as its power. The outcomes were convincing, especially for a larger number of
groups.

Unfortunately, it is not that easy to verify the assumption of equal covariance
matrices or just equal powers of traces. The most popular test under normality,
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Box’s M-test [5], has quite good results but doesn’t take care of our asymptotic
frameworks. High-dimensional tests of equal covariance matrices are a field of
great interest, which was, for example, investigated in [14] and [15]. We plan to
combine their techniques with the results obtained in [19] in the near future.

Finally, various adjustments of estimators are planned to improve their per-
formance when the homogeneity is violated.

6. Appendix

Proof of Theorem 1. For this proof, it is helpful to present the theorem in a
more detailed way.

Let 85 = )\S/m fors=1,...,ad. Then WN has, under Hy(T"), and
one of the frameworks I-V asymptotically

a) a standard normal distribution if and only if

fr =maxf; -0 as N — oo,
s<ad

b) a standardized (x — 1) /v/2 distribution if and only if

pf1—=1 as N — oo,

c) a distribution of the shape > _, bs (Cs — 1) /vV2 4+ /1 =>.._ b2 Z, if

and only if
forallseN gy —0bs as N — oo,

for a decreasing sequence (bs)s in [0,1) with » € N\ {1} with b, > 0 and
bry1 = 0 with C; "X 2, Z ~ N(0,1).
d) a distribution of the shape > oo bs (Cs — 1) /V/2, if

forallseN fBs—bs as N — oo,

for a decreasing sequence (by), in (0,1) with 32 b2 = 1 and C; "&* y2.

s=1"s

The first two parts as well as the last one were proved in [18].

For part c) from Cramers theorem it is well known that it needs an infinite
number of summands to get a normal distribution as limit distribution. So it
exists a infinite amount M C N with

me(%R)

lteM

The proof of part a) shows, that 8, — 0 for all £ € M, and because of the
decreasing order there exists an 7/ € N with b,» > 0 and b, ;7 = 0. Assume
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now that 8, — b, for £ = 1,...,’ otherwise consider the subsequence where this
holds. It remains to show that from

S (C) - En(5) (47

{=1

it follows r = 1’ as well as by = b}. To this aim, we consider the Moment-
generating functions, so we know, for all t € R

r’ —1/2 , r —1/2
[0-2) e (5) = (-2) " rol)
=1

(=1 J4

Thus, applying the continous mapping theorem we have for all ¢ € R

, -2 B
(]T_[ (1_ 2\%)—1/20@ (J%)) _ (Zlill( _ %)—1/2“}) (_%)> 2

(=1
(1 V1) exp(—VEbi1) = ef[ (1 = v/2byt) - exp(—v/2byt).

) ;:]i

Now we consider the zero points of both sides, which are a consequence of
the polynomial parts and can be written by ﬁbz resp. ﬁbz It can be directly
inferred from this that both polynomials has the same degree and therefore r’ =
r. Moreover, both of them have the same zero points with the same multiplicity.
So the coefficients are the same on both sides, and because of the decreasing
order, it follows by =¥, for £ =1, ..., 7. Therefore the result follows. O

Given the fact that framework III is not really high-dimensional, and I just
partwise, it would be possible to use other more classical estimators for the
unknown traces. Nevertheless, our focus was to develop preferably general esti-
mators that can be used in various settings.

Lemma 1. With

1 &
Aip=5 > (Xiey = Xin,) Ts(Xip, — Xis,)
titl=1

we can define
Al = Az 1
Zz 1 Z

which is an unbiased and ratio consistent estimator for tr(T'sX), in all of our
frameworks.

Proof. Tt is obvious that this is a unbiased estimator of tr(TgX). With well
known rules and analogous to [18] we calculate

a

Var(A)) < [2?1(” T Z( D (%) = (M%) - Ot} (TsX)).

=1
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Now we need a case analysis which is done for some of the following proofs.
So the first one is in detail and the other proofs are shorter. At first we consider
the case where ny.x — 00. Then

Var(4) < ety X (3) ((3) = (1) - 02(Ts)
< e 2 () () - (57%) - 03 (Ts®)
— ((”mzax)7(7“"82)(72 ) -O(tI‘Z(TSE))
=0 (nply) - Ot (TsX)).

For the other case nyax is bound and a — oo. In this situation it holds

Var(A) < el & (3) ((5) = (757%) - O(u(Ts3)

i=1

= ((nma?( (n)x Do (Tsm))

=0 (a™') - O(tr*(Tsx:))
So dividing by tr?(TsX) and then using the Tschebyscheff inequality leads
to the results in both cases. (|

For the estimated version of the standardized quadratic form, one more esti-
mator is needed.

Lemma 2. The estimator, given by

2
i [(Xi,él — X)) Ts(Xip, — Xi,kg):|
; 51%: 1 Z Z 4- 62?:1 (2) 7

1>09 kz;ﬁfﬁﬁfz Zz#fﬁékl >ko

is an unbiased and ratio-consistent estimator of tr ((TSE)Q) n all our asymp-

totic frameworks.

Proof. Again the unbiasedness is clear, and we consider the variance.
We calculate, with Y; ¢, ¢, := T's (X — Xiks)s

Var(Asz)
a —2 a mng n; 74 2
= |:24 Z (’:f):| Z Var Z Z Z {Yz—’fll,lzyi»kh]%}
i=1 i=1 01 la=1 ko=1

a  (ng " 6>ty k2Fl#Ll2 52¢21¢k11>k2
o (v (@em)).

Similar as before for ny., — 0o we get

Var(As) < O (nmax ) - O (tr2 ((Tszi)2>)

IN
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and for ny,,x bound and a — oo

Var(43) <O (a™') - O (tr2 ((TSE,-)Q)) .
Again the result follows by using Tschebyscheft’s inequality. O

With these theorems, the usage of the estimated standardized quadratic form
can be justified.

Proof of Theorem 2. The result follows directly by theorem 3.2 from [18]. O

For the proof of Theorem 4, we need to show different properties that com-
bined lead to the result.

Proof of Theorem 4. We conduct this proof in several steps:

a) E(C1) = tr ((Ts2)*),
o S (D) | (o
b) Vi (Cl) (Zle (7:31))2 @ (t ((TSE))) )

tr((Ts=)? P o
c) tr3/2((01£52)2) - tr3/(2((;52))2) = 0 in our frameworks I-V,

d) i—i —(fp) ! % 0 in our frameworks I-V.

The results from [18] directly yield to
E(Cy) = tr ((TSE)3)

and

-0 (tr° (Ts%)))

 Var(Ciy) 25 (9) ((§) = (6 %)
VU,T(Cl) = a : < a a2
i:zl 6> (%) (> ()

Jj=1

which proves a) and b). Together with Tschebychefs inequality this leads to an
unbiased ratio consistent estimator for tr ((TSZ)3).

For part c) we calculate

o tr (Ts%)°)

£r3/2 ((TSE)Q) £r3/2 ((TSE)Q)
and
o o ((T52)3)
£r3/2 ((TSE)Q) £r3/2 ((TSE)Q)

@)y S -5

3 ((TSE)Q) - (X, (5)

Var




3630 P. Sattler
Again this number is in O(ngk,) for nymax — oo and in O(a~!) for a — co. So
in both cases the result follows with the Tschebyscheff-inequality.

At last, the proof of part d) is done using the above results. A similar proof
is part of [18], but we repeat it for better understanding.

With the last lemma it follows for both cases that

G S

13 ((TSE)Q) fp
_ Ch 2 o ((TSE)S)
w2 (152)?) AREE (rs:?)
B c tr ((TSE)3) o . tr ((ng)?»)
e ((1sm)?) 32 (ws2P) | (02 (s2)) 02 (@s3)?)
=op(1)- [trg/z((cqfsz)z) - trtsr/(z((T(;fg)z) + 2tr2r/(2((1(1;j§))2)] =op(1),

were for the last step the trace inquality was used together with Slutzky’s theo-
rem. With the ratio-consistency of A, it follows As/ tr (T'sX)) % 1 and because
of continous mapping tr® ((T'sX)) /A3 L 1. This leads to

C_lz - L tr? ((TSE)Q) C? B 1
Ag (fP) - Ag tr3 <(T52)2) (fP)
=(1+op(1) + — 7
1 1
= +op(1) - 7 =op(1). U

It is obvious that this estimator needs a sufficiently large amount of groups
with at least six observations. Similar for the other estimators, which were intro-
duced earlier. From a theoretical point of view, a scenario with ny.x < 5 is part
of our model. In practice, however, this setting is rarely examined. In this case,
it would be possible to define some estimators which combine observations from

different groups, which would be much more complicated than our estimators.

Proof of Theorem 5. For this proof, some results of [18] are used and adapted.
First the expactation value of the estimator, using the notation w := Y 7, w;:

o I -
Blen=E (8 T Zlol>
— )
“Sw ¢:1E (&)
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b=1

=1

a

- ﬁ 2D E(A(ei(b) - Aa(ai(b)) - As(ai(v)))

i=1 b=1

W;
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1 a
= 8—w Zwl . E(A1(1,27374a556) : A2(17253747576) ! A3(172a3747576))

i=1
= Liw - 8tr ((T 2)3)
8w P ! §
= tr ((TSE)S) .
With Theorem A.9 Theorem A.10 and Theorem A.16 from [18] for the variance
we get
Var (CF) = (8_10)2 Z; Var (Cifl)
a n;—6
< 1Sl (1o 2. U
< oy X v {0 +1-(1- ) o

Again there the same two cases. If ny,,x is bound and therefore

=1

bound, it follows a — oo and hereby

while for nmax — 0o which implies max (w;) — oo we calculate first
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Combining these results, the remainder of the proof follows analogously to the
proof of Theorem 4. O
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