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Abstract

In this paper, we present inferential procedures to compare the means of two sam-
ples of functional data. The proposed tests are based on a suitable generalization
of Mahalanobis distance to the Hibert space of square integrable function defined
on a compact interval. We do not require any specific distributional assumption on
the processes generating the data. Test procedures are proposed for both the cases
of known and unknown variance-covariance structures, and asymptotic properties
of test statistics are deeply studied. A simulation study together with a real case
data analysis are also presented.
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1 Introduction

In the last two decades statistical research has grown an increasing interest in
the study of high dimensional data, having a wide range of applications in biol-
ogy, chemometrics, medicine, meteorology and finance, among others. In all these
cases, observed data may be points that belong to functions generated by a contin-
uous time stochastic process with values in a suitable infinite dimensional Hilbert
space, typically L?(T) with T' compact interval of R. Functional Data Analysis
(FDA) gathers all the statistical models and tools fit for the study of this kind
of data characterized by a number p of features observed for each statistical unit
much larger than the sample size n (see Ramsey and Silverman (2002), Ramsey
and Silverman (2005), Ferraty and Vieu (2006), Horvath and Kokoszka (2012) and
references therein). Classical methodologies in FDA are concerned with the mean
function and the covariance kernel of the process generating the data. The esti-
mation and the inference on the mean function is typically realized by computing
confidence bands that take into account the covariance structure of the process, see
for instance see Yao et al. (2005) and Ma et al. (2012) for sparse longitudinal data,
Bunea et al. (2011), Degras (2011) and Cao et al. (2012) for dense functional data.

Despite the massive methodological and theoretical development of statistical
inference for functional data, testing hypothesis on generating distributions of two
samples of curves has received only a little attention (Pomann et al, 2014). In par-
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ticular concerning the study of differences in the mean functions of two independent
samples of curves, Ramsay and Silverman (2005) proposed a pointwise t-test, Zhang
et al. (2010) introduced a test based on L? norm for the Behrens-Fisher problem,
Pini and Vantini (2013) proposed an interval testing procedure based on permuta-
tion tests, Staicu et al. (2014) developed a pseudo likelihood ratio test. In many
cases, these procedures consist of a suitable dimensional reduction of the data which
allows classical multivariate procedures to be applied. Although this approach may
be satisfactory in some situations, the functional nature of the data is not fully
exploited and some information may be lost due to the dimensional reduction.

Ghiglietti and Paganoni (2014) proposed a procedure to test the difference be-
tween the means of Gaussian processes based on a generalization of Mahalanobis
distance (say d,) that achieves two main goals: (i) to consider all the infinite
components of data basis expansion and (ii) to share the same ideas which the
Mahalanobis distance is based on. In this paper, we extend those inferential pro-
cedures to a wide range of situations, by relaxing some strong assumptions made
in Ghiglietti and Paganoni (2014). Specifically, the proposed tests do not require
any specific distribution assumption on the processes generating the data and allow
comparison between samples with different covariance functions. In this wider con-
text, we prove theoretical results on the convergence of d,, distance between sample
mean and a fixed function m(t) € L?(T) and between means of two independent
samples. Additionally, we establish the rate of convergence and the exact asymp-
totic distributions of the distance d, between functional sample means. The rate
of convergence and the limiting distributions are sharply different when the true
means of the processes are equal or different. Indeed, in the first case, we show that
the exact rate of convergence is n~! and the limiting distribution is a strictly pos-
itive random variable; in the second case, we prove a central limit theorem (CLT)
for the distance d, between functional sample means with Gaussian asymptotic
distribution and the rate of convergence of ne.

The almost sure convergence established for the distance d,, of the sample means
guaranteed the consistency of this estimator, while the second-order asymptotic re-
sults provide the probabilistic basis to construct test procedures for the comparison
of the means of two functional populations. Indeed, the proposed critical regions are
based on the limiting distribution established in the case of equality of the means,
while the CLT is applied to compute the asymptotic power of the test given any
difference between the means of the processes. Test procedures are proposed for
both the cases of known and unknown variance-covariance structures. It is worth
noting that all the results hold also for multivariate functional data case.

The rest of the paper is structured as follows: firstly, the distance d,, is intro-
duced and its main properties are discussed in Section 2. Then, the asymptotic
results on the behavior of this metric applied to random processes are presented
in Section 3. Section 4 is concerned with inferential procedures for the comparison
of the means in functional data analysis. Specifically, critical regions based on the
distance d, applied to functional sample means are proposed. Finally, a simulation
study together with a real case data analysis are presented in Section 5. Appendixes
A and B gather the proofs of the theorems stated in Section 3. All the analyzes are
carried out with R.
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2 Properties of a generalized Mahalanobis distance for
functional objects

In this section, we present the generalized Mahalanobis distance for infinite di-
mensional spaces introduced in Ghiglietti and Paganoni (2014). This metric is
characterized by features similar to the Mahalanobis distance commonly used in
the multivariate context. Hence, inferential tools for infinite dimensional objects
can be constructed in an analogous way to the procedures typically used for mul-
tivariate elements (see Section 4). We start by describing the motivation problem
that required the introduction of the new distance.

Let y and w be realizations of a stochastic process X € L*(T), where T is
a compact interval of R. Let m(t) = E[X(¢)] be the mean function and V the
covariance operator of X, i. e V is a linear compact integral operator from L?(T)
to L?(T) acting as follows: = [ t)dt Ya € L*(T), where v is the
covariance function defined as v(s t) E[(X (t)—m(t))(X(s)—m( ))]. Then, denote
by {Ar;k > 1} and {pr;k > 1} the sequences of eigenvalues and eigenfunctions,
respectively, associated to v

Letting (a,b) = [, a(t)b(t)dt be the usual inner product in L?(T), the natural
generalization of the Mahalanob1s distance in the functional framework would be
the following

A
k=1 k

This distance takes into account the correlations and the variability described by
the covariance structure of X. However, it is well known that in an infinite di-
mensional space dj; is not a proper distance in L?*(T), since the series in (2.1)
can diverge for some y,w € L*(T). For this reason, a typical methodology is to
fix an integer K € N and consider the truncated version of the Mahalanobis dis-
tance, summing up in (2.1) only the first K components. Nevertheless, when this
approach is used to measure the entire space L2(T), we can point out two main
drawbacks can be highlighted: (i) the contribution given by the projections in the
space orthogonal to 1, .., @i is not considered in the distance. Then, for any choice
of K, we may have y, w € L*(T) such that the truncated Mahalanobis distance is
arbitrarily small and the euclidian distance is arbitrarily large, which seems unrea-
sonable. (ii) All the contributions of the L?(T') distance are basically multiplied by
1/Ak - 1z, >2x}, Which is not decreasing in Aj. This is incoherent with the idea of
penalizing the L?(T') distance with a term that is inversely proportional to the size
of the corresponding eigenvalue \g.

These issues are addressed by using the following equivalent representation for
dpr in (2.1), that has been presented in Ghiglietti and Paganoni (2014)

dM (yu w) = / f(C; Y, ’LU)dC, (22)
0
where the function f(-;y,w) : RT — RT is defined as follows

(¢;y,w Z y—w,or))” - exp(—Axc). (2.3)
k=1
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The idea is to use (2.2) to compute a well-defined distance in L2?(T') that is in a
certain sense similar to dps in (2.1). In fact, although f(c;y,w) is finite for any
¢ > 0, the function f(-;y,w) may not be integrable in RT for some y,w € L?(T),
that occurs when the Mahalanobis distance is not defined. To deal with this case, we
introduce a function g(+; p), tuned by a parameter p > 0, such that fooo g(c;p)de <
oo. In particular, without loss of generality, we define g such that fooo g(c;p)de = p.
Since this ensures that f(c;y, w) - g(c;p) is integrable for any p > 0, the generalized
Mahalanobis distance is defined as follows

dp(y, w) :—\//OOO fe;y,w) - g(e;p)de

— (2.4)
S =) exp(-xio) - gfei)de
k=1

that is finite for any pair of functions y and w.

Some conditions should be required to make the distance d, sharing analogous
features of the Mahalanobis distance. Specifically, g should be defined such that
the functions f - ¢ and f are similar concerning some essential properties, such as
penalizing more the distances along components with smaller variability. To this
aim, we assume that ¢(0;p) = 1 and g(¢; p) is non increasing and non negative, for
any p > 0. Moreover, for any fixed ¢ > 0, we assume that g(c; p) is non decreasing
in p and lim,_, g(¢; p) = 1, so that d, tends to the Mahalanobis distance as p goes
to infinity.

The distance d,(y, w) can be expressed in a more suitable way

dp(y,w) = | Y d3; (v, w) - hi(p),
k=1

where dar i (y, w) = \/(<y —w, ))? /A is the term representing the contribution

of the Mahalanobis distance along the k** component and

hi(p) = /OOO Ak exp(=Akc) - g(c; p)de.

It follows that hi(p)/A\x —& p and hg(p) —, 1. Moreover, the distance d, and the
usual distance in L? (dz2) are equivalent since, for any z,y € L*(T)

(hl(P)

B (o) < dyfen) < pedis(on) (25)

Possible choices for g are the following:
(1) g(c;p) = 1{c<py- In this case hi(p) = (1 — exp(—Axp))-
(2) g(c;p) = exp(—c¢/p). In this case hi(p) = A/ (A + 1/p).

3 Asymptotic results

In this section, we present the main results concerning the first and second-order
asymptotic properties of the functional sample mean. These results are essential
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to construct inferential procedures for testing the equality among the mean of one
functional sample and a fixed function or for testing the equality of the means of
two samples. The inferential framework is presented in Section 4.

Here, we consider a random function X and we establish the Large Law of Num-
ber (LLN) and the Central Limit Theorem (CLT) for the generalized Mahalanobis
distance of the sample mean of i.i.d. realizations of X. Then, in Subsection 3.1
analogous results for the distance among the means of two independent random
functions are obtained. In Subsection 3.2 we describe how these asymptotic re-
sults must be modified when the covariance structure is unknown and it must be
estimated from the data. All the proofs are gathered in Appendix B.

Let X1,.., X,, be n > 11i.i.d. realizations of a random function X € L?(T'), with
T C R compact interval, and assume E[|| X||*] < oco; let m be the mean function of
X and let {\g;k > 1} and {pg; k > 1} be the eigenvalues and the eigenfunctions,
respectively, of the covariance operator of X. First, we report a functional strong
law of large numbers concerning the distance d,,. The result is the following:

Theorem 3.1 Let X,, be the pointwise sample mean X,, = (X1 + ... + X,,)/n.
Then, for any mo € L*(T), we have that

dy (Xn,mo) &5 d, (m,mg) . (3.1)

The proof of Theorem 3.1 is presented in Appendix B. Theorem 3.1 ensures that
dy (Xn, mo) is a consistent estimator for the quantity d, (m,mg). Hence, it seems
reasonable to consider the statistics d, (Xn, mo) as statistics for testing the distance
among mg and m, once we get its asymptotic probability distribution. This is
provided by the following result, which shows the rate of convergence and the
limiting distribution of d), ()_(n, mo), for any function mg € L?(T).

Theorem 3.2 Let 1, be a positive random variable defined as follows

= inkhk@)a (3.2)
k=1

where {X%,mk > 1} is a sequence of i.i.d chi-squared variables with 1 degree of
freedom. Then, we have that

Vi dy (Xaym) 25y, (3.3)

For any mo # m, we have that

Ve (dy (X, mo) = dp (m,mg)) 2y rp(m,mo) - Z, (3.4)
where r,(m,mo) := [d, (m, mg)] " Jp (m,mg) and
(m,mo) = < — mw’”) (hi(p)* (3.5)
k=

The proof of Theorem 3.2 is presented in Appendix B, and it requires the auxiliary
Theorem A.1, that is reported in Appendix A.
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It is worth noting that the limiting distribution is not unique for any function
mg: when my is the mean of the process X, the asymptotic distribution is a series of
weighted chi-squared, while when mg # m, the asymptotic distribution is Gaussian.
Moreover, note that, since 0 < hg(p) < 1 for any p > 0 and k > 1, we have
that Elvp (z,y) < dp(z,y) for any z,y € L*(T). Hence, the asymptotic variance
[rp(m,mp)]” in (3.4) is always less than or equal to one.

Remark 3.3 It is worth noting that analogous asymptotic results can be obtained
for multivariate random functions X = (X1,.., Xp)T, with h > 2, where X; € L*(t)
for any i € {1,..,h}. In that case, the mean m = E[X] is defined as a vector of
functions in L*(T;R) such that m; = E[X;] for anyl = {1, .., h}, and the covariance
kernel v(s,t) = Cov [ X (8) ® X (t)] is defined as a h x h matriz of functions such
that vy, (s, t) := Cov [ Xy, (8), X1, (t)] for any l1,lo = {1,..,h}. The scalar product
between two elements y and w of L?(T) with values in R" is defined as follows

h
(y,w) = ;/Tyl(t)wl(t)dt.

The eigenvalues {\g;k > 1} and the eigenfunctions {pr;k > 1} of v are the el-
ements solving ZZ (Uiy1ns Pkl) = Ae@ri, for any ly = {1,..,h}. The generalized
Mahalanobis distance d,, can be defined as in (2.4) using these quantities and the
asymptotic results presented in this paper hold as well.

3.1 Asymptotic results for two populations of random functions

Here, we consider the results related to the distance d, between the means of two in-
dependent random processes X1 and Xo of L2(T;R), with E[|| X1 ||*], E[|| X2||*] < cc.
Let n1,m2 > 1 and denote by Xi1,.., X1,, and Xo1, .., Xop, two ii.d. samples of
functions from X; and Xy, respectively. Consider the process X, j = {1,2}, and
call m; its mean function and v; its covariance function. Let N := n; + ny and
assume that both ny and ng increase to infinity as N increases. To obtain asymp-
totic results for two populations, we need to define the right covariance function
that generates the distance d,, defined in (2.4). To this end, since

E [(Xlnl (S) - XQ”Q (S))(Xlnl (t) - X2n2 (t))] =
vi(s,t)  wa(s,t)

(ma(s) —ma(s))(mi(t) —ma(t)) + TR

the covariance function of (1/n; + 1/n2)" %2 - (X1, — Xa,,) can be written as
(1 — en)v1 + eyva, where ey = ny/N. Hence, the asymptotic covariance function
can be identified whenever the following assumption holds

Assumption 1 At least one of the following conditions must be satisfied:

(c1) v1 = vq, i.e. X1 and X have the same covariance function;

(¢2) Jec € (0,1), such that ny /N —y ¢, i.e. the sample sizes ny and na increases
to infinity at the same rate.
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Now, define v := v = vy when (c1) holds, or v := (1 — ¢)v1 + cvz when (c¢2) holds,
and denote by {Ag;k > 1} and {¢x; k > 1} the sequences of the eigenvalues and
the eigenfunctions of v, respectively. This new covariance structure is considered
to generate the distance d, defined in (2.4). Thus, we can prove the following
asymptotic results:

Theorem 3.4 Consider Assumption 1. Then,

dp (X1n17X2n2) EUV dp (ml, mg) . (36)
If m1 = ma, we have
1N\
(—+—) cdy (Xiny, Xona) —2N Ups (3.7)
ny no

while if my # ma, we obtain

11\ -
<_ + _) ’ (dp (X1n17X2n2) - dp (m17m2)) 3>N rp(m17m2) ’ Z’ (38)

ni n2

where we recall that 7 = 372 X7 hi(p) and ry(ma, ma) = [dp, (ma, ma)] Jp (m1,ma2).

The proof of Theorem 3.4 is presented in Appendix B, and it requires the auxiliary
Theorem A.1, that is reported Appendix A.

3.2 Asymptotic results in the case of unknown covariance
function

All the results presented in Section 3 can be extended for the case of unknown
covariance functions. In this situation, the eigenvalues and eigenfunctions used to
compute the distance d, in (2.4) are estimated from the data.

Consider an i.i.d. functional sample X1, .., X, from the random process X. The
covariance function v of X can be estimated by the following quantity

1
n—1

D (Xi(s) = Xn(s)) (Xit) — Xn(t)) .

i=1

Uy =

Let us denote by {Ag;k > 1} the ordered eigenvalues of 7, and {$r;k > 1} the
corresponding eigenfunctions. Naturally, since v, is computed using n functions,
we have that Ay = 0 for all & > n, and so the eigenfunctions @,, P,+1,.. can be
arbitrary chosen such that {@y; k > 1} represents an orthonormal basis of L*(T).
The estimator of d;, based on the covariance estimator v,, is defined as follows

n—1 [e%s)
di(y,w) = > Ay w) he(p) + P ((y —w,Br)), (3.9)

k=1 k=n
with y,w € L*(T), where C/PM_’k(-, ) and hy(p) indicate the quantities A3y
and hy(p), with A replaced by Az and ¢ replaced by @. The definition of d,,

in (3.9) requires a specific explanation. Comparing the definitions of c?p in (3.9)
and d, in (2.4), we note how the first n — 1 components are similar, while the
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terms k > n seem very different. The reason is that, since the span of the data
{X; — X,,.., X, — X,,} generates a space of dimension (n — 1), we have A\ = 0
for all k > n and so C/[M,k is undefined for k£ > n. Hence, we need to change the
definition of cip in order to make all the components of the estimate c?p as close as
possible to the components of the distance d,. Specifically, since A,:lhk (p) — p as
k — o0, in (3.9) we have redefined JMJcﬁk(p) =p-((y —w,B))* for any k > n.

Below, we present a theorem that extends the asymptotic results for one pop-
ulation of random functions to the case of estimated covariance function.

Theorem 3.5 We have that

dy (Xn,mo) -2 dy (m,mo). (3.10)
Moreover,
Vi dy (Xam) 25 4, (3.11)
and, for any mo # m, we have
Vn - (Jp (X, mo) — d, (m,mo)) 2 rp(mymo) - Z, (3.12)

where we recall that 2 = Y77 | X7 ,hi(p) and 1, (m, mo) = [d,, (m, mo)] " dy, (m, mg).
The proof of Theorem 3.5 is presented in Appendix B, and it requires the auxiliary
Lemma A.2 that is reported in Appendix A.

Analogously, we can deal with the case of two populations presented in Sub-
section 3.1. In this case, for each j = 1,2, consider the i.i.d. functional samples
X1, ., Xjn; from the random process X, denote by Xjn]. the pointwise sample
mean, i.e. Xjn, = (Xj1,..,Xjn;)/n;, and let v;,, be the estimated covariance
function, i.e.

j

Ujn,; = ! D (Xij(s) = Xjn, () (Xij(t) = Xy, (1)) -

n; —1
J i=1

Now, let Assumption 1 be satisfied and define v := v; = v9 when (cl) holds, or
v := (1 — ¢)vy + cva when (c2) holds. Thus, assuming (c1), we define Uy as the
pooled estimator of v, i.e.

- (n1 — 1)01,n, + (N2 — 1)V2 p,
= : . 1
N N_2 (3.13)

On the other hand, assuming (c2), we define Uy as the linear combination of the
estimated covariance functions in each group, i.e.

~

N = (1 — CN)E)\lJn + CN62.,n27

where we remind that ¢y = n1/N and N = nj + na. Then, by using the same
arguments contained in the proof of Theorem 3.5, it is straightforward to extend
the results concerning two populations presented in Theorem 3.4 to the case of
estimated covariance function. For this reason, we omit it in the paper.
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4 Inference on the mean

In this section we construct inferential procedures for testing the means of random
processes and we discuss their main statistical properties. Specifically, we propose
critical regions based on the generalized Mahalanobis distance d, and we compute
the asymptotic analytic expression of the corresponding power. Both the cases of
known and unknown covariance function are analyzed. For each case, we present
tests on the mean of a single population of random functions, and tests to compare
the means of two independent populations.

4.1 Inference with known covariance function

First, we propose critical regions for testing the mean m of a process X with respect
to an arbitrary function mg in L?(T), i.e.

Hy: m=mg S Hy: m # mg. (4.1)

Consider an i.i.d. sample of random functions X1, .., X,, distributed as X. From (3.3)
of Theorem 3.2, we have that the following critical region is asymptotically of level
a

RL = {Vn-dy(Xn,m) > Eap} (4.2)

where &, ;, indicates a quantile of the distribution of ¢, which can be numerically
computed. Note that this probability distribution depends on the entire sequence
{Ak; k > 1}, on the choice of g and on the parameter p.

The power of test (4.1) based on the critical region (4.2) can be obtained us-
ing (3.4) of Theorem 3.2 as follows

Pm?émo (R(ll) = I'm#mg (\/ﬁ : dP(Xna mO) > 504-,1?)
~ Fm#mg (Z > [rp(m,mo)]_l : [goz,p - \/ﬁ : dp(mvmo)]) )

where we recall that r,(m,mo) = [d,, (m, mg)] " cjp (m, mg).

Now, consider the framework of Subsection 3.1, where we have two i.i.d. samples
X1, .., Xjn,; from the processes X;, j = 1,2, with the corresponding mean m; and
covariance function v;. Let Assumption 1 hold and consider the following hypothesis
test that compares the two mean functions

HO My = mMme vSs H1 Cma 75 mao. (43)

Thus, a critical region asymptotically of level a can be obtain using (3.7) of Theo-
rem 3.4 as follows

, I A
Ra - <_ + _) ’ dp(XanXan) > 50‘720 : (44)

ny nao
The power of (4.4) can be obtained using (3.8) of Theorem 3.4 as follows

1 1

~1/2
Pmﬁémz (Ri) = L'my#ma <(n_1 + n_2) ’ dp(Xlan?nz) > §O¢7P>

~1/2
~ my#mo <Z > [rp(m17m2)]_1 : [goup - (i + i) 'dp(mlam2)‘|> )

ni n2
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where we recall that r,(m1, ma) = [dp, (M1, ma)] dp (m1, ma).

Remark 4.1 From Remark 3.3 we have that the analogous asymptotic results pre-
sented in Section 3 hold as well for multivariate random functions X = (X1, .., Xp)T
L2(T;RM), with h > 2. Then, the critical regions introduced in Section 4 based on
those asymptotic results can be analogously used for testing the means of multivari-
ate random functions.

4.2 Inference with unknown covariance function

Here, we extend the inferential procedures presented in Section 4 to the case of un-
known covariance structure. We propose tests similar to (4.2) and (4.4), where the
covariance operator and the related eigenvalues and eigenfunctions are estimated
from the data.

Theorem 3.5 ensures that, concerning the hypothesis tests (4.1) and (4.3), the
critical regions obtained using covariance estimator show the same structure of those
in (4.2) and (4.4) where the covariance function is assumed to be known. However,
the asymptotic distribution of 1, depends on the eigenvalues of v, which are un-
known here. Thus, to compute the critical regions we need a further asymptotic
result which corresponds to Theorem 4.3 of Ghiglietti and Paganoni (2014)

Theorem 4.2 Let {x%)k;k > 1} be a sequence of i.i.d. chi-squared with 1 d.f.
independent of v,,. Let Ea_,p be the 1 — « quantile of the conditional distribution of
¥y given {\g;k > 1}. Then, we have that

Eap n Eap (4.5)

The proof of Theorem 4.2 is reported in Theorem 4.3 of Ghiglietti and Paganoni
(2014), and so we have omitted it here.

Consider the hypothesis tests (4.1) for the mean of a process X. By using
Slustsky’s Theorem, (3.11) and (4.5), we have that the following critical region is
asymptotically of level a:

B = { Vi dy(Knm) > &y |- (4.6)

Moreover, by following standard arguments and using (3.12), we can compute the
power of test (4.6) as follows

Pm;émo (Ri) = I'm#mg (\/ﬁ : dp(Xna mO) > ga,p)

~ Fm#mo (Z > [T‘p(m,mo)]71 ’ {ga,p - \/ﬁ ’ dp(mvmo)}) )
where we recall that r,(m,mo) = [d,, (m,mg)] " cjp (m, mg).

Now, consider the framework of Subsection 3.1, where two i.i.d. samples
X1, .., Xjn,; from independent processes X;, j = 1,2, are used for the hypothe-
sis tests (4.3). Let Assumption 1 hold. Hence, by following analogous arguments,
it is possible to show that the following critical region is asymptotically of level a:

\ 1 1 -2 _ ~
Ra = — + — : dP(XlnuX?nz) > ga,p (47)

ni n2
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Moreover, the power can be derived as follows

1 1

—1/2 o B
Pm17é7712 (Ri) = I'myi#mao <(TL_1 + n_2) 'dp(Xln17X2ng) > fa,;;)

—1/2
~ P\ ms <[rp(m1,m2)]1 : [ﬁa,p - (nil + n%) -dp(mhmz)]) ,

where we recall that r,(mi1,ms) = [dy (m1,m2)] " dy, (m1, ma).

5 Simulations and Case Study

In this section, we illustrate the inferential properties of the tests proposed in the
paper in a simulation setting, and we then present a real case study where the aim
is to distinguish two populations of electrocardiograms (ECGs).

5.1 Simulation Study

In this simulation study, we consider two samples of i.i.d. curves generated by
independent stochastic processes with different means (say my, ma € L*(T) and
the same covariance function. We wish to test the null hypothesis Hy: mq = ms in
L? against the alternative H;. The sample curves are generated as follows:

Xu(t) =m(t) + Y UnigV/Mpe(t) forte(0,1], i€ {1,.,m},
k=1

Xoi(t)  =ma(t) + Y UsinvV/Aegr(t) fort€[0,1], i € {1,.,na}.
k=1

We set
(i) the sample sizes n; = ny = 300 for ease of notation;

(i) the random variables {Uj; x;k > 1,7 € {1,2},1 < i < n;} as independent
random variables uniformly distributed in (—+/3,+/3), so that E[U,] = 0 and

V(I’I‘[Uk] = 1;
(i) {Ag;k > 1} is the sequence of eigenvalues of the covariance function v defined
as follows:
. {ﬁ? if k € {1,2,3}, 51)

(iv) {@r;k > 1} is the sequence of eigenfunctions of the covariance function v
defined as follows:

1 if k=1,

o = < V/2sin(knt) if k> 2, k even,
V2cos((k — 1)rt) if k>3, k odd;

(v) the mean functions mq(t) = 4t(1 —t) and ma(t) = m1(t) + 3v/Aspa(t) (see
Figure 1, left panel).
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Fig. 1. Left panel: 10 curves from sample 1 (solid yellow lines) with the mean
function my (solid red line), and 10 curves from sample 2 (dashed
light green lines) with the mean function mgo (dashed green line).
Right panel: screeplot of the estimated eigenvalues Ne.

First, consider the test defined by the critical region (4.7) presented in Subsec-

tion 4.2, i.e.
] N2 B N
R, = (_ + _) “dp(Xinys Xony) > Sap ¢

ni n2

where we set p = 1 and a = 0.05. We repeated the above test on 103 samples
generated by simulation, and we obtained an empirical power of 0.865.

Now, let us consider other test statistics typically used in the functional prin-
ciple component analysis (FPCA) approach (see Horvath and Kokoszka (2012)),
where the inference is based on the projection of the difference between the sample
means on the space generated by the components with higher variability. In the
sequence of eigenvalues defined in (iv), the first three components explain most of
the variance of the data. To see this in practice, we analyze the estimated eigenval-
ues A, obtained by the usual covariance estimator Oy (see (3.13)). The screeplot of
the Ags, reported in Figure 1 (right panel), shows that the first three components
contain a large percentage of the total variance of the processes. First, we consider
the test statistics T,g}%z and Tg%z presented in Horvath and Kokoszka (2012) as
follows:

2
O (1, 1Y 3 (K= Kawdn) ) .
1) T, = (_m n _nz) > — ,

Ak

—1/2 _ - R
@ Tt = (F+ %) Thoa (Kuny = Ko, 01))™

As explained in Horvath and Kokoszka (2012), when the mean difference (ms(t) —
m1(t)) is orthogonal to the linear span of {1, 2, @3}, as in this simulation study,
tests based on the statistics Tr(ﬁzm and Tr(ﬂm will not reject Hy. Specifically, when
my and mo have the same projection on the subspace generated by {¢1, ¢2,ps},
the power of such tests coincides with the nominal level c. This issue is addressed
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by the test based on R2 since, unlike T,(LBQ and T,(fzm, all the components provide
a contribute to the distance gp.

Another statistics that is proposed in Horvath and Kokoszka (2012) is based
on the L? distance between the sample means:

(3) Unying i= (% n %)*1/2 o (R, (8) = Ko, (1) dt.

Unlike T,(I}le and T,(fle, the statistics Uy, n, is able to detect the mean difference
along any component; however, the covariance structure of the process does not
play any role in U,,,, and hence, since there is no adjustment for correlations and
variability along the different components, this may lead to a severe loss of power.
We repeated the test based on U, ., at level a = 0.05, with 103 samples generated
by simulation, obtaining an empirical power equal to 0.563. Therefore, the test
based on R} is characterized by an higher power (0.865) since, unlike U,(lll)m, the
distance gl;y ~ takes into account the covariance structure of the process.

Finally, the last competitor we consider is the one proposed in Pini at al (2013).
This method implements a two populations interval testing procedure, based on
permutation tests, for testing the difference between two functional populations
evaluated on a uniform grid. Data are represented by means of the B-spline basis
and the significance of each basis coefficient is tested with an interval-wise control
of the Family Wise Error Rate (FWER). This procedure has been implemented
by applying the R package fdatest: Interval Testing Procedure for Functional Data
developed in Pini et al.(2015). to two functional samples generated by simulation
and distributed as X; and X5. Figure 2 reports the results. Since the curve of the
adjusted p-values is above the significance level a = 0.05 for any ¢ € T (see Figure
2, left panel), the nonparametric testing procedure proposed in Pini et al. (2013)
does not reject the null hypothesis, whereas the p-value of the test (4.7) applied to
this dataset is 0.03.

Figure 2 reports the results obtained from the procedure.

5.2 Case Study

In this section we apply the inferential procedures proposed in Subsection 4.2 to
a dataset composed by Electrocardiographic signals (ECGs). The basic statistical
unit is the eight-variate function (the ECG) which describes the heart dynamics of
a patient on the eight leads I, II, V1, V2, V3, V4, V5 and V6. We will focus on
lead T (the most representative for the pathology we are going to consider) in order
to have one functional data associated to each patient. The generalization to the
multivariate functional case is also possible (see Remark 3.3).

The sample of curves we consider are extracted from a wider database (PROM-
ETEO - PROgetto Milano Ecg Teletrasmessi Extra Ospedaliero, for further infor-
mation, see Ieva and Paganoni (2013) and references therein) containing 6758 ECG
signals both from healty and not healthy subjects.

Figure 3 shows the I lead of the ECG signal of 100 healthy patients (red curves,
left panel) and of 100 patients affected by LBBB (blue curves, central panel), i.e.,
Left Bundle Brunch Block, a kind of Acute Myocardial Infarction. Their sample
means, depicted in Figure 3 (right panel), appear pretty different in morphology.
By applying the test proposed in Subsection 4.2 (two balanced samples with dif-
ferent unknown variances), and by setting the parameters as reported in Table 5.2,
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Fig. 2: Results of the nonparametric testing procedure proposed in Pini et

al (2013) applied to the simulated dataset described in Subsection
5.1.

we get evidence for rejecting the null hypothesis of equal means (for all values of
the tuning parameters p, the test statistics fell in the critical region R}). We de-
note by Ty, the test statistic corresponding to the critical region in equation (4.7),
computed for given values of the tuning parameters p. Since different choices for p
do not change the result of the test and both Tp ), and the quantiles are monotonic
with respect to p, we decided to report only the extreme values corresponding to
p=10""and p=1.

Also the method proposed in Pini et al (2013) provides evidence for rejecting the
null hypothesis in this case. Figure 4 shows the portion of the time domain the
rejection is due to. In this case the output is helpful for identifying the time domain
areas where the differences between the two functional populations are significant,
but computational costs are considerable (43 hours).

6 Conclusions

In this paper, we propose inferential procedures to test difference between means
of functional data. The proposed tests do not require any specific distribution
assumption on the processes generating the data and allow comparison between
samples with different covariance functions. The inference is based on a suitable
generalization d, of the Mahalanobis distance to the Hilbert space L%. Theoretical
results on the asymptotic behaviour of d,, distance between sample mean and a fixed
function m(t) € L?(T) and between means of two independent samples are proved.
Additionally, the rate of convergence and the exact asymptotic distributions of the
distance d, between functional sample means has been studied. In fact, despite
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Fig. 3: Healthy (red lines, left pnel) and Left Bundle Brunch Block (blue
lines, second panel) ECGs, with corresponding means (third panel).

the massive methodological and theoretical development of statistical inference for
functional data, testing hypothesis on the distribution of stochastic processes gener-
ating two samples of curves has received little attention. The generalization to the
inference on processes with cladag trajectories is the object of future work together
with the study of properties of Skorohod distance in this wider context.
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A Auxiliary results

In this section, we present some auxiliary results that are required to prove the
main theorems of the paper, whose proofs are gathered in Appendix B. Specifically,
Theorem A.1 represents the crucial result to prove the asymptotic distributions of
dp(X,m) and d,(X,mg) presented in (3.3) and (3.4) in Theorem 3.2. Naturally, the
analogous results for two populations and unknown covariance function presented
in Theorem 3.4 and 3.5, respectively, require Theorem A.1 as well. Theorem A.1 is
presented below in a very general framework.
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Test on the means of two populations
Level of the test a=0.05
Size of the samples n1 = ng = 100

Test Statistics T07p:{0'0000171} = {19640, 197973}
Quantiles £0.05,p=—{10-5,1} = {2:22 x ¢73,16.39}

Further parameters
Time grid T = [0;1024]
Truncation parameter | k = 200
Tuning parameter p= {10_5, 1}

Tab. 1: Parameters settings for the test of the means of two populations of
stochastic processes with different unknown covariances.

Theorem A.1 Let {Wy,;n > 1} be a real-valued random sequence. Consider two
sequences of continuous random variables { X n; j,n > 1} and {Y;n;j,n > 1} such
that W,, = X n + Y, for any j,n > 1. Assume the following results hold

(a) sup> {E[[Yjnll} —; 0;
(b) for any j > 1, there exists a r.v. X; such that X; , 2. X

(c) there exists a continuous r.v. X such that X; Aj X;

(d) there exists a constant M > 0 such that P(X € I) < M|I| for any interval
I C R, where |I| is the length of I.

Then,
w, 2 X. (A.1)
Proof. To prove (A.1), we fix t € R and we show that, for any ¢ > 0,

lim |P (W, <t)-P(X <t)|<e

n—oo
To this end, we establish the following
(1) limp oo P(W,, <t) > P (X <t)— ¢
(2) limp oo P(W,, <t) < P(X <t)+e.
Part (1)
For any j € N and v > 0, since W,, = X ,, + Y}, we have

W <1} 5 (X < t = v} ({I¥pal < v}
which implies the following
PW,<t)>P(X;,<t—v)—P(Yj. >v). (A.2)

We will show that for large values of j and n, the term P (|Yj | > v) is arbitrary
small and P (X, <t—v) is arbitrary close to P (X <t).
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Fig. 4. Results of the nonparametric testing procedure proposed in Pini et
al (2013).

Now, we present a list of preliminary results to make the proof easier to read.
Choose v := ¢(3M)~! and, by applying Markov’s inequality, note that

P(|Yju| >v) < v E[Yjal] < v7 sup {E[|Yjall};

n>ngo

now, from (a) there exists j; > 1 such that sup,,>,, {E[|Yj.[]} < €*/(9M) for any
J = Jju; hence

3IM &
) <=7 - = .
P(vial>n <20 o=, (A3)

for any j > j1. Moreover, from (c), there exists jo > 1 such that
|[P(X;<t—v)—P(X<t—v)|<e¢/3, (A4)
for any j > jo; then, from (d), we have that
I[P(X <t—-v)—P((X <t)|<Mv = ¢/3. (A.5)
Now, consider (A.2) and fix j > max{ji;j2}. From (b) and (A.3) we have that

lim P(W,, <t)>P(X; <t—v)—¢/3.

n—roo

Moreover, from (A.4), we can obtain

lim P (W, <t)> P (X <t—v)—2¢/3.

n—oo
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Finally, by using (A.5), we get

lim P (W, <t)>P(X<t)—e

n—oo

Part (2)
The proof of this part is analogous to the previous one, once we note that

(W <t} C{Xjm < t+ v} J{IY)inl > v},
which implies
P(W, <t) <P (Xjn <t+v)+P([Yju] >v).

Then, from (A.3) we get P (|}, > v) < ¢/3 and by introducing results analogous
to (A.4) and (A.5) we can obtain P (X, <t+v) < P(X <t) + 2¢/3, which
concludes the proof. [ |

Here, we present a Lemma required to prove the asymptotic results with esti-
mated covariance function that are presented in Theorem 3.5. This result has been
proved in Ghiglietti and Paganoni (2014), as Theorem 4.1.

Lemma A.2 Let {(Y,,,W,);n > 1} be a pair of real-valued stochastic processes
such that

sup { B [[[Ya = WallT] } < oo, (A.6)
and
S Sk<oo,  Sp=swE (Ve Waon)], (A7)
k=1 nzl
Then, we have that
E [@(Yn,wn) - df,(yn,wn)@ - (A.8)

B Proof of main results

Proof. [Proof of Theorem 3.1] Since d,, (X,,,mo) is a non negative quantity, then (3.1)
is equivalent to prove that

df, ()_(n,mo) &5 df, (m,mg) . (B.1)

By noting that

B ) = 05, )= 35 (5, )+ ) 22
k=1
we obtain the following decomposition
dy (Xn,mo) — dy (mymo) = dp (Xa,m)
£ 23 (0 — o) — mo, 1) h’;—z'” (B:2)
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From (B.2), we have that (B.1) can be obtained by establishing these two results

dy (Xn,m) =5 0. (B.3)
> ((Xn = m, i) (m — mo, ¢x)) h’;—(:” 250, (B.4)

k=1

First, consider (B.3). Using the equivalence among the distance d, and the
usual-L? metric shown in (2.5), we have that

d, ()_(n,m) < p- || X, —ml 2%,

Then, consider (B.4). By using Holder’s inequality and hy(p)/\x < p, we have
that the left hand side of (B.4) is less or equal to

o0 oo

ey S (=) | S0 ((m = movi))? = p- [ X — m]l - im — o

k=1 k=1

which tends to zero almost surely since || X,, —m|| =% 0. This concludes the proof.
|

Proof. [Proof of Theorem 3.2] The proofs of both (3.3) and (3.4) are realized by
applying Theorem A.1 to the corresponding random sequences.

We start by proving (3.3). Since y/nd), (Xn,m) is a non negative quantity,
then (3.3) is equivalent to prove that

n- dﬁ (Xn,m) N 1/)§, (B.5)

where we recall that o2 = >222 X%,khk (p). Using the notation of Theorem A.1, we
define

W, =mn- dﬁ ()_(n,m) ,
J
Xjn  =mn- (<Xn —m, %))2 hi(p)/ Aks
k=1
Yin =mn- Z (Xn —m, s%))Q hi(P)/ Ak,
k=j+1
J
X; =) i),
k=1
X = ZX%,khk(P)-
k=1

Then, once we prove that the assumptions of Theorem A.1 are satisfied, from

Theorem A.1 we have that W, — X, that is (B.5), and the proof of (3.3) is so
concluded. We now show that the conditions (a)-(b)-(c)-(d) of Theorem A.1 hold:

(a) since E[[Yj |l = >222;, ) ha(p) for any n > 1, we have that

sup{ E[|Yj n[l} =, 0;
n>1
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(b) note that X, can be written as X, = 37, Z} ,hi(p) where

(K mmien) ) e (X )
Zkn ( o n ) ;( T )

Since X, .., X,, are i.i.d., using the multivariate CLT, the j-vector Z,, :=
(Zins .., Zjn) converges in distribution to a standard Gaussian vector. Hence,
the processes Z1 p, .., Zjn are asymptotically independent and, for each k =

. D D
1,..,7, Z,%n —n, X3; as a consequence, Xin —n Xj;

(c) we can prove X £>j X by showing that | X — X;| -+, 0 as follows

E(X-X[=E| Y Xu@|= > mp) —0;
k=j+1 k=j+1

(d) to prove this condition, call g1 and p—; the probability laws of X%Jhl(]?)
and Zk22 Xikhk (p), respectively; note that X is the sum of these two inde-
pendent variables. Since Xilhl(p) is a continuous random variable, we can
denote by f; its density and, for any interval I C R, we can write

pecen = [ ([ ht—pusian)

Now, calling M := max,cr{f1(x)} we obtain

P(Xel) < /I</OOOM;L1(dy)> dz = M.

This concludes the proof of (3.3).
Now, we focus on proving (3.4). First, note that

. dy (Xn,mo) — dj (m, m
(dp (X, m0) — dp (m,mo)) = (dz EXn,ng +dp Em,mS) ;

then, since dy, (Xn, mo) 2% d, (m,mp) from Theorem 3.1, by applying Slutsky’s
Theorem we have that equation (3.4) can be obtain by establishing that

V- (d2 (Xn,mo) — d; (m,my)) 2, 2d, (m,mq) - Z. (B.6)

Moreover, by using decomposition (B.2) we can show (B.6) by establishing that

@) 2 G nme) 2, (BT)
Ak

\/ﬁ . Z (<Xn —m, SDk><m — Mo, (Pk>)
k=1

since by applying Slutsky’s Theorem to (3.3) we have that \/n - d? (X, m) 0.
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To prove (B.7), we apply Lemma A.1 with the following notation:

Wa =V Y 0 (X —mopi)(m —mo, oi)) hl;\(kp),
k=1
XJn = \/ﬁ Z (<Xn_m’ (pk><m_m07</)k>) hl;\(kp)v
k=1
; = N T _ B hi(p)
Yin =y Y ((Xo—m,er)(m—mo, o)) o
k=j+1
o d m—m 2 hi(p) .
X; = ; (( 0.9k)’ 5= 2
X = C/[p (m7m0) . Z,

where Z denotes a standard normal variable. Then, once we prove that the assump-

tions of Theorem A.1 are satisfied, from Theorem A.1 we have that W, 2 x.
This result is equal to (B.7) and the proof of (3.4) is so concluded. We now show
that the conditions (a)-(b)-(c)-(d) of Theorem A.1 hold:

(a) using Cauchy-Schwartz inequality to Y; ,, and since hx(p)/Ax < p, we obtain

oo o0

E(Yiall < p-\| > B[(ValZa—m,e0)’] - | D (fm—mo,en))’,

k=j+1 k=j+1

for any n > 1. Then, since E [(\/ﬁu‘(n —m, (pk>)2] = A\, we have that

> Ak llm—moll —; 0;

sup{ E[|Yjn[l} < p-
n>1 k=jt+1

(b) note that X, can be written as

hi(p)
o vk

where

— <Xn—m,<ﬂk> — U2 - (Xi —m, ok)
P = ( N ) ;( on )

Since X, .., X,, are i.i.d., using the multivariate CLT, the j-vector Z,, :=
(Zins .., Zjn) converges in distribution to a standard Gaussian vector. Hence,
the processes Z1 p, .., Zjn are asymptotically independent and, for each k =

. D D
1,...9, Zk,n —>n Z; as a consequence, X, —y, Xj;

(c) the proof of this condition follows by applying Slutsky’s Theorem and by
noting that

J
D (fm = mo, 1))* =55 = dy (m, o)
k=1
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(d) since X is a continuous random variable, the proof of this condition fol-
lows by taking M equal to the maximum of the density of X, ie. M :=
(2md? (m, me)) /2.

This concludes the proof of (3.4). [ |

Proof. [Proof of Theorem 3.4] In this proof, all the asymptotic results are con-
sidered for N = nj + ny going to infinity, where we assume that N — oo implies
that both ny and ne increase to infinity. Moreover, we present the proofs by as-
suming that condition (c2) is satisfied in Assumption 1. In this case, we recall that
{Ak;k > 1} and {¢k; k > 1} denote the sequences of the eigenvalues and the eigen-
functions, respectively, of the covariance function defined as v = (1 — ¢)vy + cva,
where ¢ € (0, 1) is such that ¢y = n1/N —y ¢, which is guaranteed by (c2). These
eigenvalues and eigenfunctions generate the distance d, defined in (2.4). If (c2) is
not satisfied, then (c1) holds in Assumption 1 and the proofs of the same results
are obtained through slight modifications of the proofs presented here.

The convergence result (3.6) is a generalization to two functional populations
of the result (3.1) shown in Theorem 3.1. Hence, the proof of (3.6) follows the
same arguments used in the proof of Theorem 3.1, where we replace X, with
(X1n, — Xon,), m with (mq — ma), mo with 0, n with (1/n1 + 1/n2)~! and we
frequently use the relation d,(z,y) = d,(z — y,0) for any z,y € L*(T).

Analogously to the previous case, results (3.7) and (3.8) are generalizations for
two functional populations of the results (3.3) and (3.4) shown in Theorem 3.2.
Hence, the proofs of (3.7) and (3.8) follow the same arguments used in the proof
of Theorem 3.2, where the notation have been changed similarly as we have done
above to prove (3.6). Therefore, we only discuss the parts of the proof where the
modifications from the proof of Theorem 3.2 are more relevant. Specifically, we
present how to verify that the assumptions (a) and (b) of Theorem A.1 hold in the
cases mp = meo and my # ms.

First, consider the proof of (3.7), i.e. m; = ma; we can show the following
results:

(a) Consider

1 1 -1 <X1n — Xgn (pk> ) 2
Y = | — 4+ — . E L 2 h .
N (nl n2> < VL k(p)

k=j+1

We that remind condition (a) in this case is supy>;{E[|Yj n|]} —; 0. Let
us introduce the following notation: vy, = (vi¢k, ¢r) and va ;. = (V29k, Qk)-
Then, we have that E[|Y; n[] = 227211 pnshi(p), where

(1/n1 +1/n2) ' E[((X1n, — Xon,, 01))?].
AL ’

PN,k ‘=

since the covariance function of (1/n1 4 1/n2)" Y2 - (Xin, — Xon,) is (1 —
¢N)v1 + eyv2, we have that

(I —cen)vi gk + enva g _ (I —en)vi g+ envag
Ak (1- C)Vl,k + cvo g,

PN,k

because A\, = (v, pr) and ¢ is defined in Assumption 1. Since for any k& > 1
we have that
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we obtain that supys{E[|Y; n|]} —; 0 and condition (a) is verified;

(b) Consider

k=1

We remind condition (b) is X n 2oy X, where X; = Zi:l X3 xhe(p). We
note that X v can be written as X; v = > 1_, Z} yhi(p), where

gov e (L AN (K~ Xony )
kN o - .

Note that, since my = mao, for any k € {1,..,j}, Zy n can also be written as
follows

B ny Xy — - - no Xo; —
(1—en) V2023 <M>+CN1/2,% /2y (M) |
1=1

U Ve

which is a linear combination of two independent sequence of random vari-
ables. Thus, by using the multivariate CLT, the j-vector Zn := (Z1,n, ... Zj N)
converges in distribution to a Gaussian vector with zero mean. Now, we need
to determine the asymptotic covariance matrix of Zn. From case (a), we
have that Var[Zy n] = py i —n 1 for any k = 1,..,j. Moreover, calling
for i # k v1 45 := (v1s, pr) and vo ik = (V24, @k, we obtain

/

Cov[Z; N, Z.n) = Nidk) Y2 (1 — en)viin + envaik)-

Since (v, i) = (1 — )14 + cva,i, = 0 by definition of eigenfunctions, we
can write

1—CN
1—c¢

CO’U[ZLN, Zk,N] = ()\i/\k)fl/QVLik |:—C < > + CN:| —n 0.

Hence, Z converges in distribution to a standard Gaussian vector, so that
D D
Z} v — N X3; as a consequence, X; N —n Xj.

Then, we can apply Theorem A.1 and the proof of (3.7) is concluded.

The proof of (3.8), i.e. when my # mag, follows analogous arguments of the proof
of (3.4) shown in Theorem 3.2. In the case m; # mg, the validity of conditions
(a) and (b) are obtained by following the proof of (3.4) combined with similar
modifications to those reported above in the proof of (3.7). [ |

Proof. [Proof of Theorem 3.5] All the results proposed in Theorem 3.5 can be
proved by applying Lemma A.2 to the results presented in Theorem 3.1 and 3.2.
Here, we show how to use Lemma A.2 to obtain such results.

First, consider (3.10) which follows by combining (3.1) and (A.8), with Y,, = X,
and W,, = mg; condition (A.7) of Lemma A.2 needed to use (A.8) is verified since
in this case

A
St = (m =m0 +sup {24 = (o, )? 0,
n>1
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and so ), Sp < 00.
Same arguments can be applied for (3.11), which follows from (3.3) and (A.8),
with Y,, = v/nX,, and W,, = /nm, since

S, = sup{n~E{(<Xn—m,<pk>)2}} = A\,

n>1

and so Y, S < 00.
Then, consider (3.12) and note that

_ o 2 n h
\/ﬁ(&?) (Xnamo) _&?)(mumo)) = \/ﬁz |:(<Xn_m0790k>) - (<m-m0,§0k>)2 ;\(p)u
k=1 k
with the convention ﬁ’i(p) = p for k > n. Now, for each k > 1 we can write
k

Vi [((Kn = mo, 81))” = (m = mo, 81))°] =
V(X = m, @) + 23/ (X = m, @) ((m = mo, Bi))
and, by adding and subtracting n - ((X,, — m, cﬁk>)2 and ((m —mo, r))?, we get
=(Vn—=n) (Xn = m,3))" +n (Xn = m, 3))” + 2V (X = m, Bi)) ((m — mo, i)
+((m = mo, @1))* = ((m — mo, @1))” .

From this, we can obtain the following decomposition

Vi (@ (Xnymo) = & (mymo)) = Avn+ Az + Agn

where -
A17n = (\/ﬁ_n)&?) (Xnam) )
A2,n = &\;,27 (\/E(Xn - m) + mamO) 5
AS,n = gl?n (ma mO) :

By using previous calculations, it can be shown that condition (A.7) of Theorem A.2
is verified by all the sequences A; ,,, Az, and As . Thus, by applying Lemma A.2

to the sequences Ay ,,, Aa , and As ,,, we have that \/n- (c@% ()_(n, mo) — c@% (m, mo))

and /n - (df) (Xn,mo) — df) (m,mo)) have the same asymptotic distribution, i.e.
from (B.6)

Vn - (c% (X, mo) — c% (m,mo)) 2y d, (m,mo) - Z.

Finally, from the relation

(E[P (X, m0) — C/Z\P (m’m())) B (EZ\P (X, mo) + C/l\p (m, mo)) |

we can use Slutsky’s Theorem and (3.10) to get (3.12). [ |
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