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Abstract: With the development of modern data collection techniques, researchers often encounter
high-dimensional data across various research fields. An important problem is to determine whether
several groups of these high-dimensional data originate from the same population. To address this,
this paper presents a novel k-sample test for equal distributions for high-dimensional data, utilizing
the Maximum Mean Discrepancy (MMD). The test statistic is constructed using a V-statistic-based
estimator of the squared MMD derived for several samples. The asymptotic null and alternative
distributions of the test statistic are derived. To approximate the null distribution accurately, three
simple methods are described. To evaluate the performance of the proposed test, two simulation
studies and a real data example are presented, demonstrating the effectiveness and reliability of the
test in practical applications.

Keywords: multi-sample test; hypothesis testing; parametric bootstrap; random permutation; Welch—
Satterthwaite y-approximation; chi-squared-type mixtures
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1. Introduction

Testing whether multiple samples follow the same distribution is a fundamental
challenge in data analysis, with wide-ranging applications across diverse fields. Traditional
nonparametric tests designed for comparing the distributions of two samples, such as
the Wald-Wolfowitz runs test, the Mann—Whitney—Wilcoxon test based on signed ranks,
and the Kolmogorov-Smirnov test utilizing the Empirical Distribution Function (EDF), are
well established for univariate data [1]. Extending these tests to the multivariate setting
in R? has been the focus of extensive research. This has led to the development of novel
tests based on multivariate runs, ranks, EDF, distances, and projections, as pioneered by
researchers like [2-5], among others.

In this paper, our primary focus is on addressing the multi-sample problem for equal
distributions in high-dimensional data. In contemporary data analysis, high-dimensional
datasets have become increasingly prevalent and easily accessible across various domains.
For instance, Section 5 introduces a dataset derived from a keratoconus study involving
corneal surfaces. This collaborative effort involves Ms. Nancy Tripoli and Dr. Kenneth
L. Cohen from the Department of Ophthalmology at the University of North Carolina,
Chapel Hill. The dataset comprises 150 corneal surfaces, each characterized by over
6000 height measurements. These surfaces are categorized into four distinct groups based
on their corneal shapes, prompting the question of whether these groups share a common
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underlying distribution. Consequently, there is a pressing need to develop tests that can
assess distributional equality in the context of high-dimensional data.

Mathematically, a multi-sample problem for high-dimensional data can be described
as follows. Assume that we have the following k samples of observed random elements
in RF:

iid.
Yol Yan, ~ Foo a=1,...,k, (1)
where the data dimension p can be very large and F,, « = 1,. .., k, are unknown cumulative
distribution functions. Of interest is to test if the k distribution functions are the same:

Hyo:F =---=F, vs. Hy : Fy # Fg for some a # B. )

When k = 2, a variety of distance-based tests designed for multivariate data, such
as those proposed by [2-5], can potentially be applied to test (2) in the context of high-
dimensional data. However, it has been demonstrated by [6] that these tests may lack
the power to effectively detect differences in distribution scales in high dimensions. In re-
sponse to this challenge, ref. [6] introduced a test based on interpoint distances, while [6]
proposed a high-dimensional two-sample run test based on the shortest Hamiltonian path.
Nevertheless, ref. [7] showed that these tests, along with a graph-based test by [8], are less
effective in detecting differences in location. To address this limitation, ref. [7] introduced
two asymptotic normal tests for both location and scale differences, based on interpoint
distances. However, it is worth noting that these tests rely on a strong mixing condition and
impose a natural ordering on the components of high-dimensional observations, limiting
their applicability. Furthermore, these tests involve complex U-statistic estimators, making
them computationally intensive. Several other approaches have also been proposed for
high-dimensional distribution testing. Ref. [9] presented a high-dimensional permutation
test using a symmetric measure of distance between data points, but it comes with high
computational costs. Refs. [10,11] proposed tests based on projections, which are generally
more effective in detecting low-dimensional distributional differences. Ref. [12] introduced
a test based on energy distance and permutation, but it is less powerful in detecting scale
differences. Refs. [13,14] proposed kernel two-sample tests based on the Maximum Mean Dis-
crepancy (MMD). Ref. [14] demonstrated the equivalence between the energy-distance-based
test and the kernel-based test, showing that the energy-distance-based test can be viewed as
a kernel test utilizing a kernel induced by the interpoint distance. The MMD leverages the
kernel trick to define a distance between the embeddings of distributions in Reproducing
Kernel Hilbert Spaces (RKHSs). It is well suited for checking distribution differences among
several high-dimensional samples and is applicable to various data types, such as vectors,
strings, or graphs. Recently, there has been further investigation into unbiased and biased
MMD-based two-sample tests for high-dimensional data by [15,16], respectively.

On the other hand, when k > 2, there are limited tests available for testing (2). One
such test is the energy test developed by [12]. This test statistic is obtained by directly
summing all pairwise energy distances, with its null distribution approximated through
permutation. However, this test has some drawbacks, including being time-consuming
and yielding p-values that may vary when applied multiple times to the same dataset, as
supported by the evidence from Figure 3 in Section 5. Another approach is presented by [17],
who extended the idea of MMD from the two-sample problem to the multi-sample problem
for equal distributions. They constructed an MMD-based test statistic capable of detecting
deviations from distribution homogeneity in several samples. However, the resulting test
statistic and its null limit distribution are very complicated in form, which restricts its
practical use. To address this limitation, ref. [18] developed a new MMD-based test for
testing (2). This test statistic is constructed using U-statistics, making it easy to conduct
and yielding accurate results.

In this paper, we maintain our focus on the MMD-based approach for testing (2).
However, unlike [18], where a U-statistic technique is employed to construct the test
statistic, we take a distinct path by constructing an L?>-norm-based test statistic. To achieve
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this, we first employ a canonical feature map to transform the k original samples (1) into k
induced samples (3). Concurrently, we transform the k-sample equal distribution testing
problem (2) into a mean vector testing problem (4). This transformation facilitates the
straightforward construction of an L2-norm-based test (5) for assessing the mean vector
testing problem (4). Leveraging a kernel trick, we derive a formula for computing the
L?-norm-based test statistic using the k original samples (1).

Additionally, this paper makes several other significant contributions. Firstly, akin
to the work of [17,18], we extend the concept of MMD from two-sample problems to
the domain of multi-sample problems with equal distributions. Secondly, we derive the
asymptotic null and alternative distributions of the proposed test statistic. Thirdly, we offer
three distinct approaches for approximating the null distribution of the MMD-based test
statistic, utilizing parametric bootstrap, random permutation, and the Welch-Satterthwaite
(W-S) x?-approximation methods. Lastly, we examine two specific scenarios in our com-
prehensive simulation studies. In the first scenario, the samples have the same mean vector
but different covariance matrices, while in the second scenario, the samples exhibit both
distinct mean vectors and covariance matrices. Our simulation results demonstrate that the
tests we propose effectively maintain precise control over size in both scenarios. However,
in terms of empirical power, they outperform (underperform) the energy test introduced
by [12] in the first (second) scenario. In other words, when the primary difference in the
distributions of the samples lies in their covariance matrices, the new tests are the preferred
choice in terms of statistical power.

The remainder of this paper is organized as follows: Section 2 presents the main results
and Section 3 introduces three methods to implement our test. In Section 4, we provide
two simulation studies. Section 5 showcases an application to the corneal surface data
mentioned earlier. Concluding remarks can be found in Section 6. Technical proofs of the
main results are included in Appendix A.

2. Main Results
2.1. MMD for Several Distributions

In this section, we show how the MMD can be defined for several distributions. Let H
be an RKHS associated with a characteristic reproducing kernel K(-, ). For any u and v in H,
the inner product and L?-norm of  are defined as (u,v) and ||u|| = \/(u, u), respectively.
Let ¢(+) be the canonical feature mapping associated with K(-, -), i.e., ¢(y) = K(-, y). Using
this feature mapping and setting x,; = ¢(y,;) fori =1,...,n,, we obtain the following k
induced samples in the RKHS H:

Xolye-orXang, & =1,...,k, 3)

which are derived from the k original samples in (1). Define py = E(x,1) fora =1,...,k,
representing the mean embeddings of the k distributions F,, wherea =1,..., k.

Ref. [13] established the MMD for two distributions in a separable metric space (see,
e.g., Theorem 5 of [13]). Here, we extend it naturally for multi-sample distributions in R”.
According to the MMD of [13], for any & # B, wherea, B =1,...,k, “testing Hy : Fy = Fgvs.
Hy:F, # Fg” based on the two samples y,;,i = 1,...,1n, and ypi,i=1,...,ngis equivalent
to “testing Ho : pa = pp vs. Hy : pu # pg” based on the two samples x,;,i = 1,..., 1, and
xgi,i =1,...,ng. Therefore, testing (2) using the k original samples in (1) is equivalent to
testing the following hypothesis using the k induced samples in (3):

Ho:py =+ =pm, vs. Hy:py # pg for some a # B. 4)

To test (4), following [19], a natural L?-norm-based test statistic using (3) is given by

k
T, = 2 N[ % — %%, @)

a=1
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where %, = n;! Z?ﬁl Xyiand ¥ = n! Z';Zl er‘zl x,; denote the group and grand sample
means, respectively. Through some simple algebra, as given in Appendix A, we can express
T, as

k _
=y O ey oy Mg - Y

a=1 1<a<p<k 1<a<p<k

NN NN

Pz —%51%  (6)

Let 7 = (my,..., ;)" denote the weights of the k distributions Fy, ..., F; such that
..., € (0,1) and Y¥_, 1, = 1. Then, when we estimate 7 using (ny,...,1;) " /n,
the test statistic T, /n estimates the following quantity:

MMD?(Fy, ..., Flm) = Y. margllpa — ppl?
1<a<p<k

which can be naturally defined as the MMD of the k distributions Fy, .. ., Fr with the weight
vector 7r. It is worth noting that the MMD for multiple distributions presented above is
equivalent to the one derived by [18], offering a much simpler alternative compared to the
formulation proposed by [17].

It is easy to justify that MMD?(Fy, ..., F| ) is indeed an MMD of the k distributions
Fi, ..., Fin the sense that MMDz(Fl, ...,F|m) =0ifand only if F; = - - - = F;. On the one
hand,whenMMD2(F1,...,Fk|7r) =0,wehavepy; = --- = pgsothatforanyl < a # B <k,
we have y, = Hp implying that for any 1 < a # B < k, we have F, = Fﬁ and hence
F, = --- = F. On the other hand, when F; = --- = F, forany 1 < a # B < k, we
have F, = Fg so that forany 1 < a # B < k, we have py = pg and hence p1 = -+ = p.
Therefore, we can use Tj to test the equality of k distributions based on the k induced
samples (3).

2.2. Computation of the Test Statistic

Notice that the k induced samples (3) are not directly computable, as the canonical
feature mapping ¢(vy) is explicitly defined through the reproducing kernel. Fortunately,
the reproducing kernel K(-, -) and its canonical feature mapping ¢(-) can be utilized with
the following useful kernel trick: K(y,y’) = (¢(y), ¢(y’)). Using this, we can express the
inner product as follows:

(%ais Xp7) = (P(Yai), P(Ypj)) = K(Yair Ygj)- )
Let Vig = ||%||* = (%4, %2) and Vg = (%a, %g). Then, using (7), we have
Ny

Ny Ny
Ve = Z Z ym,y,x] and Vg = Z ZK ym,yﬁ]

a j=1j=1 n“nﬁz 1j=1

Therefore, using (6), we can compute T}, using any of the following useful expressions:

nanﬁ

k o - all
T,=Y MVM 2 Y Vig= L B (Vi + Vag—2Vep). (8

a=1 1<a<p<k M 1<a<p<k

In other words, you can compute the value of T, using the original k samples (1) and the
above expressions.

2.3. Asymptotic Null Distribution

To explore the null distribution of T,;, we can rewrite T, as

k
Tn=Ta+25, + Z Nl e — )% )
a=1
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= % 221 2721 K(}/ai/ yaj) = nl*% [221 K(ym‘, yai) + 221§i<]’§na K(}/zxi/ yaj)} , and

where i = n~! Z§:1 ny iy represents the weighted average of the mean embeddings of the
k distributions. Additionally, we have

k k
To =Y nall(®%a —pa) — (F— )%, and Sy = Y na((%a — pa) — (£ — 1), pto — fi). (10)

a=1 a=1

In the expression for T, you can observe that the mean embeddings of the k distributions
have been subtracted. Consequently, T, follows the same distribution as that of T, under
the null hypothesis. Thus, studying the null distribution of T}, is equivalent to studying the
distribution of T;,.

Similar to the proof of (6), we can express T, as follows:

T, = Ek:l %Hfu - P’txHZ - 221§0¢<ﬁ§k %(xrx — Mo, Xp — P‘ﬁ> 11)
= Yicacpak =i ll(Fa — pa) — (g — pp) 1%

Let K(u,v) denote the centered version of K(u,v), defined as

K(u,v)

(p(u) = pu, 9(v) — po) (12)
= K(u,v) —Ey[K(u,v")] —Ey [K(',0)] + Ey o [K (', 0")],

where p, = E[¢p(u)], po = E[¢(v)], and ' and ¢’ are independent copies of u and v,
respectively. We can observe two useful properties: when u = v, we have

EulR(u,1)] = Bu || ¢(u) = pu|* > 0. (13)
When u and v are independent, we have
Eu[K(u,v)] = Eo[K(u,v)] = Euo[K(n,0)] = 0. (14)
Using (12), we can express

K(yair yﬁj) = (Xai — Pas XBj — .uﬁ>' (15)

Let
Vi = || %2 — pa||?, and Vip = (% — o, X3 — pip)- (16)

It is evident that V,, and Valg can be considered as centered versions of Vi, and Vg,
respectively. Consequently, by using (11) and (16), we can express

k —_— ~ ~
To=Y M=) g g B . (17)

n

n

a=1 1<a<p<k

Utilizing (15) and performing some straightforward algebraic manipulations, we
can express

(18)

n ~
nalnﬁ Yt Zji1 K(Yai, y,Bj)/ a # B

Assuming that K(y,y’) is square-integrable, i.e., E[K?(y,y’)] < oo, we can express
K(y,y') using Mercer’s expansion:

K(y,y') = ; A () e (y'), (19)
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where A, Ay, ... represent the eigenvalues of K(y,y’), and ¢1(y), ¢2(y), . .. are the corre-
sponding orthonormal eigenelements, satisfying

JR@ 0 )aE@) = gy, and [ 9e@)gs)aF(y) = b, 1,5 =12,..., 0)

where J;s equals 1 when ¥ = s and 0 otherwise. Now, let us introduce the following conditions:

Cl. Wehavey,1,...,Yan,, a =1, - kll\Sl F.

C2. Asn — oo,wehaven,/n — 1, € (0,1), a=1,...,k
C3. K(y,y') is a reproduced kernel such that E, [K?(y,y)] < co.

Condition C1 assumes that the null hypothesis is satisfied and the common distribution
function is F. Condition C2 is a regularity condition for k-sample problems and it requires
that the group sample sizes tend to co proportionally. Condition C3 is required such that
K(y,y') is square-integrable and expression (19) is valid.

In fact, under Condition C3, using (19) and the Cauchy-Schwarz inequality, we obtain

the following results:
E Ar < \JE[R(y,y)] < oo,

E,,[K(y,y Z A7 <E,y[R(y,y)R(y,y)] = Ej[K(y,y)] < oo,

(21)

where y,y’ " F. These inequalities hold due to the square-integrability assumption
and the properties of Mercer’s expansion. Now, let us state the following theorem that
establishes the asymptotic distribution of T,.

Theorem 1. Under Conditions C1-C3, as n — oo, we have T, £, T, where

5 d iid
T<Y MAL AR X (22)
r=1

It is worth highlighting that the limit null distribution of the proposed test statistic
differs from the one derived in [18] (Theorem 1) and it offers a more straightforward
alternative compared to the limit null distribution obtained by [17] (Theorem 1). This
explains why the limit null distribution presented by [17] is not employed to approximate
the null distribution of their test statistic. However, as demonstrated in Section 3, it is
indeed feasible to utilize this distribution if desired.

2.4. Mean and Variance of T,

Based on (13), (14) and (18), through some simple calculation, under Condition C1,
we have

E[Via] I,%E[ (v, y)] El ac,B] =0,

Var (V] Var[R(y, y)] + 2 E[R? (y, y/)), (23)
Var[V,g] [K (v, y")], and Cov(Vaa, Vog) =0, a # B,

where y, v/ HE
Theorem 2. Under Condition C1, we have E(T,) = (k — 1) E[K(y, y)], and

k 2

Var Tn = [2 n2

k n—naZ
(k—1)—2u

a=1

Var[K(y,y)] +2 E[R*(y,y")],

a=1
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) id.

wherey,y" "~ F.

Note that under Condition C2, we have YX_; (n — 1n,)?2/ (n?n,) < YX_ nz? — 0 as
n — oo. Then as n — o0, we have Var(T,) = 2(k — 1) E[R*(y, y')][1 + o(1)].

2.5. Asymptotic Power

In this subsection, we examine the asymptotic power of the proposed test under the
following local alternative hypothesis:

Hiypcpa=p4+n" V2 Yh, a=1,...k (24)

where0 < A <1/2and h,,« = 1,...,k are constant elements in the RKHS # such that
k
0< Z ||h —h||?> < B < cowithh = Zn,xha,
lX:1

and

k

Z 0% > 0, where 02 = E[(x01 — pta, ha — fl)]z, a=1,...,k

a=1
It is important to note that when A = 1/2, the local hypothesis (24) simplifies into a fixed
alternative hypothesis Hy : puy = p+ hy fora = 1,..., k. However, when 0 < A < 1/2,
Equation (24) represents a strict local alternative hypothesis. In this case, as n — oo,
the strict local hypothesis tends to converge toward the null hypothesis. Detecting a strict
local alternative hypothesis becomes exceedingly challenging in such scenarios. A test is
typically considered root-n-consistent if it can detect a strict local alternative hypothesis
with a probability approaching 1 as n — oo. A root-n-consistent test is considered effective
because it achieves the best possible detection rate for a local alternative hypothesis as
1 grows.

Through (9) and (24), T, can be written as

k
Tu = T +250 + 12 Y 2 |lha — %, (25)

a=1

where
Sy = —(1/2—- A)Zn ﬂmh —h>

Theorem 3. Assume that |K(y,y')| < Bk for all y,y' € RP for some Bx < oo. Then,
we have Var(T,) < 32(k — 1)B2 and Var(S,) = n?* Yk _ 1,02 /n, where YX_ ny02/n <
4B By, < oo.

Theorem 4. Assume that |K(y,y')| < Bk forall y,y' € RP for some Bx < co. Then, under
Condition C2 and the local alternative hypothesis (24), as n — oo, we have (a) T/ /Var(S,) i> 0;
(b) Su/\/Var(S,) —=> N'(0,1); and (c)

A vk ® (]2
Pr(T, > Ce) = ® 12 gy Tallha B 1+0(1)] —1,
2 Z}; 1@0,72

where Ce denotes the upper 100e percentile of T, with € being the given significance level, T,;
x = .,k are defined in Condition C2; h* = le 1 Tuha; 032 = E[{x41 — o, by — b))%
and <I>( ) denotes the cumulative distribution of N'(0,1).

Theorem 4 shows that the proposed test is indeed a root-n-consistent test.
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3. Methods for Implementing the Proposed Test

In this section, we will outline three different approaches for approximating the null
distribution of T}, (8) in order to conduct the proposed test. These methods include a
parametric bootstrap approach, a random permutation technique, and a y2-approximation
method. We will evaluate and compare their performance in the next section.

3.1. Parametric Bootstrap Method

Theorem 1 reveals that the asymptotic null distribution of T, takes the form of a
chi-squared-type mixture denoted as T (22). The coefficients of this mixture are determined
by the unknown eigenvalues A,,7 = 1,2,... of K(y,y’), where y, y’ are independently and
identically distributed according to the common distribution function F representing the
k distributions when the null hypothesis is valid. Consequently, in order to estimate the
asymptotic null distribution of T, it is essential to consistently estimate A,,r = 1,2,....
This consistency can be achieved by utilizing the empirical eigenvalues of the centered
Gram matrix, as suggested by [20], to construct a reliable estimator for T (22).

Let us recall that n = YX_, n, represents the total sample size. We pool the k sam-
ples (1) and denote it as

Yi, e Yn. (26)

Under the null hypothesis, y;, . . ., y, are independently and identically distributed from
the common distribution F. Let K represent the n x n Gram matrix, where the (i, j)th
entry is defined as K(y;, yj) fori,j =1,...,n. Additionally, let 1, denote a vector of ones
with dimensions n x 1, and I, denote the identity matrix of size n x n. Then, the matrix
P,=1I,- 1,11,—1r /1 is a projection matrix of size n x n with rank n — 1.

Now, define K,, = P,KP,, commonly referred to as the centered Gram matrix. Its
(i,7)th entry is given by

n n n n
Ku(yiy;) =K(yiy) —n ' Y K(yi,yo) —n ' Y K(yu,yj) + Z Z (Yu, y0), (27)
v=1 u=1 u=1o0=1

wherei,j = 1,...,n. As n approaches infinity, for any fixed i and j, we can observe that,
by the law of large numbers:

Rulyi, vi) = R(yi,v;) = K(yi, ;) — By [K(yi, )] — Ey[K(y,9,)] + Eyy [K(y, 9)].

Let @y, ...,@4 be all the non-zero eigenvalues of K, that can be obtained via an eigen-
decomposition of K, SetA, =@, /n,r=1,..., g. Then, following [20], we can show that
under Condition C3, the distribution of T can be consistently estimated by

~

1. .Ad )
ZA ~ X1 (28)

The parametric bootstrap method can be described as follows. Let us choose a large

value for N, for example, N = 1000. Using expression (28), we can obtain a sample

~(1 ~(N i~
T( ), e, T( ) of T by independently generating A,,r = 1,...,q a total of N times. Now,

let T, represent the observed test statistic calculated using (8) based on the k samples (1).
Using the parametric bootstrap method, we can conduct the proposed test by calculating

the approximate p-value, which is given by N=' YN I {T 0 > T,ps}, where I{S} is an

indicator function that takes 1 when S is a true event and 0 otherwise.
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3.2. Random Permutation Method

We can also approximate the null distribution of T, using a random permutation
method. Let ¢y,..., ¢, represent a random permutation of the indices 1, ...,n from the
pooled sample (26). Consequently, the sequence

]/er---,yé,,, (29)

forms a permutation of the pooled sample (26). To create permuted samples, we utilize
the first nn; observations in the permuted pooled sample (29) as the first permuted sample,
the next np observations as the second permuted sample, and so on, until we obtain k
permuted samples. These permuted samples are denoted as

y;i/i:11--~/7’ltx}lX=1,...,k. (30)

The permutated test statistic, denoted as T};, is calculated using (8) but with the k samples (1)
replaced by the k permuted samples (30).

The random permutation method proceeds as follows. Let N be a sufficiently large
number, for instance, N = 1000. Suppose we repeat the permutation process described

above N times, resulting in N permutated test statistics denoted as T, (i),i =1,...,N.

Then, we can use the empirical distribution of T, @ ,i=1,...,N to approximate the null
distribution of T;,. Recall that T,;; represents the test statistic computed using (8) based on
the k original samples (1). Following the random permutation method, the proposed test can

be conducted by calculating the approximated p-value, given by N~ YN [{T; @) > Tops }-

3.3. Welch-Satterthwaite x*-Approximation Method

The parametric bootstrap method and the random permutation method are effective
for controlling size but can be computationally intensive, particularly with large total
sample sizes. To address this issue, we can utilize the well-known Welch-Satterthwaite (W-
S) Xz—approximation method [21,22]. This method is known to be reliable for approximating
the distribution of a chi-squared-type mixture. Theorem 1 demonstrates that the asymptotic
null distribution of T}, is a chi-squared-type mixture T (22).

The core concept of the WS y2-approximation method is to approximate the null

distribution of T}, using that of a random variable of the form: W 4 Bx?, where B and d are
unknown parameters. These parameters can be determined by matching the means and
variances of T,, and W, where T}, defined in (10), has the same distribution as T,, under the
null hypothesis. Specifically, the mean and variance of W are 8d and 24%d, respectively,
while the mean and variance of T, are given in Theorem 2. Equating the means and
variances of T, and W, we obtain

~ Var(T,) _ 2EBX(Ty)
P=2Em,) ™ 7T N o

To implement the W-S x2-approximation method, we need to consistently estimate E(T},)
and Var(T,) based on the pooled sample (26) from the k samples (1). According to
Theorem 2, these estimates can be obtained as follows:

4

(Ta) = (k=1DEK(y,y)], and o
(T) = [Zhy ol |Var[R(y, y)] +2[ (k= 1) - £b_, Ul [E[R2 (g, )],

>[‘r1>

3

Va

=
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where
ER(y,y) = n Ty Ky ), 2
VarR(y,y)] = (n=1)"" T {Ralyiw) —n I Kalyy ) |, and
Bre - 2
ER(y,y)] = oo Lisicion [Kn(yiy))]"

with Ky (y;, y;) being defined in (27). Substituting these estimators into (31), we obtain

o o \2
B= w and d= 2(/E\(T}j))
2E(T,) Var(T,)

Let X;(zx*) denote the upper 100a* percentile of )(é, where a* is the given significance
level, and let T,,; denote the observed test statistic computed using (8) based on the k
samples (1). Then, through the W-S x2-approximation method, the proposed test can be
conducted via rejecting the null hypothesis when T, > f )(;A(zx*) or when the approximated

p-value Pr (X?i > Tobs/ﬁ) is less than a*.

4. Simulation Studies

In this section, we delve into intensive simulation studies aimed at assessing the perfor-
mance of the test we propose when compared to the energy test introduced by [12], which
we denote as Tsg. Our proposed test employs the parametric bootstrap, the random per-
mutation, and the W-S x2-approximation methods as described in Section 3. For simplicity,
we refer to the resulting tests as Tpg, Trp, and Tys, respectively.

For simplicity, we opt for the Gaussian Radial Basis Function (RBF) kernel, denoted as
K(-,-), which is defined as follows:

2
K(y,y') = exp<_ IIyZUg I )

Here, ¢ is referred to as the kernel width. It is worth noting that the Gaussian RBF kernel

described above is bounded by 1, ensuring that Condition C3 is always met. Following the
approach outlined in [20], we set ¢ to be equal to the median distance between observed
vectors in the pooled sample (26).

We also employ the Average Relative Error (ARE) introduced by [23] to evaluate
the overall effectiveness of a test in maintaining its nominal size. The ARE is calculated
as follows: ARE = 100M~! Z?ﬁl |d&;* — a*|/a*, where &;*,i = 1,..., M represents the
empirical sizes observed across M different simulation settings. A smaller ARE value
indicates the better performance of a test in terms of size control. In this simulation study,
we set the nominal size to a* = 5%.

4.1. Simulation 1
We set k = 3 for simplicity. We generate the k = 3 samples (1) as follows. We set

yii = p+T(uy+ovy),i=1,...,n,
voi = p+T(uy+0vy),i=1,...,n,
y3i = p+Tuy, i=1,...,n3
where u,;,i = 1,...,n;a0 = 1,2,3 id. »(0,1,), while v,; = (U,X,il,...,va,ip)T,i =

1,...,n4a = 1,2 are generated using the following three models:

Model 1. v, ;i =1,...,n;a=1,2r=1,...,p"~ N(0,1).
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Model 2. v, ;, = Ma,ir/ﬁ,i =1,..., 150 = 1,2y = 1,...,pwithuy;,i = 1,...,1n4
a=12;r= 1,...,pl’lm'91' ty.

Model 3. v, = (Uyir — 1)/V2,i=1,...,na=1,25r=1,.. Spwithug ., i=1,..., 1y
a=12r= 1,...,p1'151' X%-

It is important to note that J; and J; play pivotal roles as tuning parameters that
govern the similarity of the distributions among the three generated samples. Specifically,
when both §; and J, are set to zero (01 = 5 = 0), the three samples generated from the
three models exhibit identical distributions. If at least one of §;, where i can be 1 or 2,
is non-zero, the samples still share the same mean vector but differ in their covariance
matrices. Furthermore, it is worth mentioning that the test’s power increases as both 6; and
d> increase.

Wesetpash(l,...,p)"/\/Xl_ i2andTasa[(1— p)I, + pJ,], where J, denotes a ma-
trix of ones with dimensions p x p. To assess the performance of the considered tests across
a range of dimensionality settings, we examine three cases: p = 10, p = 100, and p = 500.
For each of these cases, we consider three sets of sample sizes (11, ny,n3): (20,30,40),
(80,120,160), and (160, 240, 320). Additionally, we investigate three levels of correlation:
p=0.1,0=0.5,and p = 0.9. These three values of p correspond to samples with varying
degrees of correlation, ranging from nearly uncorrelated to moderately correlated and
highly correlated. Notably, correlation increases as p grows. For simplicity, we set h = 2
and a = 1.5 across all three models.

In the case of the parametric bootstrap and random permutation methods, as well
as the energy test, we use a total of N = 1000 replicates for computing the p-values at
each simulation run, as described in Sections 3.1 and 3.2. It is worth noting that the W-S
X-approximation method, which does not require generating replicates, is the least time-
consuming among the methods considered. The empirical sizes and powers are computed
based on 1000 simulation runs.

Table 1 provides an overview of the empirical sizes of Tpp, Trp, Tws, and Tsg, with the
last row displaying the associated ARE values for the three different p values. Several
observations can be made based on this table: Firstly, for nearly uncorrelated samples
(o = 0.1), Tws exhibits a slight tendency to be liberal, with an ARE value of 16.22 that
is marginally higher than the ARE values of the other three tests. Secondly, when the
generated samples are moderately correlated (0 = 0.5) or highly correlated (p = 0.9),
all four tests demonstrate fairly similar empirical sizes and ARE values, making them
comparable in terms of size control. Finally, it is seen that the influence of sample sizes on
size control is relatively minor, even though, in theory, a larger total sample size should
result in better size control.

Figure 1 displays the empirical powers of all four tests in scenarios where all three
generated samples have the same mean vectors, but they differ from each other in covari-
ance matrices. Several conclusions can be drawn regarding these power values: Firstly,
forp =0.1,0.5,and 0.9, Tpp, Trp, and Ty exhibit similar empirical powers. This suggests
that these three tests perform comparably, regardless of whether the data are nearly uncor-
related, moderately correlated, or highly correlated. Secondly, it is seen that under similar
settings, as expected, the empirical powers of the tests generally increase with larger sample
sizes. Finally, the empirical powers of Tsg consistently rank the lowest among all four tests.
This indicates that Tsp is less powerful compared to the other three tests in these scenarios.
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Table 1. Empirical sizes (in %) of Simulation 1.
p=0.1 p =05 p =09
Model r (n1,n2,n3) Tpp Trp Tws  Tsr Tpp Trp Tws Tsg Tep Trp Tws  Tsr
(20, 30,40) 4.0 4.5 5.2 49 4.4 4.0 4.7 4.1 57 5.5 6.1 59
10 (80,120, 160) 49 5.0 5.6 5.3 5.8 5.7 6.0 52 4.2 4.1 4.3 4.8
(160,240, 320) 5.1 5.1 5.2 49 4.0 4.2 44 3.9 4.6 5.4 49 4.3
(20,30,40) 4.8 5.2 6.5 4.8 4.2 4.6 4.3 4.7 59 5.6 6.1 5.9
1 100 (80,120,160) 4.6 44 49 3.9 4.8 5.1 53 5.3 5.1 5.3 5.3 5.5
(160,240, 320) 5.8 5.6 6.9 5.5 4.7 45 45 4.2 4.6 4.3 5.0 4.5
(20,30,40) 5.0 5.4 5.8 49 4.3 44 4.7 4.8 3.8 44 45 45
500 (80,120,160) 49 53 5.8 4.3 5.0 5.2 5.3 5.4 5.0 5.3 5.5 53
(160,240, 320) 6.2 6.2 7.0 5.7 6.4 6.2 6.4 6.4 4.8 44 5.0 5.2
(20, 30,40) 49 5.5 6.6 5.7 44 45 5.0 49 5.6 5.0 5.7 5.6
10 (80,120,160) 5.6 5.6 6.4 5.8 3.6 3.5 4.0 45 54 5.3 5.3 49
(160,240, 320) 5.7 5.8 6.8 6.3 49 55 5.8 52 5.3 5.5 5.7 5.1
(20, 30,40) 49 5.1 59 5.0 54 5.5 5.5 53 3.9 4.5 4.7 4.3
2 100 (80,120, 160) 5.5 5.6 6.6 5.5 45 43 49 3.8 5.8 5.6 5.7 5.6
(160,240, 320) 5.1 5.3 5.6 49 6.4 6.5 6.8 7.0 5.0 4.8 4.8 4.1
(20,30,40) 5.0 5.1 54 5.5 59 5.8 6.0 6.6 5.0 5.2 5.3 5.5
500 (80,120,160) 4.8 4.3 5.4 52 5.7 5.6 5.7 5.1 4.1 3.9 4.0 3.9
(160,240, 320) 4.2 4.3 5.0 49 4.6 4.4 4.8 44 54 5.7 5.4 59
(20,30,40) 4.2 5.0 5.6 4.8 54 6.0 6.5 5.7 49 49 5.5 4.8
10 (80,120,160) 49 5.0 55 49 49 44 5.0 5.0 5.2 5.1 5.4 54
(160, 240, 320) 45 4.6 55 49 5.0 5.0 5.4 5.0 6.0 5.9 5.8 5.8
(20, 30,40) 4.1 4.4 5.1 4.7 5.0 5.5 5.8 45 5.0 5.0 54 44
3 100 (80,120,160) 3.1 3.5 4.0 4.5 4.8 5.2 5.0 44 5.0 5.0 5.0 5.0
(160,240, 320) 4.7 4.5 5.4 5.0 4.8 4.8 5.1 45 4.6 4.6 4.8 39
(20, 30,40) 49 4.7 5.4 6.0 5.0 4.6 5.4 45 4.1 4.1 45 3.9
500 (80,120, 160) 5.6 5.8 6.1 5.5 43 42 45 4.7 4.8 5.0 5.1 5.2
(160,240, 320) 5.0 4.8 5.5 6.0 4.4 45 4.6 45 55 54 5.6 6.0
ARE 9.04 9.33 16.22 8.67 10.67 12.52 11.56 11.70 9.26 8.74 9.19 11.56

Model 1

Model 1

Model 1

p=0.1

p=05

p-0.9

Model 2

Model 2

p=0.1

p=05

p=09

S

=)

Empirical Powers (in %)
5 a2 3 g

S

501

404

304

Model 3

Model 3

Model 3

p=0.1

p=05

p=09

Test --+- Tpg Tee —— Tws --¢- Tsr

Figure 1. Simulation 1. The empirical powers (in %) of Tpp, Trp, Tws, and Tsg under different cases
of (p,n1,m2,13,61,5,): 1. (10,20, 30, 40, 1.2, 0.6), 2. (10, 80, 120, 160, 0.75, 0.375), 3. (10, 160, 240, 320,
0.65, 0.325), 4. (100, 20, 30, 40, 1.3, 0.65), 5. (100, 80, 120, 160, 0.85, 0.425), 6. (100, 160, 240, 320, 0.72,
0.36), 7. (500, 20, 30, 40, 1.65, 0.825), 8. (500, 80, 120, 160, 1, 0.5), 9. (500, 160, 240, 320, 0.8, 0.4).
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4.2. Simulation 2

Certainly, it should be acknowledged that the MMD-based tests Tpg, Trp, and Tiys
may not consistently demonstrate superior performance when compared to the energy-
distance-based test Tsr as in Simulation 1. To illustrate this point, in the context of this
simulation study, we keep the same experimental framework as described in Simulation 1.
However, we now introduce a new collection of three models, which are defined as follows:
Model 4. vy, i=1,... 050 =12r=1,...,p iid. N(0.5,1).

Model 5. 0y =ty /V2405,i=1,...,n;a =1,2%r=1,...,pwith g, i =1,...,1
a=12r= 1,...,p1'1&d' ty.

Model 6. v, ;; = (g —1)/V2+05,i = 1,...,n5a = 1,27 = 1,...,p with u,,
i=1,...,nua=12%r= 1,...,p1'1&d' X3

Please be aware that v, ;,, where i ranges from 1 to n,, « takes values 1 and 2, and r
ranges from 1 to p, is adjusted to ensure that E(v, ;) = 0.5 and Var(v, ;) = 1 across all
three models. When both 61 and ¢, are set to 0, the three generated samples follow the same
distributions as in Simulation 1. Consequently, this implies that the empirical sizes of all
four tests in Simulation 2 will be similar to those observed in Simulation 1. However, when
at least one of J; (where i takes values 1 and 2) is non-zero, the three samples exhibit distinct
mean vectors and covariance matrices, differing from those observed in Simulation 1. As a
result, our focus should be on calculating the empirical powers of all four tests based on
Models 4-6.

Figure 2 presents the empirical powers of all four tests based on Models 4-6, offering
several noteworthy insights. First, it is evident that Tpp, Trp, and Tyys demonstrate similar
empirical powers. This implies that these three tests exhibit comparable performance
regardless of whether the generated data follow a normal or non-normal distribution.
Second, it is also observed that under similar settings, the empirical powers of the tests
generally increase with larger sample sizes. Lastly, when p takes on values of 0.5 and 0.9,
the empirical powers of Tsg surpass those of the other three tests. However, when p = 0.1,
the empirical powers of all four tests are generally comparable. This indicates that, in the
scenarios under consideration, Tsg demonstrates greater effectiveness compared to the
other three tests when the correlation coefficient p is relatively high.

From these two simulation studies, it can be inferred that the proposed MMD-based
tests Tpp, Trp, and Tys may outperform the energy-distance-based test Tsg when the
differences in distributions are primarily in covariance matrices, while the reverse could
be true when the differences in distribution involve both mean vectors and covariance
matrices. Notably, the MMD-based test Tyys generally requires less computational effort
compared to the bootstrap or permutation-based tests Tpp, Trp, and Tgg.
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Figure 2. Simulation 2. The empirical powers (in %) of Tpg, Trp, Tyys, and Tgr under different cases
of (p,ny,ny,n3,81,62): 1. (10, 20, 30, 40, 0.37, 0.185), 2. (10, 80, 120, 160, 0.195, 0.097), 3. (10, 160, 240,
320, 0.18, 0.09), 4. (100, 20, 30, 40, 0.142, 0.071), 5. (100, 80, 120, 160, 0.068, 0.034), 6. (100, 160, 240, 320,
0.044, 0.022), 7. (500, 20, 30, 40, 0.06, 0.03), 8. (500, 80, 120, 160, 0.028, 0.014), 9. (500, 160, 240, 320,
0.022, 0.011).

5. Application to the Corneal Surface Data

The corneal surface data are briefly mentioned in Section 1. They were acquired during
a keratoconus study, a collaborative project involving Ms. Nancy Tripoli and Dr. Kenneth
L. Cohen from the Department of Ophthalmology at the University of North Carolina,
Chapel Hill. This dataset comprises 150 observations with each corneal surface having
more than 6000 height measurements. It can be categorized into four distinct groups: a
group of 43 healthy corneas (referred to as the normal cornea group), a group of 14 corneas
with unilateral suspect characteristics, a group of 21 corneas with suspect map features,
and a group of 72 corneas clinically diagnosed with keratoconus. It is important to note
that the corneal surfaces within the normal, unilateral suspect, and suspect map groups
exhibit similar shapes, but they significantly differ from the corneal surfaces observed in
the clinical keratoconus group (refer to Figure 1 in [24] for visualization). In the process
of reconstructing a corneal surface, ref. [24] utilized the Zernike regression model to fit
the height measurements associated with the corneal surface. The height of the corneal
surface at a specific radius r and angle  is denoted as (r, ), while /i(r, §) represents the
height estimated through the fitted model within the predefined region of interest. This
region of interest spans from r = 0 to ¥ = rp and from 6 = 0 to § = 277, with rg being a
predetermined positive constant. To naturally represent each corneal surface, a feature
vector is constructed, consisting of values fl(rl-, 6;), where i ranges from 1 to K and j ranges
from 1 to L. These values are obtained by evaluating the fitted corneal surface /i(r, ) at
a grid of points defined as r; = rpi/K and Gj =2nj/Lfori=1,...,Kandj=1,...,L.
For simplicity, we choose to set K = 20 and L = 100, resulting in a feature vector with
dimensions of 2000 for each corneal surface.
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For simplicity, we put the fitted feature vectors for the complete corneal surface
dataset collectively into a feature matrix with dimensions of 150 x 2000. In this matrix,
each row corresponds to a feature vector representing a corneal surface. Specifically,
the initial 43 rows of the feature matrix correspond to observations from the normal group,
sequentially followed by 14 rows from the unilateral suspect group, 21 rows from the
suspect map group, and lastly, 72 rows from the clinical keratoconus group.

Our objective is to examine whether there are significant differences in the distributions
among various corneal surface groups, referred to as multi-sample problems for the equality
of distributions for high-dimensional data, given that the high-dimensional feature vectors
represent the observations of the corneal surface data. In this application, we employ
Tpp, Trp, Tws, and Tsgr to address these problems. For both the parametric bootstrap
and random permutation methods, as well as the energy test, we perform a total of
N = 10,000 replicates to compute the associated p-values. For simplicity, we denote the
normal, unilateral suspect, suspect map, and clinical keratoconus groups as NOR, UNI,
SUS, and CLI, respectively.

Table 2 displays the results obtained from the application of four statistical tests,
namely Tpp, Trp, Tws, and Tsg, to assess the equality of distributions among different
corneal surface groups. A careful examination of these results yields several noteworthy
insights. To begin with, when considering the comparison among the corneal surface
groups labeled “NOR vs. UNI vs. SUS vs. CLI”, it is evident that all four tests reject the null
hypothesis. This rejection signifies that there exists at least one significant difference among
the distributions of these four corneal surface groups. Consequently, further investigation is
warranted to identify which specific group or groups differ from the others. Secondly, it is
important to highlight the outcome for the comparison involving “NOR vs. UNI vs. SUS”.
In this case, none of the four tests reject the null hypothesis at the 5% significance level.
This outcome indicates that the normal, unilateral suspect, and suspect map groups share a
similar distribution pattern. Thirdly, across the remaining three comparisons, all four tests
consistently reject the null hypothesis. These results align with the observations depicted in
Figure 1 of [24], which illustrates the distinctiveness of corneal surfaces within the clinical
keratoconus group when compared to the other three groups. Fourthly, when focusing
on the comparison “NOR vs. UNI vs. SUS”, it is worth noting that the p-values obtained
from Tpp, Trp, and Ty are quite similar, suggesting their comparable performance. This
consistency in p-values is also reflected in the empirical sizes presented in Table 1. Lastly,
when analyzing the cases involving CLI, it becomes evident that the p-values generated by
Tsr consistently exhibit larger values compared to those produced by the other three tests.
This discrepancy implies that Tsg may have a lower sensitivity in detecting distribution
differences when compared to the other tests, indicating the potentially reduced statistical
power in this real data example.

Table 2. p-values (in %) for testing the distribution equality of corneal surface groups.

Method
Case Tpp Trp Tws Tsr
NOR vs. UNI vs. SUS vs. CLI 0 0 0.00004 0.09
NOR vs. UNI vs. SUS 31.2 32.3 33.3 38.9
NOR vs. UNI vs. CLI 0.02 0 0.0012 0.25
NOR vs. SUS vs. CLI 0 0 0.00001 0.01
UNI vs. SUS vs. CLI 0.01 0 0.0012 0.24

Notice that the test Tpp is bootstrap-based and the tests Trp and Tsg are permutation-
based. This means that their p-values are obtained via bootstrapping or permutating numer-
ous random samples to compute the associated p-values as described in Sections 3.1 and 3.2.
Thus, the p-values of these tests are random, i.e., they are different at different instances.
However, the p-value of Tys remains fixed. In order to investigate this clearly, we per-
formed 500 iterations of Tpg, Trp, Tiws, and Tsg on the case “NOR vs. UNI vs. SUS”.
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The boxplots of the corresponding p-values of the four tests are presented in Figure 3. It
is evident that the p-values obtained from Tyg remain fixed, whereas those derived from
Tpp, Trp, and Tsr exhibit variability. This contrast underscores the fact that p-values result-
ing from bootstrap-based or permutation-based tests indeed differ across various instances.

37.54

Tests

2 0]

350 ES T
8 Trp
< —

T 5054 * 3 Tws
& E Tsr

30.04 I

2754

Tre Tor Ths T
Tests
Figure 3. Boxplots of p-values of Tpp, Trp, Twys, and Tsg when applied to the case “NOR vs. UNI vs.
SUS” of the corneal surface data 500 times.

6. Concluding Remarks

Testing whether multiple high-dimensional samples adhere to the same distribution is
a common area of research interest. This paper introduces and investigates a novel MMD-
based test to address this question. The null distribution of this test is approximated using
three methods: parametric bootstrap, random permutation, and the W-S y?-approximation
approach. Results from two simulation studies and a real data application demonstrate that
the proposed test exhibits effective size control and superior statistical power compared to
the energy test introduced by [12] when the differences among sample distributions are
primarily related to covariance matrices rather than mean vectors. Thus, the proposed
test is generally well suited for conducting multi-sample equal distribution testing on
high-dimensional data. We particularly recommend its use in scenarios where distribution
differences are associated with covariance matrices. Conversely, when distribution differ-
ences predominantly pertain to means, the energy test is a more powerful choice. However,
in practice, determining whether distribution differences are related to means or covariance
matrices can be challenging. Therefore, we suggest considering both the new test and the
energy test as viable options. Nevertheless, it is important to note that implementing the
proposed test comes with certain challenges. Both the parametric bootstrap and random
permutation methods can be computationally intensive, leading to variable p-values across
different applications. In contrast, the W-S y2-approximation method offers computational
efficiency and produces fixed p-values. However, its accuracy is limited as it solely relies
on matching two cumulants of the test statistic under the null hypothesis.

An intriguing question arises naturally: Can we enhance the accuracy of the proposed
test by matching three cumulants of the test statistic? Recent work by [18] suggests that
this is indeed possible. However, deriving the third cumulant of the test statistic presents
a current challenge and requires further investigation. Another aspect to consider is
the choice of kernel width. While the paper opts for simplicity by utilizing the median
distance between observed vectors in the pooled sample, it is worth exploring the kernel
width choice recommended by [18] to potentially enhance the test’s statistical power. These
avenues for future research promise exciting developments and warrant further exploration.
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Appendix A. Technical Proofs
Proof of (6). We have
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Proof of Theorem 1. Under Condition C1, we have F; = --- = F, = F. Lety,vy/ i,

Under Condition C3, we have Mercer’s expansion (19). Through (14) and (20), we have

MEy ()] = [ EyR(y, )9 (v)dE(y) = 0.

This, together with (20), implies that

E[¢r(y)] = 0 whenever A, # 0and Var[y,(y / 2 (y)dF(y) = 1. (A1)

Set z, 4 = Yr(Yai), i =1,...,n;0 =1,...,k. Under Condition C1, we have y,; - p

It follows that for a fixed ¥ = 1,2,..., 24,1 = 1,..., 1,0 = 1,..., k are i.i.d. with
mean 0 and variance 1. For different 7, z,,;,i = 1,...,n,,a = 1,...,k are uncorrelated.
Then, through (18) and (19), we have

¥, 1 1 ‘ n
Ve = a 2?21 Zjnil (23021 /\rzr,aizr,aj) = 25021 )\r (E Zlnil 2]'21 Zr,aizr,aj)
= Z‘f 1 ArZ%a, and
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where Z, , = n;l Z;’il Zrais@ =1,...,k;r=1,2,.... Through (17), we have

)

T'fl = E;?o 1 A” (Z}; 1 na(nn— a) 'le
= Zr 1 Ay [Za 1 1a (Zr x Zr)z}
= Zr:l )\rAn,r/

where A, = 21;21 n,x‘(zm —z)%,r=1,2,...and z, = n~! ZZ;Zl NaZr g
Let ¢x(t) = E(e'X) denote the characteristic function of a random Variable X. Set

(- Y01 AyAy,. Then, we have |gg (t) — ¢ (t)| < [t|[E(T, — TPy ] . For any
givenr =1,2,.. through the central limit theorem under Conditions C2 and C3, as n —
co, we have /1aZs 4 £ N(0,1),a = 1,..., k. Set wy, = [\/m1Zr1,...,/TkZrx] - Then,

as n — oo, we have wy, , LN wy ~ Ng(0,Ix) and w,,r = 1,2,... are independently
identically distributed. Set &, = [v/n1/n,...,v/nx/n]". Under Condition C2, we have
Snk = O = [T, vl " Thus, Gy = It — 8,46, , — G = It — &, . Both G, and G
are idempotent matrices with rank k — 1. It follows that

L
Ay = w,;r/,ann,r — A, = er Gw, ~ )(,%_1, (A2)

which is a chi-squared distribution with k — 1 degrees of freedom and A,,r = 1,2,...
are independent. It follows that as n — oo, we have Var(A,,) = 2(k —1)[1 4+ o(1)] and
E(An,) = (k—1)[1+ 0(1)]. Therefore, as n — oo, we have

E(T, — T2 = E(z, o1 AM)Z
Var (52 1 ArAny ) + B (552 g A )

< [Zr:qul Var()‘rAn,r)} + [Zr:qul E(/\rAn,r)}
2
= (=) (T2 M) [+o(1).
It follows that
|97, (1) = @0 (B)] < [t (K ”2<Z A>1+o )] (A3)
" r=q+1

Let f be fixed. Under Condition C3 and (21), as g — oo, we have Zj";q 1 Ay — 0. Thus,
for any given € > 0, there exist N and Q1, depending on || and €, such that as n > Nj and
g > Qi1, we have

97, () = y00 ()] <. (A%)
For any fixed g > Qy, through (A2), as n — co, we have T Ly g 4 Y AMA, A B
)(%71. Thus, there exists N;, depending on g and €, such that as n > N, we have

970 (1) = @ (D] < e (A5)

Recall that T = Y1 MA, A iid. X%—l' Along the same lines as those for prov-
ing (A4), we can show that there exists Q,, depending on |f| and €, such that as g > Q»,

we have
|97 (1) — @p(t)] < e (A6)
It follows from (A4)-(A6) that for any n > max(Np, N2) and g > max(Q1, Q2), we have

|97, (8) = @7(O)] < |97, () = 9100 (D] + |90 (1) = 970 (] + |70 () — @r(£)] < 3e.
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The convergence in distribution of T, to T follows as we can lete — 0. [
Proof of Theorem 2. Under Condition C1, let y,y’ i F Then, through (23), we have
E(Vi) = n;'E[K(y,y)] and E(V,g) = 0. Thus, we have

k o _
E(h) = L 2 o BRG] = (- DR )

n

Through (23) again, we have

= ng(n—ngy) Y nang 2 Y
Var(T,) = £k [7] Var (Vaa) + 4 Tacqcper (52 ) Var(Vip)
kel L var R (y, )] + 2L B[R (g, y)] |
+ 421<(x<l3<knazﬁ{nanﬁ [Kz(yl )]}

y
= o B Var[R(y, y)] +2 gk, el oy o 2 BIR (3, )]
= iy U varlR(y, )] + 2| (= 1) - Ty Yol ER (5, )

Proof of Theorem 3. First, through (12), we have |K(y,y)|, |[K(y,y')| < 4Bk for all y,
y' € RP. Thus, we have

Var[R(y,y)] < E[R*(y,y)] < 16B%, and E[K*(y,y')] < 16B%.
Then, through Theorem 2, we have

Var(Tn)
[k, ]Var[ (o1, yan)] +2[ (k= 1) = 2oy Bl B (g, y)

< 16B2[2 ””“ }+2 1632[( 1) - yk_ ”ni”n)z]
— 16B2 [2 rh o k|
< 32B2(k - '

Finally, since %,,« = 1,..., k are independent, we have

k 2 k
—(1— 0;
Var(Sy) = n (172 1 2 fE =P ) SR
K= K=

Furthermore, through the Cauchy-Schwarz inequality, we have

2

sz 1 n Za 1 r;zaEKxDél_”a/th_il” B
Ti 1'2 E(|lxa1 — pal®) 1he — B>
Iz; 17 I ”htx hHZE[ (ytxl/yle)]
4By Y1 G l|he — h|?

4BKBh < oo.

IANIAINIA

O

Proof of Theorem 4. Under the given conditions, through Theorems 2 and 3, we have
E(Ty) = (k= 1) E[R(ya1,ya)], and Var(T,) < 32Bg(k—1),
and as n — o,

Var(S n?s Z T.02[1+0(1)], (A7)
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where 7,, « = 1,...,k are given in Condition C2, It follows that as n — co, we have
E(T,)/+/Var(S,) — 0and Var(T,)/ Var(S,) — 0. Thus, through the Markov inequality,

as n — oo, we have
T 7, \° 1 E(T
Pr||—2—|>e| =Pr|| —2— ] >¢ §—2-M—>O,
\/Var(Sy) Var(S,) €2 Var(S,)

for all ¢ > 0. Therefore, we have T, //Var(S,) L 0and (a) is proved. To prove (b), notice
that through the central limit theorem, as n, — oo, we have

Uy = /Ty (%e — o, e — B) 00 55 N(0,1), & =1, k.

Since %;,& = 1,...,k are independent and S, = nh Z’;Zl Ny /NoxUy, Wwe have

Sn/+/Var(S,) LN (0,1). To prove (c), notice that as n — oo, through (25), (a) and
(b), we have

Tﬂ_nzAZI;:l nﬁ”ha_hnz _ Tn Sn LN(O 1)

2+/Var(S,) ~ 2y/Var(S,) - /Var(S,)

Thus, as n — o, and through (A7), we have

w=1 n

24/Var(Sy) = 24/ Var(Sy)

Pr(T, > C.) = Pr[T""ZAZk il LU N CenZAZiil”mhaﬂ
n — € -

1 1

C
1-® £ -
20t \/Zlézl o 204 \/Z§:1 e

[1+0(1)]

A vk CE2
= 1—o Pl M) g )

24/ 22:1 Trxffgz

A vk %12
n° Yoo Tllha—h"|| [1+0(1)]

2\/ Z];:l szﬂiz

= &
— 1,

where h* = Z};:l Tohy and 072 = B[{x41 — po, ho — h*)]z. Thus, the theorem is proved. [J
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