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ABSTRACT ARTICLE HISTORY
With the development of modern science and technology, more and more high-dimensional Received 4 November 2020
data appear in the application fields. Since the high dimension can potentially increase the com- Revised 26 August 2021

plexity of the covariance structure, comparing the covariance matrices among populations is Accepted 9 September 2021

strongly motivated in high-dimensional data analysis. In this article, we consider the proportion-
ality test of two high-dimensional covariance matrices, where the data dimension is potentially
much larger than the sample sizes, or even larger than the squares of the sample sizes. We devise
a novel high-dimensional spatial rank test that has much-improved power than many exist- distributions; high dimension
ing popular tests, especially for the data generated from some heavy-tailed distributions. The test; proportionality; spatial
asymptotic normality of the proposed test statistics is established under the family of elliptically rank

symmetric distributions, which is a more general distribution family than the normal distribu-

tion family, including numerous commonly used heavy-tailed distributions. Extensive numerical

experiments demonstrate the superiority of the proposed test in terms of both empirical size

and power. Then, a real data analysis demonstrates the practicability of the proposed test for

high-dimensional gene expression data.

KEYWORDS
Covariance matrices;
elliptically symmetric

1. Introduction studies on high-dimensional covariance matrix test of
two high-dimensional populations. Hence, in this arti-
cle, we focus on comparing the covariance matrices
among two populations, which is strongly motivated
for high-dimensional data, as high data dimensions can
potentially increase the complexity of the covariance
structure (Li & Chen, 2012). In particular, we con-
sider the testing problem of the proportionality of two
high-dimensional covariance matrices, which investi-
gates the simplest heteroscedasticity of the population
covariance matrices (Xu et al., 2014). It is often a prepa-
ration procedure before the case—control analysis of
genomic data. Let X and Y be two p-dimensional popu-
lations with the mean vectors f,, £, and the covariance
matrices X, X, respectively. The proportionality test
of two population covariance matrices is formulated as
follows:

High-dimensional data are nowadays more and more
common in bioinformatics, material science, astron-
omy and other application fields, as data collec-
tion technology rapidly evolves (Bithlmann & van de
Geer, 2011). However, due to limited resources available
to replicate observations, the sample sizes are usually
much smaller than the dimension, which makes most
traditional statistical approaches no longer appropri-
ate. Under such an embarrassing background, scien-
tists in many application fields urgently need powerful
approaches to gather the greatest scientific insight from
data. Testing equality of the distributions of two popula-
tions is a crucial problem in high-dimensional statistics,
which is extremely complex and far more challeng-
ing than that for fixed-dimensional data. Due to this
extreme complexity, it is usually replaced by a simpler
problem, i.e. testing equality of some numerical char-
acteristics, such as means and covariances, of the two

Hy:X1=cX, versus Hj:X; #cX,; (1)

populations, which is very useful but much easier to
implement.

There is already a large number of literature on
detecting the difference between the means of two high-
dimensional populations, such as Bai and Saranadasa
(1996), Chen and Qinm (2010), and Feng et al. (2016),
to name just a few. In contrast, there are much fewer

where ¢ is an unknown scalar.

The proportionality testing problem in (1) has been
widely studied in various areas, such as in discrimi-
nant analysis and principal component analysis (Flury
& Riedwyl, 1988; Schott, 1991), and there is a lot
of early literature on its methodological researches,
such as Eriksen (1987), Federer (1951), Flury (1986),
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Kim (1971), Rao (1983), and Schott (1999). For exam-
ple, the most traditional test statistic is

p
(1 +m2) Y _log(hy) — nylog(|Z1])
j=1

A o d
+ ”lz(P IOg(C - 108(|22|))) g X(zpz_i_p_z)/y

where (ij, C) are obtained by an iterative algorithm
proposed in Flury (1986) and 21)22 are the cor-
responding sample covariance matrices, respectively.
These researches are constructed based on the classi-
cal limit theorems, assuming that the sample sizes tend
to infinity and the dimension is fixed, hence have dif-
ficulties to analyse the high-dimensional data, where
the dimension is much larger than the sample sizes.
To alleviate such difficulties, Xu et al. (2014) pro-
posed to use a pseudo-likelihood ratio test by extending
the traditional likelihood ratio test with the statistic
plog(p~! tr()ilﬁgl)) —log |flﬁ;1|,whichallowsthe
dimension to increase proportionally with each sam-
ple size; furthermore, Liu et al. (2014) proposed an
improved method, which allows the dimension to be
larger than one of the sample sizes. In addition, for
the special case of c =1 in (1), Li and Chen (2012)
proposed a test statistic

TLC = An1 + Arl2 - 2Cn1,n2:

where
1
Ap=———— (X3 Xp)?
" ni(ni— 1) ; e
2

_ x'x.xI'x.
o 2 KKK
Jj-k,l not equal

1
T — D — (= 3)

T T
Z X XiiX e X,
jok,Lt not equal

ny

1 2
Cm,nz = n ZZ(XI](XZI)Z
-
n m
s D Y XXX
(n — 1 1k 2427211
mmy(m — 1) 4=

ny n

- DO XXX [ Xy

mm(ny — 1) 4=

1

mny(ny — D(ny — 1)
ni ny

x Z Z X X0 X Xo1.

ket jl

Asmentioned in Liand Chen (2012), Ty ¢ is an unbiased
estimation of tr{(X; — ¥,)?}. Despite some progress,

there are also drawbacks: first, these methods may have
extremely poor performance for heavy-tailed distribu-
tions; second, the sample covariance matrices, which
need to be inverted in the construction of the test statis-
tic, are singular when the dimension is larger than both
of the sample sizes.

To overcome these two drawbacks, more attention
has been paid to nonparametric testing methods based
on the multivariate sign or rank. Just recently, for testing
the proportionality of two high-dimensional covari-
ance matrices, Cheng et al. (2018) proposed to use a test
procedure based on the multivariate sign and demon-
strated its good performance in high-dimensional data
analysis, especially for the heavy-tailed distributions.
Recall that for fixed-dimensional data, the multivari-
ate sign and rank are widely used to construct robust
tests (Oja, 2010). However, most of these tests can-
not be effective for high-dimensional data. There-
fore, many researches extend the traditional multivari-
ate sign- or rank-based testing methods to the high-
dimension data, such as Feng and Sun (2016) and Wang
etal. (2015) for one-sample problems; Feng et al. (2016)
for two-sample problems; Feng and Liu (2017) and
Zou et al. (2014) for sphericity testing problems.
These researches clearly demonstrate the advantages of
the high-dimensional multivariate sign- or rank-based
methods in high-dimensional and heavy-tailed cases.

Unfortunately, due to the bias caused by estimating
the location parameters, the test procedure based on the
multivariate sign can only allow the dimension to be the
squares of the sample sizes at most (Cheng et al., 2018),
which makes the test procedure too restrictive for var-
ious practical applications, hence greatly affects the
validity of the test procedure. For example, in genomic
data analysis, genomic data typically carry thousands
of dimensions for measurements on the genome, where
the dimension can be much larger than the squares of
the sample sizes. Therefore, it is very urgent to develop
a new method to deal with the proportionality testing
problem in (1) for the high-dimensional data, where the
dimension is much higher than the squares of the sam-
ple sizes. This is the motivation and intention of this
article.

The rest of the article is organized as follows. In
Section 2, we introduce the proposed high-dimensional
spatial rank test and establish its asymptotic normal-
ity under the elliptically symmetric populations. Then,
we demonstrate the numerical performance of the pro-
posed test in Sections 3, followed by a real data anal-
ysis in Section 4. Finally, we conclude this article in
Section 5 and relegate the technical proofs to Appendix.

2. Method
2.1. The proposed test

A p-dimensional random vector Z is said to fol-
low an elliptically symmetric distribution, denoted by



Ep(m, A, Fe), if it has the following stochastic represen-
tation:

Z =+ £AU,

where p is the p-dimensional mean vector, & is a non-
negative random variable, Fg is the cumulative distri-
bution function of &, U is independent of & and is
uniformly distributed on the unit sphere R” and A
is a deterministic p x p-dimensional matrix satisfying
AAT = A with tr(A) = 1. It is known that the covari-
ance matrix X and shape matrix A of the elliptical
symmetric population Z will satisfy the equation ¥ =
pIEEDA.

Let X;,...,X,, and Yy,...,Y,, denote the sam-
ples of two p-dimensional random vectors X and
Y, which are generated from the two independent
elliptically symmetric populations &, (i, A1, Fg;) and
Ep(My> Az, Fe,), respectively. From Section 3.1 in Mag-
yar and Tyler (2014), it is known that X; and §; have the
same eigenvectors for each i € {1, 2} under the assump-
tion of elliptically symmetric distribution. Also, from
Equation 3.9 in Magyar and Tyler (2014), it is known
that when the eigenvalues of the covariance matrices
¥ and X, are proportional, the spatial sign covari-
ance matrices §; and §, have the same eigenvalues.
Theorem 1 in Cheng et al. (2018) showed that when §;
and §, have the same eigenvalues, the eigenvalues of X ;
and X, are proportional. Hence, the hypotheses in (1)
are equivalent to the following hypotheses:

Ho:81 =8 versus Hi:§1 # 8§, (2)
where  § =E{UX —pu)UX —p)"}, §=
E{U(Y — uy)U(Y — p,)"} are the spatial sign covari-
ance matrices of X, Y, respectively, and U(z) =
ﬁ[ (z # 0) for each z € RY? is the spatial sign function
with || - || denoting the L,-norm and I(-) denoting the
indicator function. On this ground, Cheng et al. (2018)
suggested to use a test statistics based on the square
Frobenius norm of §; — &5, i.e. tr{(§; — §2)2}.

The proposed spatial rank test in this article is also
based on the square Frobenius norm of §; — §,, which
is a high-dimensional extension of Kendall’s tau test for
the hypotheses in (2) (Oja, 2010). Specifically, the test
statistic is

p
ni(ny — (ny — 2)(n — 3)

Tur =

x Y (UK = X)TUX — X))

p
T — D — (= 3)

x Y (U - Y) U, - Y)Y
2p

ni(ny — Dny(np — 1)
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ny nyp np Ny

XY DD Y AUE - X) U - Y)Y,

i=1 j#£i k=1 Itk
3)

where Y denotes summation over distinct indexes
{i,j,k, 1} € {1,...,m}or{l,...,ny}. Note that recently
many developed versions of Kendall’s tau test are fre-
quently used on many related issues (Barber & Kolar,
2018; Cai & Zhang, 2016; Han et al., 2017; Leung
& Drton, 2018).

In deriving the asymptotic properties of Ty, we
impose the following two conditions used in Cheng
et al. (2018):

(C1) ny/(ny+mny) >k €(0,1) as min{n,n} —
03

(C2) tr(AiAjArA)) = oftr(A;A)) tr(AgAp} for ij,
k1e{1,2}.

Note that: (1) Condition (C1) is a commonly used
condition in high-dimensional two sample testing
problems; (2) Condition (C2) is similar to Condition
(A2) in Li and Chen (2012); (3) If all the eigenvalues of
Y, and X, are bounded, Condition (C2) holds.

Remark 2.1: Note that the above Conditions (C1) and
(C2) do not contain any restriction on p and nj, n,
since such restriction is not needed to control the fol-
lowing terms:

Y AU - X) UK — X))
i,k

— > AU — X)) UK — X)),

> U - ) uyg - vy
ikl

=Y AU - Y) Uk - V)P,
DY Y Y Ui - X)) uy - Yy
i=1 j=1 k=1 I=1

S S M - x)Tu - vy,

i=1 j#i k=1 Ik

which have been removed from Tyr. That is to say, we
remove all the items that include at least one pair of
identical vectors, such as {U(X; — Xj)TU(Xi — Xj)}z,
{UKX; —Xj)TU(Xi — X))}? and so on. Such type of
strategy was previously used in Chen and Qinm (2010).
By removing the terms ), X/ X; and }_, Y} Y from
the test statistic proposed by Chen and Qinm (2010),
no restriction on p, n; and n; is needed.

Under the above two conditions, the limiting null
distribution of Ty is given in the following theorem.
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Theorem 2.1: Under Conditions (C1), (C2) and Hy, as
ni, Ny, p —> 00,

_ d
oo Tt — N(0, 1),

where a(in = 4(71171 + n;l)z(p +2)72tr2(A?) with A
=A; = A,

Moreover, we obtain the limiting distribution of Tyt
under H;.

Theorem 2.2: Under Conditions (C1), (C2) and Hy, as
ni, Ny, p —> 00,

o [Tt — ptr{(§1 — $2)21 -5 N(O, 1),

where
2 _ 4 tr’(A) | 8 ptr(A]) —tr’(A])
mm —D@+2? m pPp+2)
y 4 tr2(A%) 8 ptr(A3) — tr’(A3)
m(ny —1) (p+2)?  m Pr(p+2)

8 tr’(A1A2)

(248
nminy (p+2)>2 n m

y ptr(A1A2)? — tr’(A1Ay)
Pp+2)
16 ptr(A3Az) — tr(A1Ay) tr(A?)
S Pp+2)
16 ptr(A3A1) — tr(A1Ay) tr(A2)
m Pp+2) ‘

Due to the fact thatptr(§12) =p! tr(Alz){l 4+ o(1)}
for I = 1, 2 obtained by Cheng et al. (2018), we propose
to use the following estimator of 0‘02, o

6o =47 + 152 + 1) (p+2)7
x pA(m A1 + mA,),
where

1
~ m(ng — D)(m — 2)(ny — 3)

x Y (UX; — X) UK — XY,
_ 1
~ mp(my — 1)(ny — 2)(ny — 3)

x Y (Ui — YUY — Y)Y

As presented by the following proposition, 6¢, is a
consistent estimator of oozn under Hy.

Proposition 2.1: Under Conditions (C1), (C2) and Hy,
&oz,n/aoz,n — 1.

Therefore, the proposed test with a nominal « level
of significance rejects Hy if Tyt > 2o60,4, Where z, is
the upper a-quantile of N(0, 1). The asymptotic power
function of Tyt is

ﬂnl,n2(§l: §2,(¥)
= ®{—0, 'oonza + po, tr(§1 — §2)°)

where ®(-) denotes the cumulative probability function
of N(0,1).

2.2. Relationship with the test proposed in Cheng
etal. (2018)

The proposed spatial rank test seems to be more com-
plex than the existing ones, such as the spatial sign test
proposed by Cheng et al. (2018). This is a price that we
have to pay for making the proposed method power-
ful in testing the high-dimensional data, where the data
dimension is potentially much larger than the squares
of the sample sizes, especially for the data generated
from heavy-tailed distributions. Below we will explain
the motivation of the proposed method in detail.
First, we recall Lemma B.1 in Han and Liu (2018).

Lemma 2.3: Let X, X ~ E(m, A, Fe), where X and X
are independent, then

E(UX - X)UX - X)) = E{UX — w)UX — p)}.

By Lemma 2.3, we have that

E{UX; — X;))UX; — X;)"}
=B{UX; — p)UX; — p) "} = §1,

for each i,j € {1,...,m} with i # j, where E{U(X; —
X)UX; — Xj)T} is the so-called population multivari-
ate Kendall’s tau matrix of X (Oja, 2010). Similarly,

E{U(Y; — Y)U(Y; — Y))"})
= E{U(Y, — ILZ)U(YI - ILZ)T} = §2a

for each i,j € {1,...,ny} with i # j, where E{U(Y; —
Y)U(Y,; — Yj)T} is the population multivariate
Kendall’s tau matrix of Y. Lemma 2.3 suggests that
for each of the two populations, the population mul-
tivariate Kendall’s tau matrix is the same as the spatial
sign covariance matrix. As a result, testing equality of
the two spatial sign covariance matrices is identical
to testing equality of the two population multivariate
Kendall’s tau matrices.

Moreover, it can be seen that the three components
of the Frobenius norm of the difference between §; and

§2, tr{(§1 — §2)%} = tr(§]) + tr(§3) — 2tr(§1§2), have



the following equivalent representations:

tr(§3) =

foreachi,j, k,l € {1,...
to each other;

tr(§3) =

foreachi,j, k,l € {1,...
to each other;

tr(§:1$2) =

for each 4,j e {1,...,m} with i#j and each kI €
{1,...,m2} with k # L These representations finally
enlighten us to construct Tyt as that in the above
subsection, which is actually a consistent estimator of
pir{(§1 — $2)2).

Unlike the spatial sign covariance matrix, to estimate
the multivariate Kendall’s tau matrix, it is not necessary
to estimate the spatial medians, whose estimators may
bring a bias hence strengthens the condition imposed
on the dimension p. That is the reason why we propose
to use a new test procedure based on the multivariate
Kendall’s tau matrix rather than the spatial sign covari-
ance matrix. Therefore, the condition imposed on the
dimension p can be released to some extent, which
makes the proposed test procedure powerful in high-
dimensional data, even with the dimension much larger
than the sample sizes.

In fact, in the spatial sign test proposed by Cheng
et al. (2018), to test the equality of the two spatial sign
covariance matrices §; and §,, the test statistic is

E{UX; — X)) UXy — Xp)2],

,n1}, where i, j, k, [ are not equal

EH{U(Y; - Y)TUYx — Y)Y,

,n2}, where i, j, k, [ are not equal

E{UX; — Xp U(Yy — YD1,

AT A p
Tss = (u; T —
nl(n -1 ; 712(”2 -1
ny n2
N RIS
i#j i=1 j=1

where #; = U(X; — ft,) and ¥; = U(Y; — fi,) for i =
1,...,n,j=1,...,ny. Here, fi; and ft, are the spatial
median estimators of X and Y, respectively, obtained
by using the estimation method proposed in Motto-
nen and Oja (1995). Tss is an estimator of p tr{(§; —
§2)2}, but unfortunately E(Tss/p) — tr{(§1 — §2)?} =
8n;.my, 7 0, due to the spatial median estimators f;
and ft, (see Lemma 2 in Cheng et al, 2018). To
obtain a consistent estimator of the bias 8, ,,, the
condition p = O{(n; + 1n2)?} was imposed in Cheng
et al. (2018), which limits the application of Tsg for the
high-dimensional data where the dimension is much
larger than the squares of sample sizes.

3. Simulation study

In this section, we will present some numerical results
to demonstrate the performance of the proposed test

STATISTICAL THEORY AND RELATED FIELDS @ 165

(abbreviated as HT) in high-dimensional cases, in com-
parison with two existing popular tests, the test pro-
posed by Li and Chen (2012) (abbreviated as LZ) and
the spatial sign test proposed by Cheng et al. (2018)
(abbreviated as SS). The following three scenarios are
considered.

(I) Multivariate normal distribution: X ~ N, (0, X1)
and Y ~ N,(0, X).
(I) Multivariate t-distribution: X ~ #,(0, X1,3) and
Y ~ £5(0, X5, 3).
(IIT) Multivariate mixture normal distribution: X ~
MN,,9(0,21) £ yNp(0, £1) + (1 — ¥)Ny(0,
9%1), Y ~ MN,, 9(0,%5), y = 08.

For all the above scenarios, let £; = (0.3/"71) and

) = (p'i_j|) with p = 0.3,0.6,0.7. Then, p = 0.3 cor-
responds to the situation where the null hypothesis is
true, while p = 0.6 or 0.7 corresponds to the situation
where the alternative hypothesis is true. Note that all
the following simulation results are obtained based on
1000 replications.

First, to observe the influence of the dimension
p to the potential bias of the methods involved, we
summarize the results of the mean-standard deviation-
ratio E(T)/+/var(T) and the variance estimator ratio
va/r(\T) /var(T) under the null hypothesis in Table 1
for each T € {Tyr, Tss, T1z} with n; = ny = 15 and
p = 100, 200, 400, 800, 1200, where T1z is the test
statistic proposed in Li and Chen (2012). Since the
exact value of E(T) and var(T) are difficult to calcu-
late, we replace them with their Monte-Carlo estimators
respectively, using 1000 repeated samplings.

Table 1 indicates that SS has worse mean-standard
deviation-ratio results than the other two methods
in high-dimensional situations, particularly when p >
(n1 + n3)?. This is most likely due to the fact that in Tsg
the bias correction process is limited by the condition
that p = O{(n; + n2)?}. On the other hand, suggested
by the variance estimator ratio results of Table 1, the
estimated variances of LZ are eventually larger than
the real ones, particularly in non-normal situations.
In contrast, HT has better performance in these two
aspects.

Then, we will compare the performance of the three
methods in empirical size and empirical power. Let
n = ny = 15,20, 30 and p = 100, 200, 400, 800, 1200.
Tables 2-4 summarize the empirical size and power
results of the three methods. First, the empirical size
results in Tables 2-4, corresponding to the setting of
p = 0.3, suggest that LZ fails to control the empirical
size in the non-normal cases. Moreover, when com-
paring HT with SS, we find that their performance is
very similar, except in the cases where the dimension
is comparable to or larger than the squares of the sam-
ple sizes, i.e. 1200 > (15 + 15)2. In such cases, SS may
lose control of the empirical size, which is consistent
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Table 1. Comparison of the mean-standard deviation-ratio and the variance estimator

ratio at the 5% level with n1 = n, = 15and p = 100, 200, 400, 800, 1200.

E(T)//var(T) var() /var(T)
p HT SS LZ HT SS Lz
Scenario I: multivariate normal distribution
100 —0.04 —0.01 —0.02 1.06 1.27 1.01
200 —0.03 —0.01 —0.05 1.13 1.17 1.03
400 —0.04 0.03 0.03 1.18 1.09 1.03
800 0.03 0.23 0.03 1.15 1.20 1.04
1200 0.03 0.50 0.06 1.12 1.14 1.15
Scenario II: multivariate t-distribution
100 —0.07 —0.22 —0.28 113 3.75 495
200 —0.03 —0.18 —0.72 1.14 1.63 202
400 0.00 —0.25 —0.18 1.24 4.21 144
800 0.01 —0.35 0.65 1.22 7.50 195
1200 0.05 —0.48 —0.06 1.21 7.60 100
Scenario Ill: multivariate mixture normal distribution
100 —0.04 —0.02 —0.03 1.12 1.27 791
200 —0.06 —0.03 —0.04 1.13 1.32 7.15
400 —0.01 0.16 —0.01 1.24 1.13 8.63
800 0.03 0.42 0.11 1.19 1.12 8.14
1200 0.00 0.67 —0.06 1.22 1.03 8.16

Table 2. Empirical size and power comparison at the 5% level withny = n, = 15 and p = 100, 200, 400, 800, 1200.

p =03 p =06 p =07
p HT SS Lz HT SS LZ HT SS Lz
Multivariate normal distribution
100 4.1 4.6 3.6 21 20 22 56 53 58
200 3.7 5.0 35 22 21 23 59 56 60
400 43 4.5 37 25 23 23 59 59 61
800 45 6.8 35 24 28 23 62 65 63
1200 5.2 13 4.6 24 37 24 62 69 62
Multivariate t-distribution
100 4.7 4.8 19 22 21 33 53 52 47
200 48 4.6 20 23 20 32 57 55 46
400 5.7 42 23 26 21 34 60 55 48
800 6.0 6.2 22 26 22 35 61 54 47
1200 6.4 8.4 22 25 25 37 63 57 51
Multivariate mixture normal distribution
100 4.2 4.6 22 25 22 35 54 55 50
200 48 59 20 21 26 32 56 58 48
400 58 6.3 23 26 25 36 59 60 50
800 56 9.1 24 26 32 37 59 69 51
1200 6.1 13 24 26 39 34 60 72 48

Table 3. Empirical size and power comparison at the 5% level withn; = n; = 20 and
p = 100, 200, 400, 800, 1200.

p =03 p =06 p =07
p HT SS LZ HT SS LZ HT SS LZ
Multivariate normal distribution
100 5.1 39 53 35 29 37 79 75 78
200 4.1 4.1 39 34 33 35 81 81 82
400 5.6 6.4 5.1 35 36 35 84 83 84
800 43 39 4.1 36 36 35 84 86 86
1200 42 2.6 2.8 35 37 36 86 84 82
Multivariate t-distribution
100 58 4.1 25 36 31 42 75 77 58
200 5.0 4.2 22 36 35 38 78 79 58
400 6.7 4.6 27 37 34 40 80 82 57
800 58 4.8 26 39 33 45 84 80 63
1200 48 44 26 37 34 46 83 81 63
Multivariate mixture normal distribution
100 6.5 42 25 36 31 45 78 76 61
200 5.1 43 26 36 33 42 79 78 61
400 5.9 5.0 24 38 36 43 82 85 60
800 52 7.1 25 37 40 43 83 85 62
1200 4.6 6.2 25 39 42 43 84 89 63
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Table 4. Empirical size and power comparison at the 5% level with ny = n, = 30and

p = 100, 200, 400, 800, 1200.

p =03 p =06 p =07
p HT SS LZ HT SS LZ HT SS LZ
Multivariate normal distribution
100 3.9 47 3.1 60 58 60 98 98 99
200 42 3.6 4.1 62 61 62 98 98 99
400 54 5.2 4.7 64 63 64 99 98 99
800 4.7 5.0 3.8 64 60 64 99 99 99
1200 6.2 5.8 5.1 68 65 66 99 99 99
Multivariate t-distribution
100 44 39 27 58 57 53 97 98 72
200 57 4.8 27 62 59 49 97 98 72
400 5.2 5.6 29 62 62 51 98 99 73
800 59 45 28 61 62 51 99 99 74
1200 6.4 5.6 29 64 61 50 99 99 73
Multivariate mixture normal distribution
100 4.6 5.8 27 59 58 54 97 97 77
200 58 6.2 24 60 62 50 98 99 75
400 57 6.2 25 62 62 54 98 99 77
800 5.6 7.3 26 63 63 53 98 99 77
1200 5.8 5.4 26 63 66 54 99 99 78
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Figure 1. ROC curves of the involved tests under the three scenarios with (ny, ny, p) = (15, 15, 800).

with the conclusion made by analysing Table 1. In the
above results about the empirical size, in a few cases,
the empirical size is slightly larger than 5%, but still
within a reasonable range. To comprehensively com-
pare the empirical size and power of the three tests, in
Figure 1, we present the receiver operating characteris-
tic curves (ROCs) for the three tests with (1, na, p) =
(15,15, 800). Suggested by Figure 1, these tests have
similar performance under the multivariate normal dis-
tributions, while under the remaining heavy-tailed dis-
tributions, the area under ROC (AUC) of the proposed
HT test is larger than the AUCs of its competitors. This
further demonstrates the advantages of the proposed
test.

Next, we consider an alternative structure of the
covariance matrices, i.e. X; = (a;i) for each i € {1,2},

where

pi + p} tirny = P
PiElL = — P
14 2p?

aike = 1,

Aikk+1 =
for each k € {1,...,p} and the remaining entries of
%; are all zeros. Note that X; is the corresponding
covariance matrix of x; following the MA(2) model:

Xit = zZit + PiZit—1 + PiZit—2,

where z;;’s are i.i.d. random variables with mean zero

and variance 1+1202. Under the null hypothesis, we set
i

p1 = p2 = 0.7, while under the alternative hypothesis,
we set p; = 0.7 and p, = 0.1 for instance. The other
settings are all the same as the above. Tables 5 and 6
report the empirical sizes and power of these three
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Table 5. Empirical size comparison at the 5% level with the MA(2) covariance matrices with
ni = ny = 15,20,30and p = 100, 200, 400, 800, 1200.

n=np;=15 n=n=20 ny=np; =30
p HT SS LZ HT SS LZ HT SS LZ
Multivariate normal distribution
100 2.7 4.1 2.6 42 37 5.6 3.6 43 48
200 3.6 29 34 4.0 34 3.8 4.1 37 43
400 5.1 4.4 4.0 5.7 4.6 5.6 4.7 45 4.8
800 4.2 53 3.6 39 3.8 2.2 4.4 41 3.8
1200 5.8 7.8 5.8 3.1 5.6 3.0 39 43 6.6
Multivariate t-distribution
100 4.2 33 19 6.5 4.0 24 4.8 5.6 29
200 6.0 4.4 19 6.0 39 23 59 4.0 28
400 6.0 4.0 22 6.5 3.2 25 6.1 49 28
800 5.7 7.0 22 6.1 4.2 26 6.7 34 27
1200 6.7 7.8 23 6.1 49 26 6.9 5.1 30
Multivariate mixture normal distribution
100 5.0 35 22 5.6 37 27 4.8 3.5 26
200 5.7 4.0 25 6.3 4.1 26 6.3 4.4 27
400 58 5.8 23 6.3 43 28 6.2 3.2 26
800 54 7.0 24 5.1 7.0 26 59 4.7 26
1200 5.9 8.8 24 49 7.9 25 5.2 5.2 26

Table 6. Empirical power comparison at the 5% level with the MA(2) covariance
matrices with ny = n; = 15, 20,30 and p = 100, 200, 400, 800, 1200.

n=ny;=15 ny =n; =20 ny =n; =30
p HT SS LZ HT SS LZ HT SS Lz
Multivariate normal distribution
100 42 40 44 65 63 66 92 92 93
200 42 41 43 67 64 67 93 93 94
400 45 44 48 67 66 68 94 94 94
800 44 47 41 66 68 67 93 93 94
1200 45 55 44 65 70 64 94 95 94
Multivariate t-distribution
100 42 40 40 65 62 56 91 92 67
200 42 40 42 64 63 50 91 92 67
400 43 40 46 64 66 51 92 92 65
800 44 45 46 64 64 51 91 94 65
1200 45 45 46 62 61 54 92 94 68
Multivariate mixture normal distribution
100 43 45 42 64 61 57 920 92 68
200 44 44 44 66 66 56 91 93 73
400 45 48 43 66 68 55 93 93 69
800 43 55 43 65 71 53 92 95 70
1200 43 61 46 62 74 53 92 94 66

methods, respectively. Although Table 6 suggests that
the performance of empirical power of the three meth-
ods is similar, Table 5 suggests that the abilities of LZ
and SS to control the empirical size are weakening much
more quickly than HT with the increase of p for fixed #;
and ny, especially when the dimension is comparable to
or larger than the squares of the sample sizes.

Overall, the comprehensive numerical results sug-
gest that the proposed HT test has obvious advantages
in terms of controlling empirical size over the exist-
ing two methods. Such gain is especially clear when the
original distribution deviates from normality, and when
the dimension is larger than the squares of sample sizes.

4, Application

In this section, we apply the proposed testing method
to a gene dataset, which contains the expression of
the 2000 genes with the highest minimal intensity
across the 62 tissues. Each entry in the dataset is a

gene intensity derived using the filtering process pro-
posed in Alon et al. (1999). The dataset was previously
studied by Alon et al. (1999), and now can be freely
downloaded at the following website: http://genomics-
pubs.princeton.edu/oncology/affydata/index.html.

Among the 62 tissues, there are 22 normal tissues
and 40 tumour colon tissues. We aim to test the hypoth-
esis that the tissues in the tumour group and those in the
normal group have the proportional covariance matri-
ces in terms of the expression levels of the 2000 genes,
where the dimension 2000 is larger than the squares of
the sample sizes, 484 and 1600.

First, the normal distribution was tested for the
expression data of each gene, using the Shapiro-Wilk
test. The top two panels of Figure 1 present the his-
tograms of the p-values of the normality tests for
the tumour group and the normal group, respectively,
which indicate that for a large number of genes the
expression data are non-normal. In fact, under the
significance level of 0.05, the overall rejection rates
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Figure 2. Histograms of the p-values of the normality tests and the gene expression means, for the tumour group and the normal

group, respectively.

of all the normality tests are 93.55% and 37.75% for
the tumour group and the normal group, respec-
tively. This motivates us to use a nonparametric
approach for testing the above hypothesis, which can
deal with the high-dimensional data from non-normal
distributions.

The bottom two panels of Figure 2 indicate that there
exist some genes with very high values of sample mean
in terms of expression. We see that the sample means
vary largely for each of the two groups and recall that
the dimension is larger than the squares of the sample
sizes, which raises a concern that using a spatial sign-
based approach may lead to an uncontrollable bias.
Hence, in theory, a spatial rank-based approach is more
appropriate for this dataset.
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Based on the above reasons, we apply the proposed
HT test to this dataset. The test statistic and p-value
of the HT test are 4.823 and 0.000, respectively, hence
the null hypothesis is rejected, which suggests that
the covariance matrix of the gene expression levels
of the tumour group is significantly not proportional
to that of the normal group. This result can also be
intuitively verified by comparing the sample correla-
tion matrices of the two groups. As a convenience and
for demonstration purposes, in Figure 3, we only plot
the heatmaps of the sample correlation matrices of the
two groups as well as the difference of the two matri-
ces using the first 100 genes in the original data. The
heatmaps demonstrate that there are some intuitive dif-
ferences between the two sample correlation matrices,
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Figure 3. Heatmaps of the sample correlation matrices of the two groups as well as the difference of the two matrices, which are
constructed via the first 100 genes in the original data. (a) Normal group, (b) tumour group and (c) difference of two groups.
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which tends to support our result of rejecting the null
hypothesis.

5. Conclusion

We have proposed the HT test, a new high-dimensional
spatial rank test, for the proportionality testing problem
of two high-dimensional covariance matrices, which
is a high-dimensional extension of Kendall’s tau test.
It inherits the robustness advantage of the traditional
spatial rank-based methods, and also has strong poten-
tial in dealing with the high-dimensional data, where
the dimension can be potentially much larger than the
squares of the sample sizes. We establish the asymp-
totic distributions of the proposed method rigorously.
In comparison with some existing test procedures, the
gain in empirical power and empirical size of HT is
especially clear in high-dimensional and heavy-tailed
data, shown by many numerical evidence. The real data
analysis shows the applicability and pertinence of the
proposed method to high-dimensional gene expression
data.
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Appendix
Define
Uy =UX; —0x), Uy;=U(Y;—-0y).

Before proving the main theorem, below we recall some
necessary lemmas.

Lemma A.1: Under Conditions (C1) and (C2), for any p X p
symmetric matrix W,

E{(Ux,Ux,)"} = O()E*{Ug ,Ux,)*},
E{(Ux,;WUx,)’} = O(1)E*(Uy WUy ),
E{(Uy;WUx,)?} = O(1)E*(Uy ,WUyx,)).

Note that Lemma A.1 is the same as Lemma 1 of Wang
etal. (2015).

Lemma A.2: Let U* = (U},..., U;)T be a random vector

uniformly distributed on the unit sphere of R, then we have
that

(1) E(U*) =0, Cov(U*) =p~'I,, EU*" =3p~'(p+
2)~! and E(UAU?) = p~H(p+2)~" for each k.1 €
(1,....,p} withk #I;

(2) for any p x p symmetric matrix W, E{(U*T WU*)?} =
p~ L (p + 2)"H{tr2(W) + 2tr(W?)} and E{(U*T WU*)*}
=p 2 (p +2) 2 3tr*(W?) + 6tr(W?)}.

In Lemma A.2, the first statement has been proved in
Section 3.1 of Fang et al. (1990) and the second statement has
been proved in Zou et al. (2014).

Now, we are ready to present the proof of Theorem 2.2. Then,

the proof of Theorem 2.1 can be directly obtained.
Proof of Theorem 2.2:
Define

Vxi =E{UX; — X)|Xi}, Vy;=E{UY;—Y)|Y:},
Wy =U;—Y)) — Vy;+ Vy,,

Wxij = UX; —Xj) — Vx,i + Vx,

B, =E(VxiVx), By =E(Vy,V}).

Hence we have that E(V;)iVX,j) = 0 and IE(V)T(J.WX,,-J-) =0.
According to Lemma 1 in Feng and Liu (2017), we have that
E(W)T(’ij Wx,ij) — 0as p goes to infinity and B; = 0.58,{1 +
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0(1)}. The same goes for Wy ;; and By. On this ground, by
Lemma A.1, we have that

E{(V},Vx,)*} = OE*(Vy,Vx)*}
E{(V},AVx)?} = O(DE*(Vy AVx,),
E{(V},AVx,)*} = O()E*(Vy AVx)).

As a result, the first part of Tyt has the following decompo-
sition:
*

P S UG - X) U, — X))

ni(ny — ) (n; — 2)(n; — 3)

4 *

ni(ng —1)
2p - 2
+ ViiWx,
G = = 2= VRV
p g T 2
+ Wi.W
ny(n — 1)(ny — 2)(n — 3) 2 (WiWx)
=N +]+)s

According to Lemma A.2 and the fact that E( W};U Wxij) —

0 as p goes to infinity, we similarly have that E(J3) =
ofp?n=2tr(§)} = o(02) and E(J3) = o(p*n™?) = o(c}).
Using the similar techniques, we can decompose the rest two
parts of TyT, hence conclude that

4p S 2
Tyr = ——— Vy:Vxi
HT nl(nl—l)z( x,iVXj)
*
S vy
ny(ny — 1) L
n ny

= SISV V) + op(on)

nin
172521 =1

= pAn, + pBuy — 2pCuy iy + 0p(0).
Therefore, we have that
Var(THT)/U,f
= pzon_z{var(Ay,l) + var(By,) + 4var(Cy, »,)
— 4cov(Ay,, Cuyny) — 4cov(Byy, Cyny) ) + o(1).

Below we will consider each item in var(Tyr)/ 03 one by one.
Before we can get the further expression of var(4,, ), we need
to study E(Ail) first. We have that

*

2

16
E@42)=—5——E xiVxp)’
W) = 2 12 {Z(V"”V"”)}

_ 16 _ T 4
= i 7 2mn — DEIVE Ve

+4m (n — 1) (m — DE{(Vy, Vx> (Vi Vx)*}
+ny(ny — D(ny —2)(n; — 3)
x B{(VE Vx)* (Vi VxD)].

Using the same proof techniques as in Cheng et al. (2018), we
can get the following equations:

E{(V}Vx,)"}

1
= 2" +2) 723 (AD + 6tr(ADH1 + o(D)},
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E{(Vy,Vx,)*}
1 2 —2 2
=3 tr(§D{1 + o(D)} = p~ " tr(AD{1 + o(1)},
E{(Vx,;Vx)*(VxVx0?)
1
= Zp_3(p +2) " Htr? (A 4 2tr(ADH}1 + o(1)}.

On this ground, we have that

var(Ay, )
4 tr2(A?) 8 ptr(A}) — tr’(A)
N {m(m —DPe+22  m pp+2) }
x {14+ o(1)}.

Similarly, we have that

var(By,)

B ( 4 tr’(A3) | 8 ptr(A) —trZ(Ag))
C\mm-Dpp+2?  m prp+2)
x {1+ o(1)},

Var(cnl,nz)

[ 2 tr’(A1A) <2 2 )

= — ==+ =

ning p2(p + 2)? ny m
« ptr{(A1A2)?} — tr’(A1A2)

prp+2)

cov(Ap, s Cayny)

B {4ptr(A§A2) —tr(A1A2) tr(AD)

m P +2)

cov(Bu,, Cuyny)

B {4ptr(AgA1) — tr(A1A) tr(A]

| m prp+2)

] {14+ o(1)},

}{1+0(1)},

) } {1+ o(1)).

To sum up, we conclude that var(Tyt) = 03{1 4+ o(1)}.
Define a sequence of random variables {z1, . . ., Zy, 1, } as
follows:

z; = Vxjforeachie {1,...,n} and
Zn +j = Vyjforeachje {1,...,m}.

Let Ex(-) denote the conditional expectation conditional
on {zy,...,zc}. Define Dy = p~{Ex(Tur) — Ex—1 (Tar)},
then p~{Tyr — E(Tur)} = ZZ:{”Z Dy k. As a result, the
sequence {Dy, 1, . .., Dy, 4n,} constitutes a martingale differ-
ence with respect to the o-fields o (z1, 23, . . ., ). To use the
martingale central limit theorem, we need to get the following
results first:

ni+ny
P Z oj’k/var(THT) L1 and
k=1
ny+ny
> E(D}y) = p~*ofvar’ (Tur)}, (A1)
k=1

2 2
where o = Ek—l(Dn)k)

Proof of the first part of (A1): As E(} ;"™ crnz)k) =p2x
var(Tyr), we only need to show that as min{n;,n,} —
00, Var(ZZ:{nz aik) = o{p~*var’(Tyr)}. Define I'1x_; =

Zf;ll(ziz; — By) for each ke {1,...,n; — 1}, and define

Top 41 = Zg;}(zmﬁz/nﬁi —B,) for each le({l,...,
ny — 1}. Foreach k € {1,...,n;}, we have that

(Ex — Er—1)(An))
2

= (Vx, Tk Vx — tr(T1-1B1))
m(m — 1) Xk

2 o o2
+ o ViiBi Vi — t(B),

(Ex — Ex—1)(Bn,) =0,

and

(B — Ex-1)(Cuymy) = —{Vy B2 Vxx — tr(B1By)).

1
ni
Foreach k € {n; + 1,...,n; + ny}, we have that

(Ek - Ek—l)(Anl) = 0)

(Ex — Ex—1)(Bn,)

2
== T o1 Vyg—pn —tr(Fy 1B
P 1){ Yhem T 2k=1V ¥ k= (Tx—1B2)}

2 o7 2
+ o {VY,k_nlBZVY,kfnl - tr(Bz)}x

and

(Ek - Ek—l)(cnl,nz)

1 T - T
= nins {VY,k—nl (Z VxiVxi| Vyk—m

i=1

ni
—tr (Z VX,iV;F(,iB2> } .

i=1

Thus, for each k € {1,...,n;},
2
2 T
=E;_ ——{(Vy Tk Vxk — tr(C1 1B
Ok = i 1<[n1(n1_1){ ikl 1k-1Vxk — tr(Cre—1B1)}
2yt ~ tr(B2
+I’11 {Vx,kBIVX,k tl‘(Bl)}
) 2
T
—;{VX,szVX,k - tr(Ble)}] )
1

ptr(Typ—1A1)? — (T _1 A1)

_ < 8
- n?(ny — 1)2

Pp+2)
16 ptr(Tix—1A3) — tr(Ty 1 A1) tr(AY)
ni(n — 1) PPp+2)
16
B n%(nl -1
y ptr(Tip—1A1A2A1) — tr(Typ—1A1) tr(A1A2)
Pep+2)
8 ptr[{A1(A; — Ap)}?] — tr{A (A — Az)}>
+3 4
m P*p+2)

x {1+ o(1)},
and foreachk € {n; + 1,...,n1 + ny},

2
2 T
o =E;_ ———{V o1 Vygo
ke = Ek 1<|:n2(n2_1){ Yk—m L 2k=1V¥k—n,
—tr(I'24-1B2)}

2 o7 2
+ 1 {Vy)k,nlBZ Vyk—n — tr(B3)}
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+n1n2 [VYk n (Z VXIVX1> Vyk—n

i=1

ny 2
—tr (Z VX,iV;F(,,'B2> }:|
i=1

8 ptr(Tap_1A2)? —tr’(Tak—1A2)
n3(ny — 1)2 Prp+2)

16 ptr(Tar—1A3) — tr(Tok_1A2) tr(A3)

ni(ny — 1) PPp+2)
16

nin3(ny — 1)
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tr{Co 14200 Vx,iVi)A2)
=1

Prp+2)

ni
tr(Top_1A2) tr{A2()_ ViV )}
i=1

Prp+2)
8 ptr(A3) —tr’(A%)
)
ni
ptr)_ VxiVi A3

16 i=1
ninj PPp+2)

tr(z Vx,iVyiA2) tr(A3)
i=1

PP(p+2)

ni
ptr{(Q_ VxiVyiA2)?

i=1

_l’_
ninj Pr(p+2)
n
(A2 ) VxiVx))
i=1
{1+0(1)}.
PPp+2)
Hence
ni+ny
> op=Ri+Ry+Rs+Ry+Rs

k=1
+ R + Rs + Ry + Co){1 + o(1)},

where Cj is a constant, and

Z 2(111 -D?
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ptr{(rlk 1A%} — (T —1 A1)
Pp+2)

Z 2(”2 —1)?

Ptr{(r2n1+l 1A2)%} — tr? (T, 41-1A2)
Prp+2)

>

ni
16
RR=Y —
’ Zn%(m—l)

|:Ptf{r1k 1(A] —
Pp+2)
(T A tr{A (Ay
Pe+2)

A1AzA)}

>

>

- Az)}}

Z 2(712 -1

I=1

ptr(l“zn1+z 1A3) — tr(Ty 11— 1Az)tr(A2)
PPp+2)

ny

16
 nym(m — 1)

ni
ptr{Top 111A20) ViV )A2)
i=1

Prp+2)

n
(o142 tr{Ax (> Vx,iVx )}
i=1

Prp+2)

ny
u ptr{(Q_ VxiVxA2)%)
i=1

— minj Pp+2)

ni
(A2 Y VxiVy))
i=1

Prp+2)

n
p tr(Z Vx,i V;r()iAg)

n
16 i—1
Ry = Z_ 2

= mm PPp+2)

ny
tI‘(Z Vx.i V;),-Az) tr(A%)
i=1

Pp+2)

Moreover, to calculate the order of var(R;), we need to eval-
uate var Zk P “2tr{(T1x_1A1)?}] . Since

m k—1k—1
E(|p72D] D0 D ((VEA1Vx,))® — tr(A1B)?)
k=1 i=1 j=1
ny o n k=1 k-1
=p™ Z Z E Z Z{(V}()iA1Vx,j)2 —tr(A1B))?}
k=1 m=1 i=1 j=1
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m—1m—1
XYY (VR A VxR — tr(AlBoz}}

I=1 h=1

ny
<m Z(k — D’ E{(Vi, A1 Vx,)* — tr*(A1B1)*}

+ n Z(k 2 74

E{(Vx,A1Vx)*(Vx,A1Vx)® — tr’ (A1 B))?)
= Cinfp~ipHtrr (AY) + tr(AD))
+ CunyptpHtr(AY) — pT 2 (AD),
where C; and C, are constants, we have that
var(Ry) < Ciny *p 8 tr? (A tr(A})
+ ConPp B tr(AD{tr(AD) — p~ 2 (AD)).

Based on the fact that tr(A]) /tr>(A}) — 0and the following
inequality

tr* (A3 (A3
varz(THT)ZK{ ri 41) ri 4)}
prmy pny
for some constant K, we conclude that
p4var(R1)/Var2(THT) — 0,

which indicates that var(R;) = o{p~*var?(Tyr)}. By using

similar techniques, we conclude that var(R;) = o{p™* x

var?(Tyr))} for each [ € {1, ..., 7}, based on which we finally
conclude that Var(Z"l'm2 3,k) = o{p~*var®(Tyr)}. [ ]

Proof of the second part of (A1): For 1 < k < ny,
ny
Z]E(Df,k)
= Z (|:n1(i’l1 ){karlk 1Vxr — tr(T 1B}

+;1{V§,kBle,k — tr(B%)}

2 4
—{ViyB2Vik — tr(Ble)}] )
1

<cinp U tu[{A(A — Az tr{{A1(A; — Az
{n7p B tr[{A1 (A1 — A)}P] (tr[{A1 (AL — A2)}?]

—p Mt {A1(Ay — AD)}) + np et (AD]

where c; is some constant. Then

ny+ny

Pt Z E(D%,) /var’(Tur) — 0.

Similarly, for n; < k < ny + na,

ny—+ny

> EDY)

k=n1
<o (n 'y p Bt (A1 AL) tr{As(A,
x [tr{A2(A1 — Az))?
p A (A — A} + ny p Bt (AD)

+n; Zn;4p tr4(A1A2)) ,

— A

where ¢, is some constant. Then we have that as ny, n, — oo,
+
p an ny E(D4k)
—_— — 0
var?(Tyr)

By using the martingale central limit theorem (Hall & Hyde,
1980), we finally conclude that

Tut — E(Tur) 4

var(Tyr) — NO.D.

Proof of Proposition 2.1:
Using the same techniques as in the proof of Theorem 2.1,
we have that E(A;) = tr®(§;) and

2 4
Var{ PAL } = O( P [ 2
tr(A?) tr2A2 | ni(np — 1)

y {3&2(1\%) +6tr(A})  t?(AD) ”)
P2(p+2)2 r

Therefore, 221 > 1, and similarly, 2 "A2 1, hence
> tr(A?) > > tr(A2) >
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