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Abstract

In this paper, we devise identity tests for ranking data that is generated from
Mallows model both in the asymptotic and non-asymptotic settings. First we
consider the case when the central ranking is known, and devise two algorithms for
testing the spread parameter of the Mallows model. The first one is obtained by
constructing a Uniformly Most Powerful Unbiased (UMPU) test in the asymptotic
setting and then converting it into a sample-optimal non-asymptotic identity test.
The resulting test is, however, impractical even for medium sized data, because
it requires computing the distribution of the sufficient statistic. The second non-
asymptotic test is derived from an optimal learning algorithm for the Mallows
model. This test is both easy to compute and is sample-optimal for a wide range of
parameters. Next, we consider testing Mallows models for the unknown central
ranking case. This case can be tackled in the asymptotic setting by introducing a
bias that exponentially decays with the sample size. We support all our findings with
extensive numerical experiments and show that the proposed tests scale gracefully
with the number of items to be ranked.

1 Introduction

Identity testing of discrete distributions [9} [11]] is one of the most fundamental problem which
consists of answering a yes-or-no question about the closeness of some explicitly given distribution
to an unknown distribution from which random samples are observed. This testing problem have
been studied in the classical statistical literature [[16]], and several tests have been devised in the
asymptotic regime which family hypothesis tests are often referred to as goodness-of-fit tests and
are routinely used in data analysis [10]. In this work, we extend the identity testing setup to a more
general domain that includes rankings over m items which can be viewed as a discrete distribution
testing problem over a domain with size m!. As a consequence, identity testing of ranking data
without any assumption is not feasible, since lower bound is known for identity testing for discrete
distribution [26] [11]] that is Q(y/n) where n is the domain size. Therefore we study an important
subclass of ranking distributions, which is introduced by [20] and also known as the exponential
family on rankings. The model has two parameters, the central ranking my € S, and the spread
parameter ¢ € [0,1]. Based on these, the probability of observing a ranking 7 € S,,, is proportional
to ¢d(”>”0), where d is a ranking distance, such as the number of discordant pairs, a.k.a Kendall’s tau
distance. There are many applications of the Mallows model in Machine Learning, to name a few,
label ranking [18]], online learning [3]], recommendation systems [29} [15], clustering [23]]. The focus
of this study is to devise identity tests for Mallows model that are scalable with the number of items
m. Identity testing is a central problem in analysing output of ranking systems where the goal is to
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decide whether the output ranking data deviates from some expected behaviour, or is biased towards
some group of object to be ranked or it is indeed fair (|24} 20} 32] and see Chapter 3-4 of [22]).

The hypothesis testing literature that is related to Mallows model, and more generally to ranking
distributions, such as Plackett-Luce [27,[19] or Babington-Smith [22], is not extensive. In our work,
we partially fill this gap by devising hypothesis tests for the Mallows model. We focus on identity
testing problem, where we assume that the ground truth parameters of a Mallows model are given;
this corresponds to the null hypothesis. Our goal is to decide whether the data we observe is generated
by the null model or by an alternative one. We show that this kind of goodness-of-fit testing task can
be tackled in the traditional asymptotic setting as well as in non-asymptotic scenario in an efficient
way regardless whether the central ranking is known. We can summarize our main results as follows:

e We devise a Uniformly Most Powerful Unbiased (UMPU) test for asymptotic case to test spread
parameter ¢ with known central ranking 7.

o We show that, in general, the UMPU test can be converted into a sample-optimal non-asymptotic
test which result may be of independent interest. Based on this result, we come up with an optimal
non-asymptotic test, however it is hard to apply even for medium sized data.

e Next, we propose a non-asymptotic test that is optimal for small ¢ and easy to compute.

e We also consider the case when the central ranking 7 is not given, but needs to be estimated, and
devise tests for both testing setups.

e We demonstrate the versatility of our algorithm running with large m on synthetic data, and we
show that for large m > 70 to test the spread parameter, only one single sample is enough.

The paper is organized as follows. Related work is presented in Section [2. Then, we recall the
Mallows model and introduce notations. In Section[d} we describe the asymptotic and non-asymptotic
testing setups and present our result on the relation of these two settings. In Section[5] we present our
algorithms for testing the spread parameter ¢. In Section|6| we present tests where both parameter of
Mallows model are tested. Experiments are in Section[7]and finally conclude the paper in Section

2 Related work

The asymptotic testing has a long history [[16] dating back to Pearson’s fundamental work. To come
up with a asymptotic test for Mallows model is more challenging from a computational point of view
than methodological point of view. Testing ranking distribution can be viewed as multinomial testing
problem and thus applied, for example, [8], however the domain size is m!, so this approach becomes
hard to apply even for small m.

The non-asymptotic testing has also long history [9} 6} 5] and references therein, including testing for
discrete data. Nevertheless, sample optimal tests for wide range of parameter had been only devised
recently [11]] which was further strengthened in [31] by showing that this lower bound is instance
optimal. Those results imply a sample complexity of order @(m /€?) in our ranking setting if we
do not exploit the structure induced by Mallows model. In the non-asymptotic setting, testing and
learning are related problems. There are several so-called “testing by learning” algorithm which first
learns a model, and then decides whether the learnt model is close to the null model or far enough
from it which requires a tight lower bound on the total variation distance. Optimal learning, however,
does not necessarily imply optimal testing in general, as it is the case for identity testing of discrete
distributions (see Subsection 6.6 of [5] for further discussion). Nevertheless, it turned out that for
identity testing of Mallows model this is indeed to be the case for a wide range of parameters, since
interestingly, upper bound for sample complexity of optimal parameter learning of Mallows model
requires asymptotically as many samples as it is needed to show that two models are far from each
other in terms of total variation distance in a certain parameter regime. Optimal learning is recently
devised for Mallows model by [4] which result we rely on.

The testing literature is very limited for ranking distribution in general. Mallows came up with an
approximate solution, in [20, Section 11], to test uniformity against a single parameter Mallows
model in the non-asymptotic setting. His approach relies on a normal approximation of the sufficient
statistic. Cohen and Mallows [7] presents a goodness of fit test for ranking data in a way the ranking
data is handled as a sample from a discrete distribution with m! parameters. That is why their analysis
is restricted to m = 3 and m = 4. In addition to this, the authors presented a goodness of fit test for
pairwise marginals of various ranking models for larger m including Mallows model, Placket-Luce



and the Thurstonian model, but their focus was to decide which model fits better to the data in terms
of pairwise marginals. Whereas we were interested in testing the parameters of Mallows model with
large m values. There are some recent paper for testing ranking data, but these works are not related
to parametric ranking models. For example, [21} [17] uses statistics based on permutation kernel
functions for testing the equality of two ranking distributions in the asymptotic setting. Finally, there
is a very recent paper which testing identity of preference matrices which are marginals of ranking
distributions [28]].

3 Preliminaries and Notation

Single Parameter Mallows Model. The Mallows model or, more specifically, Mallows ¢-
distribution is a parametrized, distance-based probability distribution that belongs to the family
of exponential distributions R = {My » | ¢ € [0,1],7 € S,,} with probability mass function
Do o (m) = ¢ /Z (¢, ) where ¢ and gy are the parameters of the model: 7y € S, is the
location parameter also called center ranking and ¢ € [0, 1] the spread parameter. Moreover, d(-, -) is
a distance metric on permutations, which for our paper will be the Kendall tau distance, that is, the
number of discordant item pairs d (7, ') = 321 <; <, L{((8) — 7(4)) (7 (d) — 7' (j)) < O}

The normalization factor in the definition of the model is equal to Z(¢,m0) = > g Pg.mo (7).
When the distance metric d is the Kendall tau distance we have the identity Z(¢, 7o) = Z(¢) =

:r:ll 22:0 @’. Observe that the family of distributions as stated is not an exponential family

because of the location parameter 7. If we fix the permutation parameter then the family R () =
{M4 =, | @ € [0,1]} is an exponential family with natural parameter § = In¢. From now on,

if we use the neutral parametrization, we shall write 0, i.e. Z(0) = Hg_ll Z;:o 9. The log

partition function is denoted by «(¢) = log Z(6). In Appendix[A] we review the basic properties of
exponential families which we use in our work.

Metrics between distributions. Let p, ¢ be two probability measures in the discrete probabil-
ity space (€2,.A) then the total variation distance between p and ¢ is defined as drv (p,q) =
3 Yoweq IP(x) — q(2)| = maxaca |p(A) — ¢(A)|, and the KL-divergence between p and g is de-

fined as Dkr, (pllq) = >, cqp(z)In (%)'

4 Testing ranking distributions

We shall consider two types of identity tests: asymptotic and non-asymptotic tests. In the asymptotic
case, a set of observations and a significance level o > 0 are given in advance, and then our goal is
to come up with a test that maximizes the power, i.e. the probability of rejection, if the alternative
hypothesis is true, subject to the given level of significance o, i.e. the probability of rejection must
be below or equal to « if the null hypothesis is true [L6]. More concretely, assume that we are
given a parametric family of ranking distribution R = {My|0 € Q} where (2 denotes the set of
parameters. The observation consists of n rankings D,, = {7y, ..., 7, } from a ranking distribution
M. The null hypothesis is Hy : M € Ry where Ry C R. As an alternative hypothesis, we consider
Hy : M € Ry1(C R) such that Rg N Ry = 0. Then the test is a function f : S}, — {0, 1} where 0
corresponds to the acceptance, and 1 to the rejection, such that probability of rejection E [f(D,,)] < «
whenever M € R, where the expectation is with respect to M. Our goal is to find a test f for
which the power B5(M) = E[f(D,)] for all M € R, is as large as possible. We will deal with
randomized test so we consider tests in the form of f : S}, — [0, 1] where the output means the
probability of rejection.

A test f is called most powerful for a given o and M’ € Ry, if there is no test f’ such that 5;(M’) <
By (M'). A test is uniformly most powerful (UMP) if it is most powerful for any distribution
from the alternative hypothesis class. Furthermore, a test is unbiased, if sup MER, 15 f(/\/l) <a<
inf pmer, B7(M). The unbiased UMP test is referred to as UMPU test.

In case of non-asymptotic setup, the input is a tolerance parameter € > 0 and significance parameter
d € (0,1), and we assume that the tester has sample access to the unknown distribution M. An (g, 9)
non-asymptotic testing algorithm outputs a sample size n and a test function f : ST, — {0, 1} such
that, generating D,, from M, we have the following guaranties for f:



1. if the null hypothesis Hy is true, then it outputs reject (f (D) = 1) with probability at most 4, i.e.
E[f(Dn)] <9

2. if M € R4 such that dyy(M, Rg) > &, then it outputs reject (f(D,,) = 1) with probability at
least 1 — § where d']‘v(./\/l7 Rz) = infM’eRi dTv(M, M/)

Given € and §, we say that a testing algorithm is sample-optimal for R versus R4 , if no algorithm
can have the same confidence guarantee using less samples. If a testing algorithm sample-optimal for
any ¢ and 6, we say that it is uniformly sample-optimal (USO).

One can show that the existence of UMPU test implies the existence of sample-optimal non-asymptotic
test as follows with a particular (¢, §).

Proposition 4.1 If there exists a UMPU test f, with a given significance level o for Ry versus

R for sample size n, n = 1,2, ..., then one can define a sample-optimal non-asymptotic testing
algorithm that outputs n and f on input § = « and
er=  sup  dp(M,Ro) (1
MERI\R(S)

where R(f) = {M e Ry : Bf(M) > 1 -6}

The proof of Proposition[d.T is deferred to Appendix [B] The opposite direction does not hold, since a
non-asymptotic test does not guarantee anything for any M € R4 such that dry(M, Ry) < e.

5 Testing spread parameter with known central ranking
In this section, we will focus on testing the spread parameter when the central ranking is known.

5.1 Asymptotic case: UMPU test for spread parameter

We will characterize an UMPU test for testing the spread parameter of Mallows model in the
asymptotic setting. The UMPU test simply rejects the null hypothesis when the Kendall distance
of the data deviates from its expected value under the null hypothesis by a certain margin. This is
formalized by Theorem 5.1} whose proof is deferred to Appendix [C]

Theorem 5.1 Let us define a test f,(Dpn) = gn(Try(Dn)) with T(D) = > cpdi(m,n') and
0 < t1 <ty where g,(£) = 1{€ & [t1,t2]} +c1 - L{l = t1} + co - L{€ = ta} with c1,¢c2 € [0,1]
such that

1- % = > (1= gnO)Prtyy g Trg(Pn) =) = > (1= gu(0)Patyy 0y (Tro(Pn) =€) .
LEt1, 1] LEp,ta]

where jp = Epm, . [Tr,(Dn)]. Then f, is an UMPU level « test with sample size n for Ho : M €
Ro = {Mgpgxo } versus Hi : M € Ry = { Mg : ¢ # ¢o,m = mo}.

Even if the UMPU test f,, defined in Theorem|5.1|plays central role in the asymptotic regime, it is

hard to compute exactly, as this is discussed next in Remark[T. However it can be approximated by
. 2 . . . . . . .

using x“ distribution which is presented in Appendix |§

Remark 1 (Computational complexity) To determine the critical region of the test f,, one needs to
compute the distribution of the sufficient statistic Ty, (D,,) based on n samples under null hypothesis
that is defined as

¢Z
Z(o)"
where N, = Ni(m) = #{r € S,, : dx (7, m4) = k} is the Mahonian number E] One can
compute the Mahonian number in O(m?) time using the recursion formula. Similarly, N ({,n) can
be computed using recursion in O(m?n) time. From practical point of view, it is more challenging

to compute Py, (T(Dr) = {) for some { that depends on the fraction of large integers. In this
regime, the numerical error can get significant for large n or m.

]P)M(p,w (T‘IT(DTI) = E) = N(Ev TL) 2

"https://oeis.org/A008302
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5.2 An optimal non-asymptotic test based on UMPU test

To tackle the non-asymptotic case to test Hy : M € Rg = { M. n,} Versus H : M € Ry =
{Mg o+ drv (Mg ro, Mgy, xo) > €}, first we convert the UMPU test f,, into (&, §) non-asymptotic
test based on Proposition4.1. For doing this, we pick the smallest n so as the drv (Mg xg, Mex) >
e for where 37, (Mg ) > 1 — 6. This algorithm is defined in Algorithm 1]

Algorithm 1 Non-asymptotic test for spread parameter based on UMPU
1: Input: ,6
2: n* =min{n € Z; : s(n) > e} where s(n) = sup per,\r(f,) dTv (M, Mg, 7o)
3: Take n* samples D,,» and ouput fy,» (Dy,«)

Based on the concentration of the sufficient statistic of exponential family one can compute an upper
bound on n*. The proof of Theorem [5.2]is deferred to Appendix [E.

Theorem 5.2 The sample size n* required by Algorithm is at most % log %.

According to Proposition[d.T, Algorithm|[I]is a uniformly sample optimal non-asymptotic test, since
it was derived from an UMPU test. However, the upper bound for the sample complexity given in
Theorem [5.2] might not be tight. To show that it is indeed tight, we apply the result of [4] regarding
optimal learning of Mallows model in terms of total variation.

Corollary 5.3 Any non-asymptotic testing algorithm which distinguishes Hy : M € Ry =
{Mepg o} from Hy : M € Ry = { Mgy : drv (Mg g, Mpg.no) > €} requires Q(1/£2)
samples.

The proof of Corollary [5.3]is presented in Appendix [F] The upper bound given in Theorem[5.2] on
the one hand is tight up to a logarithmic factor, and on the other hand it does not depend on m in an
explicit way, but R(f,,) indeed does which is used in Line [2]of Algorithm [1]for computing s(n).

Algorithm 2 Non-asymptotic test for spread parameter

1: Input: €,
: e =min{z € [0, ¢o] : h(z)
ceg=min{z € [0,1— ¢g) :

2 e} where h(z) = drv (Mgg mos Mapo—a,m0)
3

4: ¢g = minf{er/2,ep/2}

5

6

>
h(—z) > ¢}

: Take n € (M) samples D,, and solve VIn Z(¢) — 2Ty (D,,) = 0 to obtain b

meg

: If | — | < €0 Then Output 0 Else Output 1 > Based on TheoremM

5.3 Scalable non-asymptotic test based on optimal learning

Algorithmhas nice optimality properties, however to solve the optimization in Line the set R(f»)
has to be computed, that requires to compute the distribution of the sufficient statistic for n samples
which is not scalable according to Remark [T} Motivated by this fact, next we devise a more practical
algorithm with weaker optimality guaranty. We recall the result of [4] for optimal parameter learning
of Mallows models. For a known central ranking 7, one can compute an estimate for § = In ¢ by
finding the root of VIn Z(6) — LT (D) = 0. Since In Z(#) is monotone increasing in # based on

Theorem M 2), we can find an estimate ¢ such that |¢ — ¢| < ~ in O(log(1/~)) time based on
binary search, therefore we shall neglect the numerical error. If we are given enough sample, the
parameter estimate ¢ determines a Mallows model that is close to the true one. We recall this result

from [4] (see Theorem 7 therein for more details).

Theorem 5.4 Forany ¢ < 1, ifn > Q (log (1/6)/(med)), then P (|ng> — ¢ < 50> >1-4.

Theorem 5.4 implies that with n > Q (log (1/8)/(me?)) samples, we can estimate the true ¢ with
additive error that is of order €. This observation suggests a testing algorithm which is presented



in Algorithm [2. The proposed testing algorithm first computes the neighborhood ¢ for which
the total variation is smaller than ¢ and then test whether the estimated spread parameter is in this
neighborhood. Therefore this test falls in the family of “testing by learning”. In fact, [4, Corollary 9]

implies that if g = Q(4/log(1/9)/m), Algorithmrequires a single sample.

To show that the sample complexity O (log (1/8)/(me3)) of Algorithmis optimal, it is enough to
show that it matches to the lower bound given in Corollary [5.3] In other words, we have to show that
go is of order £/+/m. This claim is shown next in the Theorem for a wide range of parameters.

Theorem 5.5 There exists a constant ¢ > 0 such that, for any ¢, ¢" € [0, 1] and for every wm € Sy, it
holds that

L iflg—¢'| <c/mand ¢,¢ > ¢ then dry (Mg r, My =) € Q(/ml|op — ¢'|),
2. if|p—¢| < c/v/mand ¢, ¢ > cthen dry (Mg, My =) € Q(v/m|p — ¢'|?).

The proof of Theorem [5.3]is deferred to Appendix [G. Theorem [5.5] implies that Algorithm [2 is
optimal when the difference of parameters of the alternative and the null hypothesis is smaller than
¢/m, because in this case, dpy (Mg », Mgy, =) > € implies that ¢g = Q(e/1/m). Thus the sample
complexity of Algorithmlz is O(log(1/4)/€?) that matches the lower bound given in Corollary
up to a logarithmic factor. Albeit to show that Algorithm [2 is optimal for larger parameter values
is an interesting open question. Nevertheless, we believe that this algorithm is optimal based on
some numerical analysis that is shown in Figure[I| The lower bound that is linear in the difference
of the parameters seems to be a very tight approximation even if |¢pg — ¢| > 1/m, whereas the
approximation based on the Hellinger distance, i.e. Theorem [5.5]seems to underestimate the total
variation distance for small |¢y — ¢|. On the other hand, the liner lower bound does not hold for large
value of |9 — ¢|, and the lower bound based on Hellinger distances captures the non-linearity of the
total variation for larger |¢g — ¢)|.

1.0 =30
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|¢ = ¢ol. ¢o = 0.5

Figure 1: Total variation distance and its approximation based on Theorem[5.5] We set m = 50 and
¢o = 0.5. The x-axis shows the difference in parameters, i.e. [y — ¢|.

Remark 2 The Algorithm|l|and the Algorithm[2]are very close to each other when ¢ is small enough
and ¢q is bounded away from 0 and 1. In this case the upper bound drv (M%m?/\/l%m) <

Vm|po — &p| is very tight and hence both the test and the sample complexity of the two tests are
essentially the same. When ¢ is larger or ¢ is close to either 1 or O then the testing problem becomes
easier and Algorithm|[I takes advantage of this fact and needs less samples, whereas Algorithm|2
requires the number of samples given by the worst-case bound.

Remark 3 (Scalable implementation of Algorithm[2.) The optimization tasks defined in Lines |2
and [3 of Algorithm 2 can be solved by using binary search since the total variation distance is
monotone increasing and decreasing function of &' with ¢g + &' and ¢y — €', respectively. More-
over, one can compute the total variation distance in an efficient way as drv(Megg xo, Mo xy) =

1 2":(3%1)/2 N¢ |66/ Z(d0) — ¢°/Z(¢)|. This implementation works for moderate number of items,
i.e. m < 30. However, based on Theorem Algorithmgcan be implemented in a more scalable
way without computing the total variation distance. More detailed, Theorem|5.5|provides an easy
way to decide whether the model with estimated parameter is e-close to the null model in terms of
total variation distance.



6 Testing for spread parameter with unknown central ranking

6.1 Asymptotic case

In this section, we consider that case when the null hypothesis consists of a single model Hy : M €
Ro = {Mg, , } and the alternative hypothesis setis H; : M € Ry = { Mgy r : ¢ # ¢o V7 # o}
Let us consider a hypothetical test which knows the central ranking 7 of the underlying model M and
it always applies the f7(D,,) = gn(Tx(D)) where g, is defined in Theorem [5.1] The power of this
test is clearly an upper bound for the UMPU tests for this testing problem— if there exists UMPU test
at all- since we know that f7 is UMPU if 7 is known based on Theorem [i However, one can show
that in general there is no unbiased test in this case which follows from the following argument.

Remark 4 (Non-existence of UMPU test.) If there exists an « level unbiased test f for testing
Hy: M eRy={Mgpymtvs H : M € Ry ={ Mgy :¢F# ¢poVm #m}, based on Theorem
[5.1and the unbiasedness property, it necessarily accepts all sample D for which Ty, (D) € (t1,12)
where t1 and to is the border of the critical region of the « level test f]°. By setting « small enough,
the critical region of fT° will include Ty, ({7'}) for some ' such that dg (7o, ') > 1. Consequently,
Bf(Mo,x) =0 < Br(Mgy.n,) = a which means that the test is biased.

Nevertheless, we will devise an easy-to-implement test with a small bias that is vanishing exponen-
tially fast in n. To devise such a test, we need to get an estimate of the central ranking with high
probability. To find the central ranking 7y that maximizes likelihood under Mallows model is known
to be an NP-hard, since there is a reduction to the weighted feedback are set problem |1]. Instead, we
shall consider an estimator of central ranking based average ranking which can recover the central
ranking with high probability as follows.

Lemma 6.1 Let D,, = {m1,...,m,} is a set of rankings generated i.i.d. from My . and let T is the
ranking that sorts [m] descending order based on their average rank s; = % i mi(i). Then it
holds that P(& # 1) < e~"(1-9¢)/2+2logm

The proof is based on [2]] and presented in Appendix [C| We would like to note that [30]] analysed
P(7 # m) by giving lower bound and upper bound algorithm which approach can be used as well.
Based on Lemma [6.1] we can have a simple 2-stage test: 1) take first half of D,, to compute 7, if
7 # mp then reject else 2) apply f7 using the rest of D,,. Let us denote this 2-stage test by f,, which
works with 2 samples. Based on Lemmal6.T, one can compute an upper bound on the bias of this test.

'{heorem 6.2 Using the notation above, for any « € (0,1/2) and n > ﬁ log #, it holds that
fon is an a level test and its bias is at most 1/267"(1745)/2Jr2 logm,

The proof is presented in Appendix I, The power of f,, is at least 1 — « if the the central ranking of
the alternative hypothesis does not coincide with 7.

6.2 Non-asymptotic case

Based on Lemma it is easy to see that average ranking algorithm recovers the central ranking
with O(ﬁ log %@amples with probability at least 1 — 4, thus it can be applied in the non-
asymptotic case. This leads us to a two stage algorithm to test Hy : M € Rg = {My, xo}
versus Hy : {My » : drv (Mgg,mos Mg x) > €} which first estimates the central ranking based on
the average ranking algorithm, and then runs Algorithm [T or[2 with the estimated central ranking.
The sample complexity of this two stage algorithm is O (max {25 log(m/d), - log(1/8)}) which
remains optimal up to a log m factor since the lower bound presented in Corollary[5.3 applies in this
case as well.

7 Experiments

We shall present synthetic experiments to assess the performance asymptotic and non-asymptotic
tests. Each result are computed based on 100 repetitions.



7.1 x? approximation of UMPU test

The goal of the first set of experiments is to compare the power of the non-asymptotic test f;, defined
in Theorem Mbased on exact computation of the distribution of the sufficient statistic and its 2
approximation. Figure [2/shows their power for various null and alternative hypothesis. We picked
the central ranking to be the identity ranking, since it has no impact on the results. One can see that
the approximation slightly deteriorates the power of f,, for small sample size, but the difference is
marginal for n = 50. We could not compute f,, with m > 10 and n = 50 in python. However the x>
approximation can be run with larger m as well as n. As we can see from this experiment, the y?
approximations is accurate already for small sample size and small number of items.

7.2 Testing parameters of Mallows model for m < 30

In the second experiments we compare Algorithm [T and 2. To implement Algorithm [T} we need
to compute $(n) = SUP \er,\R(f,) ATV (M, Mg 7, ), Which is based on the distribution of the

sufficient statistic. We used x? approximation for the sufficient statistic when we compute s(n).
More detailed, we carried out two nested binary searches, one over n and a second nested one over ¢
to compute s(n). To compute s(n), the 6 and 1 — ¢ quantile of the distribution of sufficient statistic
based on n samples need to be estimated, so the 2 approximation has to be good on the tails. With
this heuristic, there is no performance guaranty for Algorithm [I] that is why it is interesting to test its
performance empirically versus an optimal algorithm. The power of Algorithm[I]and 2]are shown in
Figure E We run Algorithmlz with log (1/3) /(2me2). There are some general trends revealed by
these experiments. First, note that the sample sizes are not increasing with m, as one we expected
since the sample complexity of both algorithm is O(1/e1og(1/6)). On the other hand, as we pointed
out in Remark 2] these two tests are very close to each other when ¢y is not close too neither 0 nor 1.
It can be seen that for ¢g = 0.5, the power of these two tests are very close to each other, and for
¢o = 0.1 Algorithm 1| has higher power for almost the same number of samples. Note that we used
an 2 approximation of Algorithm |I, whereas Algorithleis based on exact computation. Hence,
we can verify that the x? approximation indeed does work well in our setting even for moderate m.

7.3 Scalable implementation, using single sample

As we observed Algorithmlérequires only a single sample whenever g9 = (4/log(1/d)/m). In
addition to this, £y goes to zero as m goes to infinity, since with a fixed €, the parameter ¢. converges
to ¢ when m goes to infinity. Therefore for large m single sample is enough for Algorithm[2. We
tested this observation with large m. If we run Algorithm [T|and [2]on a single ranking, they boil down
to a very simple algorithm which consists of estimating the ¢ based on a single sample and if the
estimate is far from ¢y, i.e. |g?) — ¢p| is bigger than a threshold, then it rejects. This threshold is
computed by using x? approximation for Algorithmli and based on Theoremfor Algorithm |Z
Figure shows the results for m € {100, 1000}. As we can see, very similar results can be obtained
for large m like before for m < 30, using only a single ranking which indeed shows that these testing
algorithms do scale gracefully with m. For an intuitive explanation, our tests for the spread parameter
extract information about ¢ from the outcome of pairwise comparisons between items in 7, this is
how the Kendall-tau distance is computed. The larger m, the more pairwise comparisons available
that is why these tests can work based on a single sample intuitively.
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Figure 2: The power of asymptotic tests with m € {5,10} and ¢ € {0.1,0.5,0.9}, o = 0.05 based
onn = {10,50} random rankings. The x axis presents parameter ¢ of the underlying model. The
solid lines shows the power of the exact test f,, wheres the dashed ones shows the power of the
approximate test when the likelihood ratio is approximated by x? distribution.
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7.4 Experiments with unknown central ranking

In the next set of experiments, we test the average ranking algorithm to recover the central ranking.
We run this algorithms with different input sample size and estimate their accuracy, i.e. how many
times they can recover the central ranking. The results are shown in Figure[5. Note that recovering
the central ranking can be done based on relatively small number of examples, that is we need only
~ 100 to recover the central ranking with high probability, even if it is shown that this is an NP-hard
problem.

8 Conclusion and Future Work

We introduced several identity tests for Mallows model. We had found that the y? approximation
does not deteriorate the performance of the exact UMPU test f,, by a significant margin. Based
on the asymptotic exact test, we devised a non-asymptotic test for which we applied the same x>
approximation and we had found that this test achieves similar result to the non-asymptotic test based
on optimal learning. Our results clearly show that scalable identity test for Mallows model is indeed
feasible even for m = 1000, since the spread parameter can be tested based on a single ranking when
m is large and, moreover, the central ranking can be also recovered based on a small number of
samples when ¢y < 0.5. This suggest a very simple and scalable approach for identity testing of
ranking data that generated from Mallows model: take ~ 100 rankings, estimate the central ranking
on 100 rankings, and use only a single sample to test the spread parameter by using either Algorithm
with x? approximation or Algorithm

One interesting future direction is to explore hypothesis testing for the Generalized Mallows Model
[12]. Apart from testing for the vector of the spread parameters, it would be interesting if we can test
whether the samples come from a simple Mallows model, with the alternative that the samples come
from a Generalized Mallows Model.
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