‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > math > arXiv:1206.0917

Mathematics > Statistics Theory Download:
. . PDF
Two sample tests for high- . PostScript

. Other formats

dimensional covariance matrices

Current browse context:

. . math.ST
Jun Li, Song Xi Chen
< prev | next >

(Submitted on 5 Jun 2012) new | recent | 1206
Change to browse by:

math
stat

We propose two tests for the equality of covariance matrices between two
high-dimensional populations. One test is on the whole variance--covariance
matrices, and the other is on off-diagonal sub-matrices, which define the
covariance between two nonoverlapping segments of the high-dimensional
random vectors. The tests are applicable (i) when the data dimension is much
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larger than the sample sizes, namely the "large $p$, small $n$" situations and » NASAADS

(i) without assuming parametric distributions for the two populations. These Bookmarkwnat is this?)

two aspects surpass the capability of the conventional likelihood ratio test. B¢ yROD~E 35
The proposed tests can be used to test on covariances associated with gene e

ontology terms.
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