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Abstract

An important classical problem is testing whether several centered
multivariate normal distributions have the same covariance matrix,
which is equivalent to testing that certain Wishart distributions have
the same natural parameter. Wishart distributions, which are sup-
ported on sets of positive definite matrices, are a special case of
generalized Riesz distributions, which are supported on sets of ma-
trices related to the Markov properties of decomposable undirected
graphs. This leads to the problem of testing whether several gen-
eralized Riesz distributions have the same natural parameter. In
this paper, we derive the likelihood ratio statistic for this testing
problem and find its moments.
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1. Introduction

Neyman and Pearson (1931) derived the likelihood ratio statistic for testing
that several normal populations all have the same variance, and they found its
moments, allowing its distribution to be approximated, cf. Box (1949). Wilks (1932)
then solved this problem in the multivariate setting by finding the moments of
the likelihood ratio statistic for testing homogeneity of covariance matrices. In
this article, an analogous problem is solved for the generalized Riesz distributions
developed by Andersson and Klein (2010). Namely, we find the moments of the
likelihood ratio statistic for testing whether several generalized Riesz distributions
have the same natural parameter. To begin, the classical problems described above
are summarized, cf. Chapter 10 of Anderson (2003) for more details.

Suppose (Xék) | @« = 1,...,N;) is a random sample from N(u(®) %), the
multivariate normal distribution with mean p(*) and covariance matrix Xy, for
k=1,...,K. The classical hypothesis of homogeneity of covariance matrices is

1
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HE %) = = Dk (1)

Denoting the sample covariance matrix for the kth sample by i]k, the estimator for
the common covariance matrix under Hg is

1 K
zzﬁgmzk,

where N = Zszl N, and the likelihood ratio statistic for testing Hg is

_ HkK:1 |ik|N'°/2

de |§3|N/2

Bartlett (1937) conjectured that the test based on ¢, is biased and recommended
replacing each Ny with N —1 and therefore replacing N with N — K. Brown (1939)
confirmed that the test based on g. is biased in the univariate case, and Pitman
(1939) demonstrated the unbiasedness of Bartlett’s modification in the univariate
case. These results were later extended to the multivariate setting by Sugiura
and Nagao (1968), Perlman (1980), and others, cf. Perlman’s introduction and
references.

Because we are primarily interested in the covariance structure, we will modify
the problem by assuming

pD == 0 — (2)

Each sample can now be replaced by the sufficient statistic f)k, which has a Wishart
distribution with expectation ¥ and Nj degrees of freedom. This distribution is
denoted by Wy, »,, where A\, = N /2 is the shape parameter, cf. Section 2.

Now, under the additional assumption (2), the testing problem (1) is equivalent
to testing whether the Wishart-distributed variables $1,..., Yk all have the same
expectation parameter.

The natural parameter for a Wy, 5 distribution is A = AX ™!, and in particular,
the random variable A3, has natural parameter E;l, for k=1,..., K. Therefore,
the Wishart-distributed random variables il, ey Sk all have the same expectation
parameter if and only if the Wishart-distributed random variables A\; f]l, e A KEK
all have the same natural parameter, reformulating the testing problem as a test of
equality of natural parameters for Wishart distributions.

Wishart distributions have been generalized to classical Riesz distributions by
Hassairi and Lajmi (2001) and to generalized Riesz distributions by Andersson and
Klein (2010). Generalized Riesz distributions arise when estimating the covariance
matrix of a sample from a Gaussian graphical model, cf. Proposition 3.15. Given
several such samples with covariance matrices 1, ..., Xk, a natural testing problem
to consider is

HOGM;&:...ZEK,

a generalization of the classical testing problem described above. The classical
problem reduced to testing that several Wishart-distributed random variables have
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the same natural parameter, and as discussed in Section 3.4, testing Hg M s equiv-
alent to testing that several generalized Riesz distributions have the same natural
parameter.

Testing equality of natural parameters for several generalized Riesz distributions
is examined in Section 5, culminating in the moments of the likelihood ratio statistic
in Theorem 5.3. Beforehand, classical Wishart distributions are covered briefly in
Section 2, and the theory of generalized Riesz distributions from Andersson and
Klein (2010) is discussed in Section 3.

Generalized Riesz distributions are defined with respect to an acyclic mixed
graph V, which defines a recursive structure on a decomposable undirected graph
U, and some theorems about these distributions can be proved using induction on
the number of bozes in V, cf. Proposition 3.13. In fact, this is the strategy used to
prove Theorem 5.3, but the induction step requires the moments of the likelihood
ratio statistic of another testing problem, which are obtained in Section 4 using an
invariance argument.

2. Classical Wishart Distributions

Let V be a finite set, and let PD(V) and S(V') be the sets of all real positive
definite and symmetric V x V matrices, respectively.! Given a sample of size N
from a centered multivariate normal distribution on RY with covariance matrix
> € PD(V), the empirical covariance matrix 3 has a classical Wishart distribution
with expectation ¥ and shape parameter A = N/2, denoted Wy », cf. Wishart
(1928). Its density is

W*i‘/(vfl) )\AV|5|>\7%

H(F(Af 1;1) ‘ i= 1,,V)|E|)‘

dWs A (S) == exp{—Xtr(X715)}ds,

where |S| denotes the determinant of S € PD(V), and dS is the standard Lebesgue
measure on S(V) restricted to PD(V). Actually, the Wishart distribution is well
defined for any A > % The parameter ¥ deserves its name, since E(Wyx )) = X,
where E(-) denotes expectation.

The statistical model? (Wx , € P(S(V)) | ¥ € PD(V)) is a full regular expo-
nential family in its expectation parameterization, and the corresponding natural
parameter is A := AX~!. Denoting a Wishart distribution with natural parameter
A and shape parameter A as Wa », the density is

_vv-1

AP
If S ~Wa , and a > 0, then

dWa A (5) = exp{—tr(AS)}dS.

LA real V x V matrix is a mapping from V x V into R, and a vector in RV is a mapping from V'
to R. For classical Wishart distributions, they can be regarded as ordinary |V| x |V| matrices and
|V'|-dimensional vectors, where |V is the cardinality of V. Throughout this article, the cardinality
of any set A will simply be denoted by A.

2A statistical model is a family (Py € P(Q) | # € ©) of probability measures on the same
measurable space {2, belonging to the set P(Q) of all probability measures on (2, parameterized
by a set © called the parameter set.
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Blls|") = [ (F(Ii‘“&

3. Generalized Riesz Distributions

i= 1,...,1) N (3)

Wishart distributions provide a flexible family of probability distributions on
PD(V). Generalized Riesz distributions generalize these distributions to P(U), a
projection of the set PD(U) of covariance matrices satisfying the Markov proper-
ties for a decomposable undirected graph U. This section presents the important
properties of these distributions that will be needed later, cf. Andersson and Klein
(2010).

3.1. Graph Theoretic Preliminaries. Let U = (V, F) be a decomposable undi-
rected graph (DUG) with vertex set V and edge set F' C V' xV, cf. Lauritzen (1996)
for some basic concepts in graph theory. The undirected graph U is assumed to be
decomposable so that it will have a representation as an acyclic mixed graph, as
described in Definition 3.1. Define

SU):={SeS(V)|Su =0for all u,v € V with u # v and (u,v) € F'}.

This is a subspace of S(V') with projection mapping pyy = p : S(V) — S(U) defined
by

) Suw if(u,v) € Foru=v
P(S)un = { 0 if(u,v)gFandu#ov @

for all S € S(V). Define PD(U) := S(U) NPD(V) and PD(U) := PD(U)~". A
centered normal distribution on R with covariance matrix ¥ € PD(V) satisfies
the Markov properties given by U if and only if ¥ € PD(U).

The strong, weak, and pairwise Markov properties are equivalent in this case,
cf. Chapter 3 of Lauritzen (1996) for an overview of Markov properties given by
undirected graphs. They are also equivalent to the LWF Markov properties from
Lauritzen and Wermuth (1989) and Frydenberg (1990) and the alternative Markov
property (AMP) from Andersson et al. (2001), all of which are defined for acyclic
mixed graphs.

Let C be the set of cliques in U, and define

PU):={SeSU)|Sc € PD(C), for every C € C},
where S, is the A x A submatrix® of S, for any A C V. The mapping
PDU) — PU) (5)
S = p(S)
is bijective, and the inverse mapping is denoted by

P(U)

%
S =

3The A x B submatrix is denoted by Saxp-
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Suppose V is an acyclic mixed graph (AMG) with vertex set V' and edge set
F CV x V. Edges in V can be directed or undirected, i.e., for vi,v9 € V', v1 — v
means that (vi,v9) € F, but (ve,v1) € F, and v1 — v indicates that (vy,v3) € F
and (vg,v1) € F. For a given vertex v € V, the parents and neighbors of v are

pa(v) = pay(v) = {v € V|v = v},
nb(v) = nby(v) :={v' € V [v' —v}.

Define an equivalence relation on V by v ~ v if v = v/ or if there is an undirected
path from v to v’ in V. The corresponding equivalence classes are called boxes, and
the set of equivalence classes is denoted by V/ ~. When Andersson and Klein
wanted to emphasize that a box B € V/ ~ is a subset of V, they used the notation
[B] := B. If B and B’ are distinct boxes such that v € [B], v' € [B], and v — v/,
then we write B — B’, making the set of boxes into an acyclic directed graph
(ADG). If B 4 B’, for any B’ € V/ ~, the box B is called maximal.

The skeleton of V is the undirected graph U (V) := (V, F U F°), where F° :=
{(v',v) | (v,v") € F}. Given a DUG U, a class of generalized Riesz distributions
is in general only defined relative to a choice of a recursive structure on U, i.e., a
choice of an AMG V with skeleton U, cf. Definition 3.7. This AMG must have the
following two properties for the generalized Riesz distributions to be defined.

e (Al) The subgraphs of V induced by its boxes are complete.
e (A2) The graph V has no triplexes.*

Definition 3.1. If i/ is a DUG, and V is an AMG with skeleton U satisfying (A1)
and (A2), then V is called a representation of U (as an AMG).

Every DUG can be turned into an ADG without immoralities by converting lines
to arrows, so every DUG has a representation as an AMG.

The assumptions (Al) and (A2) are essential for the construction of generalized
Riesz distributions. As we will see in Proposition 3.13, these distributions are
constructed recursively from Wishart distributions, and in the case where V has only
one box, a generalized Riesz distribution is a Wishart distribution, cf. Remark 3.14.
Because generalized Riesz distributions are defined on P(Uf), this requires P(U) =
PD(V) when V has only one box, which requires U to be complete in this case, as
guaranteed by condition (Al).

As mentioned above, the AMP and LWF properties for & are equivalent, and
assumption (A2) implies this is also true for V. Furthermore, condition (A2) is
essential, because it guarantees that ¢ and V are Markov equivalent (wrt. both the
AMP and LWF properties).

Because V satisfies properties (A1) and (A2), pa(v) depends only on which box
contains v, and we define (B) := pa(v), where v € [B]. Furthermore, these con-
ditions imply that the subsets (B) and [B] U (B) induce AMGs with complete
skeletons, making certain submatrices of S invariant under the mappings (5) and
(6).

For the following DUG U, there are 23 possible representations of & as an AMG
V. Ignoring labeling of the vertices, there are only eight, which are displayed in
Figure 1.

4A triplex is an induced subgraph of the form e —e < e (a flag) or ® — e <— e (an immorality).
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As mentioned above, every DUG U has a representation V, where V is an acyclic
directed graph. Therefore, why is it worthwhile to define generalized Riesz distri-
butions with respect to AMG’s instead of restricting attention to ADG’s?

Not only do AMG’s provide a larger family of distributions, but every DUG
U has an intrinsic representation as an AMG V. That is, V does not depend on
any arbitrary choices, such as an arbitrary ordering of the vertices, cf. Section 13
of Andersson and Klein (2010). However, the intrinsic representation may not be
an ADG. For instance, the intrinsic representation of the DUG (7) is the AMG in
Figure 1.d.

3.2. The Fundamental Decompositions. Let U be a DUG with vertex set V', and
let V be a representation of U as an AMG. For S € S(V) and B € V/ ~, define
S[B], S<B>, S[B>, and S<B] to be the [B] X [B], <B> X <B>, [B] X <B>7 and <B> X [B}
submatrices of S, respectively. Because the subgraph of V induced by [B]U (B) has
a complete skeleton, S’[B] = S[B], S(B) = S<B>, S[B) = S[B>, and S{B] = S<B], for
any S € P(U).

Let M € V/ ~ be a maximal box, and let Vj; be the AMG induced by the subset
Vi =V \ [M]. Then we have V;/ ~ = (V/ ~)\ {M}. Furthermore, [B], (B),
SiB], S(By, and Sy remain unchanged when V is replaced by Vy, for B € Vi / ~.
The skeleton Uy; of Vy, is the same as the subgraph of ¢ induced by V.

Let D™ (V) denote the convex cone of all V x V block diagonal matrices E =
Diag(Ep | B € V/ ~), such that Ep € PD([B]), for all B € V/ ~, and let T} (V)
denote the set of all V' x V matrices U such that

e U,,=1forveV, and

o Uy =0if u+# v and (u,v) € U([B] x (B) | BeV/~).
If the boxes are numbered By, ..., By . so that B; — B; implies ¢ < j, then the
matrices U € T} (V) are lower block-triangular matrices with identity matrices on
the diagonal and possible extra zeroes below the diagonal.

With these definitions in place, we are now prepared to present several decom-
positions that are fundamental to the theory of generalized Riesz distributions.

Proposition 3.2. The following mapping is bijective.

T/ (V) xDY(V) — PDU)
(U,E) — U'EU

Corollary 3.3. The following mapping is bijective.

T; (V) x D*(V)
(U, D)

P(U)

—
= p(U'DUY)™)
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FIGURE 1. The eight representations of the DUG given in (7),
ignoring labeling of the vertices. Figure 1.d shows the intrinsic
representation.

For A € PD’(U{), define the matrices Ajp, € PD([B]), B € V/ ~, through
Diag(A(pjo | B € V/ ~) := E, where (U, E) € T} (V) x D" (V) such that U*EU = A.

Corollary 3.4. Let M € V/ ~ be a maximal box in V. Then, the mapping
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PD°(Uy) x RMXM) o pD([M]) — PDO(U),

1y —1IT¢ Ay 0 1y 0
A 71-[ ,T — M MO M
(B s, Yar) ( 0 g )( 0 TM)(HMO 1)
_ < Apr + 10,0 Y Iy =100, as > _A (8)
=T p1lnro Ty Y
is a a bijection, where IIy;o € RIM*VM ig defined by (Iaro)(ar x (ary = Har, and
(Iar0) (< (var\ (ary) = 0.
Proposition 3.5. Let M € V/ ~ be a maximal box in V. Then the mapping

P(Ups) x RIMXM) 5 pD((M]) — PU),

ly 0 Sy 0 > ( lv,, Rbso >>
Sars Rar, Lar) — M M
(Sar, Rar, Lav) p<( Ruo o 1 )( 0 Ly 0

(i s mning, )
RyoSm Ly + RyoSy Ry

is a a bijection, where Ryzo € RIMIXVM is defined by (Raro) ) x vy = Rar, and
(Ra10)[M]x (Var\(my) = 0. The inverse mapping is

P(U) — P(Uy) x RMXM) 5 pD([M])
S+ (Svass Siarye Siarge)s

-1

where S[M>. = S[M>S<_]Vlf>, and S[M]. = S[M] — S[M)S<M>S<M]-

In general, if ¥ € P(U), and B € V/ ~, define ¥py, := Z[B>Z<*Bl>, and Yp)e :=
S5 = 215) S5y )

(B)
Corollary 3.6. Let S € P(U). Setting D := Diag(Siple | B € V/ ~) and
Uipx(B) = —S(B)e, B € V/ ~, yields the unique solution (U, D) € T; (V) x D*(V)

to the equation S = p(U~1D(U?)~1), cf. Corollary 3.3.

3.8. Generalized Riesz Distributions. As before, let U be a DUG with vertex
set V, and let V be a representation of & as an AMG. Let A € PD°(U), and
A= (\g| B e€V/~)ecR"/™. Define the integral

W@ = [ TI0SP | B € V) ) exp((A8)Jdvn(S),
PU

with respect to the measure

_[Bl+(B)+1 _ 1B
v (8) = [T (15~ 5 IS0 =7 | B v/ ~) as.
This integral converges if and only if
B B) -1
)\B>[]+%,for all BeV/ ~, 9)

In this case,
P8, 2) = v [T AEe " | BeV/~),

°If (B) = 0, then X(g}s = (g
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where

ev(N) ::wwH(H(F(AB—@—%)‘i:l,...,[B]) ‘ BeV/N).

These calculations lead to the following definition.
Definition 3.7. Let A € PD (), and let A = (A5 | B € V/ ~) satisfy condition
(9). Then the probability measure

V—dim(P(U))

2 [1(App*? 1B € V/ ~)T1(1Spe*?|B € V/ ~)
H(H(F(AB*Sﬂ*%)\izl,...,[m) ‘ BGV/N)
cexp{—tr(AS) }diy(S)

is called the generalized Riesz distribution on P(U) with respect to the representa-
tion V of U, with shape parameter \ and natural parameter A.

dRa A (S) =

The natural parameters and expectation parameters for generalized Riesz distri-
butions are related by A-inverse mappings, defined as follows. Let

S = p(U~" Ding(Spp | B € V/ ~)(U) ™) (10)
V/~

be the decomposition of ¥ € P(U) as described in Corollary 3.6. For A € R’
the A-inverse of ¥ is defined by

2% = U'Diag(\sX y, | B € V/ ~)U € PD°(U). (11)
The mapping
PU) — PD°U)
DI D

is a bijection with inverse

PD°U) — PU)
U'Diag(Aplo | BEV/ MU =A p(U‘lDiag()\BA[_Bl]o \ BeV/~)(UH)

Note that

(Z—/\)[B]o = )\BZ[_Bl]., for BeV/~. (12)
Remark 3.8. If A= (o | B € V/ ~) for some constant

)\0>IH&X{WBEV/N},

then the distribution Ra x does not depend on the representation V, cf. Remark 8.1
of Andersson and Klein (2010). Also, ¥=* = A\¢X ! in this case.

Proposition 3.9. Let A € PD°(U), let A = (\p | B € V/ ~) satisfy (9), and let
¥ € P(U) satisfy A = £7*. Then E(Ra)) = .

Like Wishart distributions, generalized Riesz distributions can be parameterized by
their expectation parameter, leading to the following definition.
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Definition 3.10. Let ¥ € P(U/) and A = (Ag | B € V/ ~) satisfy (9). The
generalized Riesz distribution on P(U) with respect to the representation V of U
with shape parameter A and expectation parameter X is denoted by Rsx; ».

Corollary 3.11. The maximum likelihood estimator for the statistical model

M: (Ranx|AePDOWU))
is A(S) =85

One more fact about A-inverse mappings that will be needed to prove Theorem 5.1
is presented in Proposition 3.12.

Proposition 3.12. If ¥ € P(U{) and A € RX/N, then

tr(378) =Y (Ag[B] | BEV/ ~).

Proof. Because ¥~ € S(U), tr(X7*%) = tr(X~*%), and the proposition now fol-
lows from Equations (10) and (11). O

The following proposition is fundamental for working with generalized Riesz
distributions, enabling proofs by induction on the number of boxes in V/ ~. An-
dersson and Klein used this proposition to calculate the expectation of Ra x, and
it is essential for calculating the moments of the likelihood ratio statistic for testing
equality of natural parameters.

Proposition 3.13. Let M € V/ ~ be a maximal box, and let S € P(Uf) be a
random variable with distribution Ra x. Then

e The random variables Sype € PD([M]) and (Sprye, Svy,) € RIMIXAD
P(Uy;) are independent.”

e The random variable Sy € PD([M]) has a classical Wishart distribution

M)
2

_ () with shape parameter Ay — and natural parameter
2

Ay, Am
e The distribution of (Sjarye, Sv,,) € RIMIXM) 5 P(Uyy) is described as fol-
lows: The conditional distribution of Sjyye given Sy, is N(Ilas, (28 @
Swy) ™), the normal distribution on RIMIX M) with expectation IIy (see
Equation (8)) and precision matrix 2A[y) ® S(ary; in particular, this condi-
tional distribution depends on Sy,, only through S(ys. The distribution of
Sy, is the generalized Riesz distribution Ra,, »_,, on P(Ur) with natural
parameter Ajs (see Equation (8)) and shape parameter A_p; := (Ag | B €
V]\/[/ N)

Remark 3.14. In the special case that V has only one box, condition (A1) implies
that U is complete, so PD’(U) = P(U) = PD(V). Therefore, A € PD(V),
A € R, and Sppje = S, which takes values in PD(V). Proposition 3.13 then
states that Ra x = Wa x, that is, generalized Riesz distributions reduce to Wishart
distributions when V has only one box.

SHere, Ap[B] is Ap times the cardinality of [B].
"For a random variable X, we write X € A when X takes values in A, not when X is an
element of the set A.
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Proposition 3.15 summarizes Example 17.1 of Andersson and Klein (2010), show-
ing that a generalized Riesz distribution arises when estimating the covariance ma-
trix of a sample from a Gaussian graphical model defined by U.

Proposition 3.15. Let U = (V, F) be a DUG, and suppose (X, | a =1,...,N)
is a random sample from N(0,X), where ¥ € PD(l).

e The MLE ¥ for ¥ exists with probability one if and only if N is greater
than or equal to the cardinality of every clique in U.

e In that case, if V is an arbitrary representation of U as an AMG, then
p(X) ~ Ry, where A= (¥ | BeV/ ~)8

Once again, if V has only one box, condition (A1) implies that U is complete,
so it induces vacuous Markov properties. More precisely, the covariance matrix
Y e PDU) =PD(V),s0 (Xo | @ =1,...,N) is just an ordinary sample from a
centered multivariate normal distribution. Also, the projection mapping p is the
identity mapping, and Proposition 3.15 states that

Y =pX) ~ Ry = Wxy,
where \ = %, as required by the classical theory.

3.4. Homogeneity of Covariance Matrices for Gaussian Graphical Models. This
section generalizes the test of homogeneity of covariance matrices discussed in the
introduction to the setting where each multivariate normal sample satisfies the
Markov properties given by a DUG Y. This problem is then shown to be equiv-
alent to testing that several generalized Riesz distributions have the same natural
parameter.

Suppose that (Xc(yk) | @« =1,...,Ng) is a random sample from N(0, %), where
Y € PD(U), for k = 1,...,K. Each of these normal distributions satisfy the
Markov properties given by U, because their covariance matrices are elements of
PD(U).

Furthermore, assume that Ny is greater than or equal to the cardinality of every
clique in U, so that the MLE ¥, for &, exists with probability one, for k =1,..., K.
By Proposition 3.15, if V is an arbitrary representation of U as an AMG, then
p(Sk) ~ Ry (s),00» Where Ay = (5% | B € V/ ~). Note that the components of Ay,
do not depend on the boxes B € V/ ~.

A natural testing problem to consider in this setting is that these covariance
matrices are equal,

HSM . %) = = ¥k, (13)
which is a generalization of the classical test of homogeneity of covariance matrices
presented in the introduction. Because p : PD(U) — P(U) is bijective, this is
equivalent to testing that the random matrices p(f)l), e ,p(f)K) have the same
expectation parameters. By Proposition 3.9, the natural parameter of p(f]k) is
Z,:)"“ = %E;l, cf. Remark 3.8. Similarly, %p(ik) has natural parameter E,;l.

Therefore, the original testing problem (13) is equivalent to testing whether the
random matrices

8The distribution does not depend on the representation )V because the components of A do
not depend on the boxes B € V/ ~, cf. Remark 3.8.
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%p(zl)a ) NQiKp(EK)v
whose distributions are szl’ Apr RZRI’ A+ have the same natural parameter.
It should be emphasized that the shape parameters in this testing problem are
known, determined by the sample sizes Ny, ..., Nx. Although the shape parameters
A = (8t | B € V/ ~) have components that do not depend on the boxes B € V/ ~,
Section 5 considers the more general setting where the A;’s are arbitrary known
shape parameters satisfying condition (9). Shape parameters whose components

are not identical result from incomplete observations, as discussed in Example 17.2
of Andersson and Klein (2010).

4. A Preliminary Testing Problem

Testing equality of natural parameters for generalized Riesz distributions is dis-
cussed in Section 5. The proof of the main theorem in that section, Theorem 5.3,
requires the moments of the likelihood ratio statistic for a different testing problem,
which are obtained in this section.

Assume I and N are finite index sets, and let &, € PD(N), I > %,
& € RPN "and 65, € PD(I), for k= 1,..., K.? Based on statistically independent
observable random variables zp ~ N(&, (6x ® ®5)71) and s; ~ Wék,lk—%7 k=
1,..., K, we would like to test the hypothesis

Hy:& = =8k, 0= =0k
versus the hypothesis H' that the &,’s and 6;’s are arbitrary elements of RIXN
and PD(I), respectively. The observation space for both Hf, and H' is (RZ*N x
PD(I))X, which is also the parameter space for H'. The parameter space for Hj, is
RN x PD(I).
Using the notation for statistical models introduced in Section 2, the testing
problem is

K
H) : (@ N(E (50 ®) ) © Wy, _x
k=1

EeRN § e PD(I)) Vs.

K
H': <® N(&, (0r @ @) ) ® Wt
k=1

& € RPN 5, ePD(I),k—l,...,K),

where ® denotes product measure.

Our goal for this section is to find the moments of the likelihood ratio statistic
q' for testing Hy vs. H'. We begin by finding the maximum likelihood estimators
under Hj and H', which requires the following lemma.

Lemma 4.1. Let z € R”*Y, s € PD(I), ® € PD(N), and [ > L1, Assume that
Y is a subspace of R™*N | so that Y/ is a subspace of R’*N and let Py € RV*N
be the matrix for the ®-orthogonal projection onto Y.!° The maximum value of
the function

9The parameters @, and [ are assumed to be known, and £, and 0 are unknown.
10The elements of R1XY are row vectors indexed by N, and for any u € RN | the projection
of u onto Y is uPy. Vectors u,v € R1XN are ®-orthogonal if u®vt = 0.
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f:YIxPD() - Ry
F6.0) = exp { g (3a -~ O8(c — ) | ' exp(- 1)
is attained when £ = xPy and § = I(5(z— 2Py )®(z —xPy)'+5)~!. The maximum
value is [ |3 (z — 2Py )®(z — 2 Py)" + s| "' exp{—1I}.
Proof. For any ¢ € Y and 6 € PD(J),

1(6,0) = expf—3u(3(ePy — O2(cPy — )}

oo {-1s (5 (S erviota— vy +4))).

Because § ® @ is positive definite, the maximum value of the first factor is attained
when & = xPy, regardless of the value of 6 € PD(I). By Corollary 3.11 applied
to the classical Wishart distribution, the second factor is maximized when 6 =

I(3(z — 2Py)®(z — aPy) +5)7 L. O

Theorem 4.2. The maximum likelihood estimators for H' are fk = x5 and Sk =
lksgl, k=1,...,K. The MLEs for Hj, are

K
5: Za:k@kq)*l, and
k=1

1 X A K t -1
s - t = —1
1[5t (;m)@ <;xkq>k> i)

where ® = T8 @y, s =31 sp, and [ = S .

Proof. For fixed observations, the likelihood function for H' is proportional to

- 1
[]exp {—2tr(5k(3?k = &) (e — fk)t)} |6k [™ exp{—tr(drsk)}-
k=1

Applying Lemma 4.1 to the kth factor with Y = R and Py = 1y immediately
yields ék =) and Sk = lkslzl.ll

Under the null hypothesis Hj), £ := ¢ = -+ =€k, and § :=§; = --- = . Let
= (x1,...,2x) € RDXNE ¢ — (¢, ¢) e RI*XNK and & = Diag(®y,...,Px).

For fixed observations, the likelihood function for Hy, is proportional to

exp { ~ r6a — 9o - ) } 3 exp{ -t}

Lemma 4.1 will now be applied to find the MLE’s for Hy. In this case, 5 can be any
element of the subspace Y C RI*NE ‘where Y = {(8,...,3) |3 € R™*N}. Because
Y is a regression subspace with design matrix D = (1y,...,1y) € RV*NE  the
projection matrix is

Py = ®DY(D®D?)'D.

1y isthe Nx N identity matrix.
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Therefore,
R 3 3 K
{=20D'(DOD") ' = 2,80,
k=1
and the expression for § is obtained easily thereafter. O

Continuing the proof of Theorem 4.2, a final application of Lemma 4.1 leads to
an expression for the likelihood ratio statistic.

Theorem 4.3. The likelihood ratio statistic for testing Hy, vs. H' is
‘- T 1 s l
i 22{21 zpPral — 3 (Zszl ffk(I’k) o1 (Zszl xktbk)t +s
_ oy
T o

Now, an invariance argument based on the following lemma is used to show that
§ and ¢’ are independent under Hj,, which will allow the central moments of ¢’ to
be determined afterwards.

(14)

Lemma 4.4. Let G be a locally compact group, which acts properly on a locally
compact space X and properly and transitively on a locally compact space Y. Let
furthermore ¢ : X — Y be a continuous equivariant'? map, and let 7 : X — X /G
denote the orbit projection. Then the map (¢,7) is proper. If v is an invariant
measure on X, and 1 is an invariant measure on Y, then there exists a unique
measure k on the locally compact space X/G such that (¢,7)(v) = vy ® k.

Proof. This is Lemma 3 of Andersson et al. (1983). O

Theorem 4.5. Under the null hypothesis Hy, é , 5, and ¢’ are independent, and

¢ {~N( (@)™

S—1

[ ] 5 ~ Wlé,l*% .
Proof. We will begin with a group invariance argument based on Lemma 4.4. Let
X =0 = (RI*N x PD(I))X, and define ©g = R™*N x PD(I). Let G = RT*V x
GL(I), and define a group operation on G by (11, A1)(n2, A2) = (1 + A1z, A1 As2).
The model H' is invariant under the following actions of G on its observation space
and parameter space.

GxX—=X
(0, A), (xp, 81 | k=1,..., K)] = (n+ Axy, Asp A" |k =1,...,K)
Gx0O0 =0
(0, A), (&x, 01 |k =1,..., K)] = (n+ A&y, (A5 A [k =1,...,K).
The submodel Hj, is invariant under the same action on its observation space and
the following action on its parameter space

GX®0—>@0

12Commuting with the action of G.
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[(n, 4), (§,0)] = (n+ A&, (A7)0 A7),

The testing problem Hj, vs. H' is also invariant under these actions. More specifi-
cally, the embedding map

@0—)@
(§0) = (§0[k=1,....K)

is equivariant, and G acts transitively on ©y. This follows from the fact that
(A,0) = (A~1I§AL is a transitive action of GL(I) on PD([). This action is also
proper, and one easily deduces that all of the above actions of G are proper. For
A € GL(I), the Jacobian of the mapping

RIXN N RIXN
x = n+Azx

is |[A|", and the Jacobian of the mapping

PD(I) — PD(I)
S s ASA!

is |[A|"*1. Therefore, the measure

_I4N+1
dv(xy,81,. .., 2K, SK) = H|sk| z dzpds

is invariant under the action of G on X. The probability measures defined by H’
have continuous densities with respect to v, and v assigns finite positive mass to
any compact neighborhood. Therefore, invariance of the testing problem implies
equivariance of the maximum likelihood estimators and invariance of the likelihood
ratio statistic, ¢’.

Note that X, ©g, and G are locally compact Hausdorff spaces, and let 7 : X —
X/G be the orbit projection. Applying Lemma 4.4 with Y = 6 and t = (£,9),
there exists a measure £ on X/G such that

(t,m)(v) = v ® K,
where dyy(€,0) = |6]~ dédod is an invariant measure on Q.
Now, we will find the distribution of (5,5,71') under Hf, through a change of

variables. Using the notation from the proof of Theorem 4.2, for suitable constants
c1 and ¢y, we have

I— N+1

K
® 6@@]@ )®W5’lkg‘| (.’E17817...,$K75K)
k=

N(¢
—clexp{ (( x—xpy)é(x—xpy)tJrs))

K

‘5“(5@@ ~d(xPy - é)ﬂ} [T sl

k=1

—caexp { 103 ~1) = Jur0€ - 9216 - 1) | o131 0.

dxkdsk
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Because ¢’ is invariant, there exists a function ¢, : X/G — (0,1] such that
q" = ¢, omw. Transforming the above measure by the mapping (¢,7) yields the
central distribution of (£, 0, 7), which is the following measure on Oy x X/G.

dp(&o, 00, mo) =C2 €Xp {—tr(lééo_l) — %tr(é(&) —&)P(& — f)t)}
45 (70)[80] ~'d(10 @ K) (&0, 60, m0)

=cg exp {—tr(l(550 ) — 1’EI"( (&0 — )P (6o — f)t)}

I

4 (70) |00 déoddodr(mo),

proving that the maximum likelihood estimators are independent of the orbit pro-
jection under the null hypothesis. Since the likelihood ratio statistic is a function
of the orbit projection, it is also independent of the maximum likelihood estimators
under the null hypothesis.

Finally, we transform the above measure by the map (£, do, 7o) + (€0, 05 15 70),
whose Jacobian is |6y| =Y obtaining

02|661|l_%_% exp{—tr(ld&&l)}
exp {—u( (60— )(E0 — m} . (70)deods; dr(mo).
Therefore, (£,07") ~ N(¢, (§® )!) ® Wys,_x under Hy,. O

We are now prepared to find the central moments of ¢’. These moments and those

obtained in Section 5 will both be expressed in terms of the following constants.
Definition 4.6. Suppose I and N are nonnegative integers, and let [ > %
Define the constant

i=1,...,1 ] .

Theorem 4.7. For any « > 0, the ath moment of ¢’ under Hy, is

N+2i—1)

I+1—
cla,,I,N)=1" O‘”Hl ol +

N+21—1)

B(g)7) = iz o0 LN)

cla,l,I,N)
where [ =11 + -+ + lg. In particular, the central moments of ¢’ do not depend on
the unknown parameter, so ¢’ is ancillary under Hy,.

Proof. Assume that Hy is true. The random variables Sk, k=1,...,K are inde-
pendent, and by Theorem 4.5, 4 and ¢’ are independent. Therefore, equation (14)
yields

K

H5 1|al H |o/lk

k=1
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Since 61 ~ W50y, and ot =1 sy ~ W6, the theorem follows from the

moments of the generalized variance, given in equation (3).
|

5. Testing Equality of Natural Parameters for Generalized Riesz
Distributions

In this section, we find the moments of the likelihood ratio statistic for testing
that several generalized Riesz distributions have the same natural parameter. Let
V be a representation of the DUG U = (V, F), and suppose A € RY/~ satisfies (9),
for k=1,..., K. Based on independent observable random variables S ~ Ra, A,
k=1,..., K, we would like to test the hypothesis

H()IAl:"':AK
versus the hypothesis H that the Aj’s are arbitrary elements of PD"(/).13 The
observation space for both Hy and H is P(U)¥, the parameter space for Hy is
PD%(U), and the parameter space for H is PD?(%/)*. In summary, the testing
problem is

K
Hy : (@ Rany, € P(PUF) | A€ PDO(U)> vs.
k=1

K

H: (@ Ra, ., € PPUE) | A e PDOU), E=1,... K> .
k=1

We begin by finding the maximum likelihood estimator for A under Hy. Let

Ly, and Lps be the likelihood functions for models Hy and M (see Corollary 3.11),

respectively, let S1,..., Sk € P(U), and define S = S1 + -+ Sx and A = A\ +

-+ + Ag. In what follows, o< denotes equality up to a factor not depending on A.

K
Ly (A; 81, Sk A, -, Ak) = [ ] Lae(D; Sk, M)

k=1
K

o ] (A, Ak) ! exp{—tr(ASk)}
k=1

o Jy(A,\) 7t exp{—tr(AS)

x Lpr(A; S, N).

By Corollary 3.11, the value of A maximizing Ly;(A; S, \) is S™*, so the maxi-
mum likelihood estimator for A under Hy is

A=85"

Again, by Corollary 3.11, the maximum likelihood estimator for Ay under H is
A =8 fork=1,...,K.

13The shape parameters Ay are assumed to be known in this testing problem.
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Therefore, the likelihood ratio statistic is

Lt (A; S, Ak)
i1 Lar(Ag; Sky Ak)

[T, exp{tr(ArSi)}
exp{tr(AS)}

q(Sl,...,SK) =

HkK=1 |Ak[B]o|)\kB

where AHB]O = (Ak)[B]O, and App = (Ar)B. By Proposition 3.12, the exponentials
cancel, and the following theorem has been proved.

b

BeV/~>

Theorem 5.1. The likelihood ratio statistic for testing Hy vs. H is
q: PU)" = (0,1]

|Apo*?
S1,...,8 :|| - BeV/~
Q( 1 K) <Hf_1 |Ak[B]o|AkB /
/\23[3] K |Sk[B].‘)\kB
= BeV/~|,
H <|S[B]-|AB kl;[l )\2’1}’3[3] /

where S = S1 +---+Sgand A= X +--- + Ak

The central moments of ¢ are found by inducting on the number of boxes in V,
so we begin with the case where V has only one box and then proceed to the general
case.

Theorem 5.2. If V has only one box and a > 0, the ath moment of ¢ under Hy is

E[qa] _ Hi(:l C(Oz, )\ka [3]7 0)
cla, Ag,[B],0)
where B =V is the single box in V.

Proof. Assume that Hy is true. Because V has only one box,

Skle = Sk ~ Raxn, = Wang. k=1,... K,
SiBle =S ~Rax=Wa g, and

K
ARSI a = [T s Sk,
k=1
cf. Remark 3.14. It now suffices to show that S and ¢ are independent under Hy,

which follows from an invariance argument like the one used to prove Theorem 4.5.
O

Theorem 5.3. Given o > 0, the ath moment of ¢ under Hy is

o 17 ( Ty e A, [B.(B))
Pl =11 ( (o 3 (81, (B))

BeV/~>,

where A = A\ + - + Ak
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Proof. We proceed by induction on the number of boxes. If V has only one box B,
(B) =0, and the result follows from Theorem 5.2.

On the other hand, assume that V has at least two boxes and that the theorem
has been proved for graphs with fewer boxes. Let M be a maximal box, define
Vi = V' \ [M], and let Ups be the subgraph of U induced by V;. By Corollary
3.4, there exist matrices Ay, € PD(Uyy), Ay € PD([M]), and Ty € RIM]> (M)

such that
A = ( 1VM _H)}VIO ) ( An 0 ) < 1VM 0 >

For k=1,..., K, assume S ~ Ra »,, so that Hy is true. By Theorem 5.1,

q=[](as | B€V/~), where

0 — )\2}5 [B] ﬁ |Sk[B].|>\kB
- pY \es (B

Sl 2y AP
Therefore,

q = qmq-nm, where
q-m = H(QB | B € Vm/~),

and the notation suppresses the dependence on Sy, k = 1,..., K. Below, we will
show that

[y ce Mar, [M], (M) 4,
C(O‘7)‘M7[M]’<M>) .
The other factor g_ps depends only on Siv,,,...,Skv,,, and it is the likelihood
ratio statistic for testing Hy vs. H when the graph is U;. By Proposition 3.13,
Skvir ~ Ran,(w)—ars 50 S1viys - -+, Skv,, satisfy Hg for the graph Uy,. Therefore,

by the induction hypothesis,

E[Q?\Z H SlVM7 R SKVJ\A = (15)

o [T, c(e e, [B], (B))
Bl =11 ( (o 3o B, (B))

BEV]V[/N>.

Since g—ps is a measurable function of the Skv,,’s, and E[g3; || Siva, .- Skva,] 18
a constant,

E[qa] = E[ng]E[qJ(& ” SlVM7 s SKVM]

B HK:1 c(a, A, [B], (B))
_H< kc(a,/\B7]Eg]v<B>) pevl N> .

To prove the theorem, it only remains to establish Equation (15), which follows
from the results for the testing problem Hf vs. H' discussed in Section 4. For
k =1,...,K, define x; := Siye and sp := Siae- By Proposition 3.13, the
conditional distribution of (z1, s1,...,ZK, Sk) given Siv,,, .., Skvy, 18

MFor random variables X and Y, E[X || Y] denotes the conditional expectation of X given Y.
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K
QN (@ ®) ") @ Wy, _x,
k=1

where & = I, 6 = A[M], ®, = 25k(M}a Iy, = Mg, and N = (M). In particu-
lar, the conditional distribution of (z1,s1,...,Zk,SKk) given Siv,,,...,Skv,, is a
probability measure in the model Hj,. Furthermore, the following calculations show
that qpr(S1,...,5k) = ¢ (21,81, .., K, SK)-

1 K WA K t
5 Zl'kq)kfﬂir — 5 <Z xk(I)k> <I>_1 (Z xk¢k> + s =
k=1 k=1

k=1

K K K t
Z SkinryeSk(m)Shiarye + Skinsle — <Z Sk[M)oSk(M)> 5&\/1” (Z Sk[JVI)oSk(M)>

k=1 k=1 k=1
Noting that Sk[M] = Sk[]\/[]. + Sk[M)oSk(M)S]i[M>.a and Sk[M} = Sk[M)oSk(M)7 the
above expression is equal to

Stmy = Sy Sy Sty = St
Because qp(S1,-..,Sk) = ¢'(x1,81,...,2K, Sk ), and because the conditional dis-
tribution of (x1,s1,...,ZK,SKk) given Siv,,,...,Skv,, is a probability measure in
the model Hg, the conditional moments of qas given Siv,,,...,Skv,, are equal to
the moments of ¢’ from Theorem 4.7. This establishes Equation (15) and completes
the proof.
O
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