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ABSTRACT

This study focuses on simultaneous confidence bands and the volume-of-tube method.
Simultaneous confidence bands have been used in various statistical problems. The
volume-of-tube method can be used in the construction of simultaneous confidence
bands.

The problem concerning the construction of simultaneous confidence bands in a
regression model originates with Working and Hotelling (1929). They formalized this
problem as the construction of confidence intervals for an estimated regression line,
and provided a critical value by making use of the Cauchy-Schwarz inequality. Sub-
sequently, many reports concerning the relaxation of these conditions have appeared.

In the case of one regression model, Wynn and Bloomfield (1971) pointed out
that the use of the Cauchy-Schwarz inequality leads to conservative bands for simple
regression with unrestricted domain of the explanatory variables. Uusipaikka (1983)
constructed exact confidence bands for linear regression when X’ is a finite interval.

In the case of the linear regression models, there are a lot of research in literature.
For example, simultaneous confidence intervals are used in Scheffé (1953) to assess
any contrasts between several normal means. In this study, the problem of assessing
any contrasts between several simple linear regression models is considered by using
simultaneous confidence bands. Using numerical integration, Spurrier (1999) con-
structed exact simultaneous confidence bands for all of the contrasts between several
regression lines over the whole range (—o00, 00) of the explanatory variable when the
design matrices of the regression lines are all equal. Jamshidian, Liu, and Bretz (2010)
proposed a simulation-based method to construct simultaneous confidence bands for
all of the contrasts between the linear regression models when the explanatory vari-
able is restricted to an interval and the design matrices of the regression lines may be
different. Naiman (1986) gives a method for constructing conservative Scheff é-type
simultaneous confidence bands for a single curvilinear regression model over finite in-
tervals. Unlike these studies, we consider constructing simultaneous confidence bands
for all of the contrasts between several nonlinear regression models. The tube formula
is given in a mathematical form via the volume-of-tube method.

The chapters are arranged as follows. We provide a brief review of multiple re-
gression models in Chapter 1. Chapter 2 summarizes simultaneous confidence bands
for simple and multiple regression models, and we then address the problem of the
construction of simultaneous confidence bands for all of the contrasts between sev-
eral nonlinear regression models. We propose simultaneous confidence bands of the
hyperbolic type for the contrasts between several nonlinear (curvilinear) regression
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curves. Chapter 3 looks at the volume-of-tube method. We give the definition of
the tube and critical radius, and then we summarize the volume-of-tube method for
evaluating the upper tail probability. In addition, we discuss the expectation of the
Euler-Poincaré characteristic heuristic. Moreover, we prove that the formula obtained
is equivalent to the expectation of the Euler-Poincaré characteristic of the excursion
set of the chi-square random process and, hence, is conservative. Using this result,
Takemura and Kuriki (2002) provide an alternative proof that the confidence band
of Naiman (1986) is conservative. Chapter 4 uses the volume-of-tube method to
derive an upper tail probability formula for the maximum of a chi-square random
process, which is sufficiently accurate in commonly used tail regions. The critical
value of a confidence band is determined from the distribution of the maximum of a
chi-square random process defined on the domain of the explanatory variables. The
tube formula is given in a mathematical form. We prove that the simultaneous confi-
dence bands we propose are conservative. This result is therefore a generalization of
Naiman’s inequality for Gaussian random processes. In order to test our method, we
give a numerical example to determine the accuracy of the approximation formula we
propose, which further demonstrate that the confidence bands obtained by the tube
method are always conservative and very accurate. To investigate what happens un-
der model misspecification, we conduct a Monte Carlo simulation study. The study
shows, too small of a model should surely be avoided, whereas, a larger model has
the disadvantage of having a wider confidence band.

As an illustrative example, the growth curves of consomic mice are analyzed in
Chapter 5. A study under model misspecification is also conducted in the application.
Chapter 6 considers the statistical parametric mapping approach as future work.
Details of the proofs are in the Appendix.
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Chapter 1

Introduction

Multiple regression analysis is a powerful technique used for predicting the relation-
ship between a continuous random variable Y and several independent variables. Let
Y1,Ys,...,Y, be a set of predictors believed to be related to a response variable Y.
Let Y = (Y1,...,Y,)" and @; = (21, ..., 2n) " be the sequences of observations that
follow the regression model.

Y =00+ Bixji + ...+ Bprjp +¢5, j=1,....n,

where 3;,7 = 0,1, ..., p are unknown regression coefficients and €, represents mutually
independent N(0,0?) random variables. We rewrite the regression model in matrix
form as

Y =XpB+e¢,

where X = (1,z1,...,2,), 8= (80, B1,.--,5y)", e =(e1,...,&,) ", and 1 is a column
vector of size n with all elements equal to one. The matrix X is defined as a design
matrix. Without loss of generality, we assume that X is of full column rank.

For more details, see Anderson (2009).

1.1 Parameter estimation

The method of least squares estimation is a standard approach to estimating 5 in
regression analysis. We can obtain the least squares estimator 3 of § by minimizing
the least squares criterion, as in Liu (2010), given by

L(B) = |IY = XBIP = (Y = XB) (Y — XB).
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Thus, the least squares estimator must satisfy

OL(B)

_ T Tya _
W'ﬁe/?*_ZX Y +2X'X3=0.

Because X is of full column rank, X 'X is non-singular, and the normal equation
leads to the least squares estimator

B=(X"X)"'XTY.
Fitting the model, we can obtain
Y =X3=XX"X)"'X"Y = HY,

where H = X(X"X)™1X " is called the hat matrix such that H(I — H) = 0 since
H? =H.
The vector of residuals is defined as

=Y -Y=(-H)Y.
The estimator 52 of o2 is defined as

5 = [[El12/(n — p - 1).

Because y is a realization of a random vector Y with E(Y) = X3, we obtain the
following theorem.

Theorem 1.1.1. Under the standard normality assumptions, we have the following
properties.

(i) B~ Npr (B, 02(XTX)71),
(ii) &~ N, (0,02(1 — H)).
(i) 52 ~ 2X2 1

(iv) B and € are independent.

(v) B and 5% are independent.

1.2 Confidence intervals
It is clear that = '3 can be estimated by xTB , since

2T (B=B) ~ N0, (XTX) ).
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When o is known, R
xT(B—B)
o/ (XTX) 1z

follows a normal distribution. Hence, a 1 — a confidence interval for ' 3 is given by

Pr {xTﬁ € xT//B\:I: Za/ga\/xT(XTX)—lx} =1-a,

where Z, /5 is the upper «/2 point of the normal distribution.
When o is unknown, it follows from Theorem 1.1.1 that (5 is independent of &.

follows a t distribution with n —p — 1 degrees of freedom. Hence, a 1 — a confidence
interval for x' 3 is given by

Pr {xTB € xTE:t ta/gff\\/xT(XTX)*lx} =1-aq,

where t,/5 is the upper /2 point of the ¢ distribution with n — p — 1 degrees of
freedom, as in Liu (2010).

1.3 The layout of this thesis

The following is a brief outline of this thesis. Chapter 1 provides a brief review of mul-
tiple regression models. In Chapter 2, we review simultaneous confidence bands for
simple and multiple regression models, and we then address the problem of the con-
struction of simultaneous confidence bands for nonlinear regression models. Chapter
3 looks at the volume-of-tube method, and we summarize the volume-of-tube method
for evaluating the upper tail probability of the maximum of a Gaussian random field.
The volume-of-tube method and its related method, referred to as the expected Euler-
characteristic heuristic, are briefly summarized in Chapter 3. In Chapter 4, we define
a Gaussian random field and a chi-square random process as pivotal quantities. We
show that the critical value is determined from the upper tail probability of the max-
imum of a Gaussian random field or a chi-square random process. The main results
are provided in Chapter 4. Then, we discuss a simulation study under model mis-
specification. Chapter 5 is devoted to the analysis of growth curve data. Chapter 6
considers the statistical parametric mapping approach as future work. Details of the
proofs are in the Appendix.



Chapter 2

Simultaneous Confidence Bands

Simultaneous confidence bands are useful statistical inferential tools that can be used
in many statistical branches. In this chapter, we summarize simultaneous confidence
bands for simple and multiple regression models.

2.1 Confidence bands for one simple regression model

It is an important task to assess where the true model '3 lies in regression analysis
from which the observed data have been generated.
When o is known, a 1 — « confidence region [ is given by

{ 5. B= B)T(XTX)(53 — B)
’ (p+1)0?

Sxi(p+1)},

where x2(p + 1) is the upper « point of the x? distribution with p + 1 degrees of
freedom.
When o is unknown, a 1 — a confidence region [ is given by

{B: (8= 5) (X X)(5-5) < paﬂ’n_p_l}’
(p+DIY = XBI2/(n—p—1)

where f, , 1 is the upper a point of the F' distribution with degrees of freedom
ofp+1landn—p—1.
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2.2 Confidence bands for one multiple regression
model

The most well-known simultaneous confidence band of level 1 — « for the regression
model 2" for all x € RP is given by Hotelling (1951) and Scheffé (1953, 1959).
Working and Hotelling (1929) generalizes the band for a simple linear regression
model. When o is known,

g Bex Bt 2+ oz (XTX) 1z
When ¢ is unknown,
2 Bex B+ \/(p + ) fan 10V (X TX) .

The lower parts and the upper parts of the band are symmetric about the fitted model
T
x' f.

2.3 Confidence bands for more than two multiple
regression models

Suppose k linear regression models are defined as follows

K:Xzﬂz—i_g’u izl,...,k,
where Y; = (yi1, ... ,yiyni)T is a vector of random observations, X; is a n; x (p+1) full
column-rank design matrix with the Ith (1 <1 < n) row given by (1,z1,...,2,),
ﬁi = (61'707 < e 76i,p)T7 and g — (82‘,1, BN ,61"“) with all the €Z‘7j,j = ]_, - ,ni,i = ]., ceey k
being independent and identically distributed (i.i.d.) A(0,0?) random variables. Si-
multaneous confidence bands for all of the contrasts between the k regression models
are given as

k
ZcixTﬁi, forall c¢=(ci,...,c;) €C,
i=1

where C is the set of all contrasts

C:{c:(cl,...,ck)TERk:iCizo}.

=1
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When o is known,

k

k k
Zci:cTﬁi c ZcixT@ + ¢, 0 Zcsz(XiTXi)—lx, Ve e RPTL Ve el

=1

When o is unknown,

k

k
Z ar' B € Z cia:T@ +d,o

i=1 i=1 =1

T(XX;) 'z, VYo eRFF veel,

Mw

where ¢, and d, are determined by simulations. This provides a set of simultaneous
confidence bands for all of the contrasts between the k regression models.

2.4 Comparisons of nonlinear regression curves

Considering multiple comparisons of k& (> 3) nonlinear (curvilinear) regression curves
estimated from independent k£ groups. Suppose that for each group ¢ =1,...,k, and
for each explanatory variable z; € X, j = 1,...,n, we have observations 1, ..., Yijr;
as objective variables with r; replications, which are assumed to follow the model

yijh:gi(xj)+€ijh7 izl,...,k, jzl,...,n, hIL...,’I“Z'. (241)

Here, X C R is the domain of explanatory variables, and random errors ¢;;, are
assumed to be independently distributed as the normal distribution N(0, o (z;)?).
The variance function o(z)? is supposed to be known, or at least known up to a
constant o (z)? = o20¢(z)?. In the case of the latter, we suppose that an independent
estimator o2 of 0?2 is available. In addition, we assume that the true regression curve
has the form

gi(x) =B f(a), ze€X, (2.4.2)
where f(z) = (fi(z), ..., f,(x))" is a known regression basis vector function, and 3; =
(Bit, .-, Bip) " is an unknown parameter vector. Then, the least squares estimator f3;

of $; has the multivariate normal distribution A, (8;,7;'%), where

5 = <Z U(x#mf(xj)f(w)

2

is the inverse of the p x p information matrix. When o(z)?> = o20¢(z)?, we have

¥ = 0?%, where X is 3 with o(z;) replaced by oq(x;).
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Let C denote the set of vectors ¢ = (cy, ..., ;)T such that 2%  ¢; = 0. The focus
of this thesis is the construction of 1 — o simultaneous confidence bands for all the
contrasts Zle cigi(z) = Zle c;31 f(x) between the k regression curves for all v € X
and ¢ € C, where X is a given finite interval [a, b], a finite union of intervals | |;[a;, b;],
or an infinite interval (—oo, c0), with the symbol ‘| |" denoting a disjoint union.

Specifically, according to the traditional form of the point estimate plus or mi-
nus a probability point times the estimated standard error, we construct a 1 — «
simultaneous confidence band of the form

Dbl f@) €D bl f(w) £ bia (Z C—) f@)TSf(2), (2.4.3)

i=1 i=1 "

where 3 f(x) is the estimator of 8 f(z) in (2.4.2). This form is referred to as a
hyperbolic-type (Liu, 2010). The critical value b;_, is determined such that the
event in (2.4.3) for all z € X and ¢ € C holds with a probability of at least 1 —«a. Our
problem typically arises from growth curve analysis and longitudinal data analysis.

Throughout this paper, we assume that the regression curve g;(x) is a linear
combination of a finite number of known basis functions in (2.4.2). Although it is a
conventional regression model, we must always be careful regarding the approximation
bias caused by model misspecification. This issue is examined in Section 4.4.

2.5 The problem we considered

The problem concerning the construction of simultaneous confidence bands in a re-
gression model originates with Working and Hotelling (1929). They formalized this
problem as the construction of confidence intervals for an estimated regression line,
and provided a critical value by making use of the Cauchy-Schwarz inequality. Specif-
ically, Working and Hotelling (1929) treated the case of

(i) one regression model (equivalent to case k = 2 in our problem),
(i) the simple regression f(x) = (1,z)", and
(ili) the unrestricted domain of the explanatory variables X = (—o0, 00).

Subsequently, many reports concerning the relaxation of these conditions have ap-
peared in literature.

In the case of one regression model, Wynn and Bloomfield (1971) pointed out that
the use of the Cauchy-Schwarz inequality leads to conservative bands unless both (ii)
and (iii) hold. They illustrated improved confidence bands for the quadratic regression
f(x) = (1,z,2%)7. Uusipaikka (1983) constructed exact confidence bands for linear
regression when X is a finite interval. See Liu, Lin, and Piegorsch (2008) and Liu
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(2010) for historical reviews. The problem of k > 3 regression curve comparisons
was considered by Spurrier (1999, 2002) and Lu and Chen (2009), who proposed
procedures based on simple linear regression. However, it is difficult to extend these
methods to nonlinear regression.

One exception is Naiman (1986)’s integral-geometric approach. In the unit sphere
SP~1! of the p-dimensional Euclidean space, he defined a trajectory

[={y()|recXx}cs (2.5.1)
of a normalized basis vector function

SV2f(x)

N ST 252
and evaluated the volume of the I" tubular neighborhood. In the case of one regression
model, he constructed a simultaneous confidence band with the critical value obtained
from this volume. The volume formula for such tubes originated from Hotelling
(1939) and Weyl (1939). Currently, this idea is understood in the volume-of-tube
method framework (Adler and Taylor (2007), Kuriki and Takemura (2001), Kuriki
and Takemura (2009), Sun (1993), Takemura and Kuriki (2002)). As shown in Section
4.1, we require the tail probability of the maximum of a Gaussian random field or
chi-square random process as a pivotal quantity. Volume-of-tube is a methodology to
evaluate such tail probabilities.

In this paper, we adopt this integral-geometric approach. In the case of k > 3,
we define a subset M in (4.2.1) of a unit sphere, and by evaluating the volume of
its tubular neighborhood, we obtain the critical value b;_, in (2.4.3) by means of
the volume-of-tube method. Moreover, we prove that the proposed confidence band
is conservative. It is known that Naiman (1986)’s confidence band is conservative
(Naiman’s inequality, see also Johnstone and Siegmund (1989)), and our result is
regarded as its generalization. R

Note that, in the setting of this paper, the covariance matrices of the estimators j;
are identical up to a multiplicative constant. This property arises from the condition
that the explanatory variables z; are common between k groups in the model (2.4.1).
This represents the purported balanced case. For the unbalanced case, the problem
of constructing simultaneous confidence bands is quite tedious and only simulation-
based approaches are available (Jamshidian, Liu, and Bretz (2010), Liu (2010), Liu,
Jamshidian, and Zhang (2004), Liu, Wynn, and Hayter (2008)). In this paper, we
address only the balanced case.

Moreover, note that in the one-group case (k = 1), various simultaneous confi-
dence bands by means of the volume-of-tube method have been proposed. Johansen
and Johnstone (1990) demonstrated the usefulness of Hotelling’s volume formula for
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the construction of simultaneous bands. The application to the B-spline regression is
found in Shen, Wolfe, and Zhou (1998). Sun and Loader (1994) proposed a modifica-
tion to the volume-of-tube formula when a small approximation bias caused by model
misspecification exists. In succeeding papers, Sun and her coauthors developed this
idea further in various model settings (Faraway and Sun (1995), Sun, Loader, and
McCormick (2000), Sun, Raz, and Faraway (1999)). See also Krivobokova, Kneib,
and Claeskenset (2010). The crucial difference between this paper and existing work
is that in this paper, we need to treat a Gaussian random field with a general dimen-
sional (k — 1 dimensional) index set, and need the volume formula up to an arbitrary
order.



Chapter 3

The Volume-of-Tube Method

3.1 Definition of the tube

Considering general case, let S"~! = S(R") be the unit sphere in R" and let M C S"!
be a closed subset of S"1. Let the elements of £ = (&,...,&,) be independent and
standard normal random variables. (We write this as & ~ N,(0,1,).) (-,-) denotes
the standard inner product of R™. Our problem is to find the distribution of the
maximum of the Gaussian random field X (p) = (£, p), p € M :

Pr(max(f,m > c). (3.1.1)

peEM

Definition 3.1.1 (Tube). The tube (spherical tube) of radius 6 about M is defined
to be the set of points on S*! whose great-circle distance to M is less than or equal
to 0 :

My = {q c S"! | dist(q, M) < 0} = {v e st | iréi]\%cos_l (uTv) < 0}.

For an n-dimensional standard normal random vector & ~ N, (0, I,,), its “length”
€] and its “direction” ¢ = &/||£|| are independently distributed and the distribution
of ¢ is the uniform distribution over the unit sphere Unif(S"~!). Hence,

Pr(gg]i\?(f,p) > c) =E {Pr<1pr$<é,p> > ﬁ | Hﬁllﬂ

—-E [Pr(dist(C,M) < cos‘%ﬁ) | ||§||)]
1

:WE [V01<Mcos—1(c/||5u>)] )

10
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where Vol(-) is the (n — 1)-dimensional volume. If the volume of the tube Vol(My)
can be evaluated for every 6, then we can integrate it once (that is, we can take the

expected value with respect to [|£]|) to obtain the tail probability of the maximum
(3.1.1).

3.2 Definition of the critical radius

The support cone (or tangent cone) of M at u € M is denoted by S, M. (See Section
1.2 of Takemura and Kuriki (2002) for the definition.) The cone with base set M is
denoted by

co(M) = | | AM.

A>0

Then, the support cone of co(M) at u € M is decomposed as S, (co(M)) = S,M @
span{u}, where span{u} is the linear space spanned by u. The normal cone of co(M)
at u € M is defined by the dual of the support cone: N,(co(M)) = S,(co(M))*.

Definition 3.2.1 (Critical radius). We say that the tube My does not have a self-
intersection if every point ¢ € My \ M is uniquely written as

q = pcosy +vsiny, pEM, vE Ny(co(M))NS", o € (0,6].
The supremum of the radius 6 such that My does not have a self-intersection
0. = sup{0 > 0 | My does not have a self-intersection}

is the critical radius (reach) of M (Figure 3.2.1). Let 0. = 7/2 when 0. is more than
/2.
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Figure 3.2.1: Tubes with a radius equal to the critical radius (Kuriki and Takemura,
2009).

3.3 Volume-of-tube method and upper tail proba-
bility

In this section, we summarize the volume-of-tube method for evaluating the upper
tail probability of the maximum of a Gaussian random field.

Let € be a Gaussian random vector distributed as N, (0,1). Let M be a closed
subset of S"7!, the unit sphere (the set of unit column vectors) of R™. Then, the
random map v — &'u, u € M, is a Gaussian random field with mean 0, variance
1, and a covariance function Cov(¢'u,£Tv) = u'v. The volume-of-tube method
approximates the distribution of the maximum max,cp € 'u. To apply the volume-

of-tube method, we require the following assumption on M.

Assumption 3.3.1. M is a d-dimensional closed piecewise C*-manifold, or M is a
d-dimensional C*-manifold with piecewise C*-boundary. We write M = IntM LI OM
where IntM and OM denote the interior and the boundary of M, respectively. In the
former case, OM = ().

Under Assumption 3.3.1, we can prove that 6, > 0.
Note that the (m — 1)-dimensional volume of S ! is Q,, = 27"/2/T'(m/2). For
m x m matrix A = (a;;), let trA =1 and

treA = Z det(akk,)1<ij<e;, 1 <e<m

1<k <...<ke<m

(Muirhead (2005), Appendix A.7). Note that tr; A = trA, tr,, A = det A. The upper
probability of the chi-square distribution with m degrees of freedom is denoted by
Gum(+). Now we can provide the upper tail probability formula for the Gaussian field

€"u, uw € M. The theorem below is a special case of Proposition 2.2 of Takemura and
Kuriki (2002).
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Proposition 3.3.1. Asb — oo,

Pr <n§}@( £ > b> = Piube(b) + O(G,,(b*(1 + tan® .))), (3.3.1)
where
Pupe(®) = > wap—Gap—e(0®) + Y wly Gae(b), (3.3.2)
0<e<d, e:even 0<e<d—-1
with
1
Wag1—e = / {/ tre H (u,v) dv} du, (3.3.3)
Qav1-ena-1+e Jmemr L n, (co(ary)nsn—
1
wh_, :—/ {/ tre H'(u,v) dv}du. (3.3.4)
Qa—eQn—dre Jonr L Ny (co(a))nsn—

Here, H(u,v) is the second fundamental form of IntM at w in the direction of v, and
H'(u,v) is the second fundamental form of OM at u in the direction of v. du is the
volume element of IntM or OM, and dv is the volume element of N,(co(M))NS"L.

In (3.3.1), because 6. > 0, the error term O (G, (b?(1+tan? 6,))) = O(b"~2e~ ¥ (1+tan®6)/2)
is exponentially smaller than each term G, (b?) = O(b~2e""/2). Hence, (3.3.2) can be
used as an approximation formula when b is large. The method in which ?tube(b) is
used as an approximate value is referred to as the volume-of-tube method, or simply,
the tube method. This name comes from the volume formula for My below.

Remark 3.3.1. For the radius 0 € [0,0.], the (n — 1)-dimensional spherical volume
of the tube My is given by

Vol,_1(Mp) = Qn{ > we-.B (@+1-), (n—d—1+¢) (€08 0)

1
2
0<e<d, e:even

* Z w&_egé(d—e)»%(n—d-&-e)(C032 0)},

0<e<d—-1

where wyy1_. and w',_ are given in (3.3.3) and (5.3.4), Bay(*) is the upper probability
of the beta distribution with parameter (a,b).

The critical radius 6. can be evaluated using the following characterization (Theo-
rem 4.18 of Federer (1959), Proposition 4.3 of Johansen and Johnstone (1990), Lemma
2.2 of Takemura and Kuriki (2002)). For a proof, see Theorem 2.9 of Kuriki and Take-
mura (2009).
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Proposition 3.3.2. The critical radius 0. of M is given by

1— T,\2
tan?6. = inf ( uv)

_ 3.3.5
A TPEG— o) (3:35)

where P is the orthogonal projection onto the normal cone N,(co(M)) of co(M) at
v.

The local critical radius 0., is defined as

1— T,)2
tan? Oc10c = lim inf ( u_v)

- = 3.3.6
uAvEM, [[u—v]|—0 | Pk (u — v)][2 (330)

From the definition, it holds that 6. < 0.joc. In general, 0., is easier to evaluate
than 6..

3.4 Expected Euler-characteristic heuristic

We have summarized the volume-of-tube method to evaluate the upper tail probabil-
ities of the maximum of random fields thus far. There is another method utilized for

the same purpose, known as the expected Euler-characteristic heuristic (Adler and
Taylor (2007), Worsley (1995)). When applied to the Gaussian random field &,
u € M, this method is stated as follows: For each b, define the excursion set by

Ay={uec M| u>0b)

Let x(-) be the Euler-Poincaré characteristic of a set, and 1(-) be the indicator
function for an event. The expected Euler-characteristic heuristic assumes that
1(Ay # 0) = x(A,) for large b, and

Pr (€70 > ) = B{1(4s # 0} ~ E{x(40).

Note that y(A,) can be evaluated by Morse’s theorem, and is more tractable than
1(Ap # 0). Takemura and Kuriki (2002) proved the equivalence of the volume-of-tube
method and expected Euler-characteristic heuristic as follows.

Proposition 3.4.1 (Proposition 3.3 of Takemura and Kuriki (2002)).
E{x(Ay)} = Puune(b), for all b > 0.

Using this, Takemura and Kuriki (2002) provided an alternative proof that the
confidence band of Naiman (1986) is conservative.



Chapter 4

Construction of Simultaneous
Confidence Bands

4.1 Random fields as pivotal quantities

Our problem is to determine the critical value b;_, in (2.4.3). First, assume that ¥
is fully known. Define a pivotal quantity:

YialBi—8)f@)
J(E2) ross@)

T(z,c) = (4.1.1)

Then, the critical value b;_,, is solution b of the equation:
Pr{T(z,c) <b,Vz € X,VceC} = Pr{ max T'(z,c) < b} =1-a.
rzeX,ceC

In this expression, we use T'(z, ¢) instead of |T'(x,c)|, because ¢ € C implies —c¢ € C
and |T(x, ¢)| is equal to T'(z, ¢) or T'(z, —c). Inverting |7 (¢, z)| < by_, yields the 1 —«
simultaneous confidence band in (2.4.3).

In the following, we show that 2

1, 1s the upper o point of the maximum of a

chi-square random process. We can assume that Zle c2/r; = 1 without the loss of
generality, because T'(x, ) is a homogeneous function in c¢. Let p = (/71,.. ., \/ﬁ)T,
and define a k x (k — 1) matrix H such that p"H =0, H'H = I;_;, and HH' =
I, — pp" /(pTp). (An example of H is given in Remark 4.2.1 below.) Then, the

c=(cy,...,c;)" such that Zle Z/ri=1and 3¢ ¢; = 0 are represented as

c = diag(y/r1,...,/re)Hh, he€S" 2

15
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where S¥~2 is the set of (k — 1)-dimensional unit column vectors.

Let ¥'/2 be a matrix such that (X'/2)T¥Y2 = ¥, and let X712 be its inverse.
Then, 7; = /7(S7Y2)7(3; — ) is distributed normally as A, (0, I), independently
fori=1,...,k Let ¢: X — SP~! as defined in (2.5.2). Then, T'(z, c) is rewritten as

e =S G T 5 gy T S @)
T( ) ) Zz:;\/r—l\/_%{(z ) (ﬁz 52)} HEl/Qf(x)H
0
=c'diag(\/r1,...,Tr) | Y()
e

=T :
;
Sk (k=1)xp

=" {h @ ()}, (4.1.2)

where & are p x 1 vectors defined by (&1,...,&—1)pxe—1) = (M-, Me)pxi, § =
(&, ... & )T is a p(k — 1) x 1 vector, and ‘®’ is the Kronecker product. Vectors
n; consist of independent standard Gaussian random variables AV (0, 1), therefore, so
does vector £&. When x and h are fixed, because ||¢(z)|| = [|h @ ¥ (x)|| = 1, & ¥ (x) is
distributed as A(0, 1) independently for i = 1,...,k, and £ {h®(z)} is distributed
as NV(0,1).

From (4.1.2), we can see that

k-1

max T (z,c) = Z{{ﬁb(x)}Q (4.1.3)

ceC -
=1

For each fixed x, this is distributed as the square root of the chi-square distribution
X2, with k — 1 degrees of freedom.

When ¥ = 023 with Xy known, and an independent estimator 52 ~ o2x%/v of
unknown o is available, we redefine T'(z, c) in (4.1.1) by replacing ¥ in the denomi-
nator with 62%. Thus, instead of (4.1.2) and (4.1.3) we have

82
—-

k—1
T(r,0)= € (hov(), maxT(ee)=,| 5 S {Fo@}, #=2
i=1
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4.2 Tube formula

In the particular case of the problem we consider, the maximum of Z(z, h) in (4.2.2)
can be treated in this framework by setting

M={h®¢(z)]|(x,h) € X x Sk=2} and n=p(k—1). (4.2.1)

The dimension of M is d =dim M =k — 1.
When M is defined by (4.2.1), we can provide a sufficient condition for Assumption
3.3.1.

Assumption 4.2.1. ¢ : X — SP~! is a one-to-one map of class piecewise C?. There
does not exist v, T € X such that (x) = —(Z).

Under Assumption 4.2.1, the map (z,h) — h ®¢(x) is a piecewise C? one-to-one
map.

Example 4.2.1. Consider the polynomial regression with a basis function vector
f(x) = (L,z,...,2P~1)T. When the domain of x is a finite interval X = [a,b], we
have

ntM ={h®@(z) |z € (a,b), h € S*2},
OM ={h ®@(a) | h € Sy U {h®(b) | h € S"2}.

When X = (—00,00), ¥(£o0) = (£1)P7'%Y 2%,/ /€] Se, with e, = (0,...,0,1)7,
and hence h@(o0) = (—=1)P"'h®1)(—o0). This denotes that M is a closed manifold
without boundary.

Example 4.2.2. Consider the trigonometric regression with a basis function vector

-
f(x)z(l,\/ﬁcosm, 281I1:13,...,\/§cosma:,\/§sinmm> i

When X = [0,27), M is a closed manifold without boundary.

Now, we consider the object in (4.1.2) as a random function of (z, h):
Za,h) = €T{h @ (@)}, (3,h) € X x 2, (12.2)

where § ~ Np4—1)(0,1). Then, Z(x,h) is the Gaussian random field with mean 0,
variance 1, and covariance function

Cov[Z(z, h), Z(Z,h)] = ¥(z) ¢(F)-h'h.
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Similarly, we define the chi-square random process with & — 1 degrees of freedom:

Y(z) = i{@w(x)}?, rEeX. (4.2.3)

We summarize the results of this section below.

Theorem 4.2.1. When X s known, the critical value bi_, s determined as the
solution b = by_, of

Pr{ max

rEX ,heSk—2

Z(x,h) > b} = Pr{maxY(x) > b2} = q,

where Z(x,h) is the Gaussian random field defined in (4.2.2), and Y (x) is the chi-
square random process defined in (4.2.3).

When ¥ = 02Xy with ¥y known, the critical value bi_, is determined as the
solution b = by_, of

E{Pr{ max  Z(z,h) > br | 72}] = E[Pr{maXY(x) > 0777 | 72}] = q,
TEX heSh—2

zeX

2

where the expectation is taken over 72 ~ x2 /v, with v being the degrees of freedom of

the estimator of o2.

Remark 4.2.1. An example of kx (k—1) matriz H such thatp' H =0, H'H = I;,_,
HH" =1, — pp" [(p"p) with p = (\/r1,...,\/Tk)" is given as

A/T17T2 A/T17T3 VT1Tk
VR1R2 VR2R3 A/ Ri_1Ry,
__ R \VT2rs3 VT2Tk
VR1R> VR2R3 /Ri_1Ry
H = __ R _VT3Tk
vV R2R3 A/ Rrx_1Ri
O kal

where Ry =3 5, 1j.

Theorem 4.2.2. Let & ~ N,(0,I), n =p(k—1). Let T C SP! and M C S™! be
defined by (2.5.1) and (4.2.1), and let |I'| denote the length of I". Assume Assumption
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4.2.1 on . Then, as b — oo,

Jh)EX xSk—2 TEX

Pr{( h)max Z(x, h) > b} :Pr{maxY(a:) > b2}

=Pr (max Ty > b)
ueM
—Pupe(b) + O (b2 (i 0/2)

where

Note that if T' (and hence M) has no boundary, then T' is homeomorphic to S', and
therefore x(I') = 0. Otherwise, x(I") is the number of connected components of I

Theorem 4.2.3. Assume Assumption 4.2.1. Suppose that T has boundaries. The
approximation formula given in Theorem 4.2.2 is a conservative bound, specifically,

Pr <mz}\>4<§Tu > b) < Piane(b) for all b > 0.
ue

Proof. Arrange the p(k — 1) x 1 vector £ = (¢],...,& )T, and define a (k — 1) x p
matrix = = (&1,...,&-1)". Let

Ab :{u eM ‘ §Tu > b} = {h®q | (q’ ) cT x Sk*27 hTEq > b} C Sp(l»cfl)—l7
bez{( h)eT x SF2 | hT2¢ > b} C P! x S¥2,
={qel|¢'ETZ¢ >} cS"L,

Note that Ay is the excursion set of the Gaussian random field & Tu, u € M, Zb is the
excursion set of the Gaussian random field 3>~ h;(&7q) = hTZq, (¢,h) € T x S$¥2
and B is the excursion set of the chi-square random process Zi:ll (&1 q)? = ¢"=T=q,
g € I'. We will prove that for each fixed £, 1(A4, # 0) = 1(A, # 0) = 1(B, # 0) and
X(Ap) = x(Ap) = x(Bs).

First, note that owing to Assumption 4.2.1, the map (¢, h) — h ® q is one-to-one.
Hence, A, and A, are homeomorphic and therefore 1(4, # ) = 1(A, # 0) and
X(Ap) = x(Ap). B

Moreover, noting that A, # () < max, h'Zq > b for some ¢ < q¢' Z="q > b? for



4.2. TUBE FORMULA 20

some ¢ < By # 0, that is, 1(A, # 0) = 1(B, # 0), we can write

Ay=| [{(g;h) | he S hT=q > b}.

qEBy

Given b > 0, the set {h € S¥=2 | hTZq > b} is contractible and star-shaped about the
point h*(q) = Zq/||=¢||. That is, the map

- N (1 —t)h + th*(q)
o1 Ay x [0,1] = A, (g h1) = (q’ I1—t)h+ th*(q)H)

is continuous, and cp(}lvb X {O}) = ﬁb is homotopy equivalent to the set go(gb X
{1}) = Ll,e5,1(¢,7*(q))}. This is homotopy equivalent to | | . {q} = Bs. Hence,

X(Ap) = x(B).

Recall that By is the excursion set of the chi-square random process on the one-
dimensional index set I". This means that B, is also one-dimensional, and x(By) is
only the number of connected components of B,. Therefore 1(By, # 0) < x(Bs). By
taking expectations,

Pr(gleaﬂilcﬁTu > b) =E{1(A, #0)} = E{1(B, # 0)}
< B{x(B)} = B{x(A)} = Ped).

The last equality is owing to Proposition 3.4.1. O]

Remark 4.2.2. Naiman (1986) proved that application of the volume-of-tube method
to a Gaussian random process with a one-dimensional index set always provides a
conservative band. Theorem 4.2.3 is a generalization of Naiman (1986)’s inequality
to a chi-square random process.

Theorem 4.2.4. The interior and boundary of I' are denoted by Intl' and OI', re-
spectively. The critical radius 6. of M is given by

20, = mi - _(-as)® (1-as)
tan® 6, = min inf , in ,
e#7, (o)l 1 — §2 — @212 a#s,y(x)eor 1 — s2 — max{0, e(x)at}?

where the infima are taken over x,z € X, and o € [—1,1] as well as additional
conditions (arguments of inf), and

s =s(r,@) = Y(@) (), t=1tF) = %
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Wy (x) = 0(x) /0,

)1 (Ye(2) ds dinward to T'),
(@) {—1 (¢ () is outward to T).

Vg () is said to be inward or outward to T if the support cone of I' at (x) is Sy =
{Ae(s) | A >0} or { b.(s) | A <0}, respectively.

Theorem 4.2.5. Assume Assumption 4.2.1. Moreover, assume that ¢ : X — SP~1
is of C*-class. Then, the local critical radius 0.0 15 given by

1
tan? 6. 1, = min inf 1-— @ , inf ——
’ TEX ki (z)<2 4 weX:n(z)>2 K(x)

K(z) = Ve () T (2) _ (e (@) "o (2)}
{thal) Ta(2) 1 {a(2) "ha(2)}?
where Y, (x) = OY(x)/0x and V. (x) = %Y (x) /0.

with
—1, (4.2.5)

The proofs of Theorems 4.2.4 and 4.2.5 are included in the Appendix.

4.3 A numerical example

In this section, we provide a numerical example to determine the accuracy of the
approximation formula given in Theorem 4.2.2, and degree of conservativeness proved
by Theorem 4.2.3.

Suppose that f(z) = (1,z,2%) ", X = [-1,1], and

10 2 10 3
3
S=[(0 2 0], £/2=1]0 /2 0
2
3 001 0o 0 ¥

. . . 2o
¢(x) = m(3+2$2,\/6$,\/g$2) s ’F’ :/A{Hw(m)udm:/—l \/;14—1112 dz =

k(x) in (4.2.5) is always 5. Hence, the local critical radius is 6.1, = tan=(1/v/5) =
0.134m. Further, we can also confirm that the critical radius is the same as 6. = 0 joc
using Mathematica (Wolfram Research, Inc., 2016).

(e

V6
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Under this setting, we suppose the case of kK = 3. The probability we need is
Pr{ n[lax]Y(:c) > b2} =1—Pr{T(z,c) <b, Yz € [-1,1], Vc € C}, (4.3.1)
ze|—1,1

where

V() =3 A& @)}, & & ~Ns(0,1) iid

is a chi-square random process Y (z) with two degrees of freedom. The tube formula
for the upper tail probability (4.3.1) is

Pn(h) = 572 {Ga(0%) = Gr(0)} + Ca) = (%b i 1)eb2/2. (43.2)

Figure 4.3.1 depicts the upper tail probability of the maximum (4.3.1) and its approx-
imate value (4.3.2). We can see that the tube formula approximates the true upper
tail probability with sufficient accuracy in the moderate tail regions (for example,
the upper probability is less than 0.2), and it provides a conservative bound as per
Theorem 4.2.3.

upper prob.

n 1 n n n 1 n n n 1 n n n 1 n n T T - 2
2 4 6 8 10 12 b

Figure 4.3.1: Upper tail probability of the maximum of chi-square process Y (z).
(solid line: tube formula, dashed line: Monte Carlo with 10,000 replications)

We have proposed that the threshold for the confidence band should be deter-
mined as the solution b = biype1—a for Piube(b) = a. Figure 4.3.2 depicts the actual
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confidence coefficient (coverage probability)

Pr{ max Y (x) > bfube71_a}, a € [0,1].

z€[—1,1]

This further demonstrates that the confidence bands obtained by the tube method
are always conservative and very accurate.

actual 1-a

1.0}
0.8:
0.6:
0.4:

02}

e e v v v v v v v v pominal 1-a

Figure 4.3.2: Nominal confidence coefficient vs. Actual confidence coefficient.

(solid line: actual confidence coefficient, dashed line: 45-degree line)

4.4 Simulation study under model misspecification

Throughout this section, it is assumed that the nonlinear model has a finite number
of basis functions g;(x) = B f(z) in (2.4.2). However, we can only approximate the
true model in practice. Under a slight misspecification of the model, Sun and Loader
(1994) estimated the bias of the coverage probability, and proposed an adjustment to
the volume-of-tube formula. Although their approach may be applied to our model,
the result would be more complicated. Instead, to investigate what happens under
model misspecification, we conducted a Monte Carlo simulation study in the following
setting.

The domain of explanatory variable is set to be X = [0, 1]. The data are generated
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from the model

y,;j:gi(xj)—i—éij, é?ijNN(O,l), izl,...,k, jzl,...,n,

where k =3, n =11, and z; = (j —1)/n, j = 1,...,n. As the true regression curve
is gi(x), we assume three models.
Model 1:

gl(l‘) = Bi—rf275,0,1(x)7 Bl = (07 CIE 7O>T7 52 = K(07 07 1/27 1’ I)Tv 63 = K(07 074/37 Oa O)Tv

where K =1, 3, or 9,

fomas = (Bafogm = —ti=a-0))

-----

and By(+) is the B-spline function

d+1 r— o d
By(z) = (—1)* (d + 1) % (4.4.1)

r
r=0

(de Boor (1978), p.89).
Model 2:

g1(z) =0, ga(z) = Ksin(an/2), g3(z) = Ksin(zn), K =1,3,9.
Model 3:

o—T/2 _ gt cosh(z —1/2) — 1
— — K— -
g1(z) =0, ga(x) o172 _ 95() cosh(1/2) =1 ~

-, K =1,3,0.
=

For all models, go(z) is unimodal, and g3(x) is increasing. go(x) and g3(z) are designed
to have the range [0, K].

We fit the curve B, fo01(2) to the generated data y;;, where m = 3,...,10.
Using these models, we constructed a 1 —a = 0.95 confidence band. Coverage proba-
bilities were estimated based on Monte Carlo simulations with 1,000,000 replications,
and are summarized in Table 4.4.1. In this table,

-1

_ . Zf:l Ci{(ﬂ:)TfQ,m,O,l(x) — gl(x)} - n \T |
"B T @) S @) ‘ " (g Pt S ’”(‘”))
(4.472)

is the bias of regression function, where 3 is the best parameter in the assumed
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model ;" fam.o1().
A = maX{Oé - ?tube(btube,l—a + 6)7ﬁtube(btUbe’1_a B 6) o Oé} (44?))

is an approximate upper bound of the bias of coverage probability, where bype 1o 1S
the approximate value of b;_, obtained by the tube method. (See Appendix A.4 for
the detail.)

From this table, we first see that, for the true models (m = 5,8 when model 1
is true), the coverage probabilities are more than, but approximately equal to, the
nominal value 0.95, meaning that the proposed method is valid. The most remarkable
point is that, throughout the study, the coverage probabilities are kept at approxi-
mately 0.95, unless the assumed model is too small, and the bias § is large.

Table 4.4.2 shows the average width of the confidence band defined by

W = fX btube,lfa f(l')TEf(x) dx

fx dx

When the model is increasing in size, W is increasing in size. This suggests that a
smaller model is preferable, unless it is too small to cause serious bias.

In summary, too small of a model should surely be avoided, whereas, a larger
model has the disadvantage of having a wider confidence band. This trade-off is
crucially important in practice, and a promising future research topic, although it is
out of scope for this paper. For related topics, refer to Casella and Hwang (2012), for
shrinkage confidence bands, and Leeb et al. (2015), for confidence band post-model
selection.

1
= btube,0.95/ \/f2,m,0,1($)T2f27m70,1($) dz.
0
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Table 4.4.1: Coverage probability under model misspecification (1 — a = 0.95)
(prob: coverage probability, d: bias (4.4.2), A: bound for coverage probability bias (4.4.3))

m Model 1 (K =1) Model 1 (K = 3) Model 1 (K =9)
prob 0 A prob 0 A prob 0 A
3 0.9365 0.4692 0.1155 0.7872 1.4076 0.8240 0.0000 4.2227 1.3542
4 0.9422 0.3996 0.0965 0.8509 1.1987 0.6909 0.0076 3.5961 1.6907
5 0.9512 0.0000 0.0000 0.9512 0.0000 0.0000 0.9512 0.0000 0.0000
6 0.9511 0.1006 0.0176 0.9477 0.3018 0.0694 0.9111 0.9053 0.4550
7 0.9514 0.0448 0.0074 0.9509 0.1343 0.0251 0.9465 0.4030 0.1100
8 0.9515 0.0000 0.0000 0.9515 0.0000 0.0000 0.9515 0.0000 0.0000
9 0.9515 0.0175 0.0029 0.9514 0.0526  0.0090 0.9504 0.1578 0.0316
10 0.9516 0.0218 0.0036 0.9515 0.0653 0.0116 0.9508 0.1959 0.0421
m Model 2 (K =1) Model 2 (K = 3) Model 2 (K =9)
prob 0 A prob ) A prob ) A
3 0.9509 0.06491 0.0099 0.9486 0.1947 0.0346 0.9277 0.5842 0.1640
4 0.9511 0.04999 0.0077 0.9498 0.1500 0.0264 0.9374 0.4499 0.1157
5 0.9512 0.01271 0.0019 0.9511 0.0381 0.0060 0.9504 0.1143 0.0199
6 0.9516 0.00494 0.0008 0.9516 0.0148 0.0023 0.9515 0.0445 0.0072
7 0.9514 0.00234 0.0004 0.9514 0.0070 0.0011 0.9514 0.0211 0.0034
8 0.9515 0.00137 0.0002 0.9515 0.0041 0.0007 0.9515 0.0123 0.0020
9 0.9515 0.00119 0.0002 0.9515 0.0036 0.0006 0.9515 0.0107 0.0017
10 0.9516 0.00076 0.0001 0.9516 0.0023 0.0004 0.9516 0.0068 0.0011
m Model 3 (K =1) Model 3 (K = 3) Model 3 (K =9)
prob 1) A prob 0 A prob ) A
3 0.9512 0.02384 0.0034 0.9508 0.07152 0.0109 0.9483 0.2146 0.0390
4 0.9513 0.00766 0.0011 0.9512 0.02299 0.0034 0.9511 0.0690 0.0109
5 0.9512 0.00218 0.0003 0.9512 0.00653 0.0010 0.9512 0.0196 0.0030
6 0.9516 0.00095 0.0002 0.9516 0.00285 0.0004 0.9516 0.0086 0.0013
7 0.9514 0.00046 0.0001 0.9514 0.00138 0.0002 0.9514 0.0042 0.0006
8 0.9515 0.00028 0.0000 0.9514 0.00083 0.0001 0.9515 0.0025 0.0004
9 0.9515 0.00024 0.0000 0.9515 0.00071 0.0001 0.9515 0.0021 0.0003
10 0.9516 0.00014 0.0000 0.9516  0.00042 0.0001 0.9516  0.0013 0.0002
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Table 4.4.2: Average band-width W (1 — « = 0.95)

m 3 4 9 6 7 8 9 10

W 1.463 1.752 2.017 2.275 2546 2.764 2.990 3.211
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Chapter 5

Analysis of Growth Curve

5.1 Growth curve

In this chapter we demonstrate the analysis of mouse growth as an illustration. Sun,
Raz, and Faraway (1999) proposed simultaneous confidence bands for a growth curve
by virtue of the volume-of-tube method. Differently from their analysis, we focus on
the contrast of several growth curves.

Mice are one of the most popular model organisms, and are often used in ge-
nomic research. Figure 5.1.1 depicts the average body weights of male mice from
four different strains measured from 2 to 20 weeks after birth. The four strains
are C57BL/6 (referred to as B6), MSM/Ms (MSM), B6-Chr17M5M(B6-17), and B6-
ChrXTMSM(B6-XT). Among these, B6 is the most common laboratory strain and
serves as the standard. MSM is a wild-derived strain having contrasting properties
to B6 such as non-black color, small size, and aggressive behavior. B6-17 and B6-XT
are artificial strains known as consomic mice made from B6 and MSM. B6-17 has all
the chromosomes from B6, and only chromosome 17 from MSM; B6-XT has all the
chromosomes from B6, and only half of the X chromosome from MSM. By comparing
the consomic strains with B6, we expect to reveal the role of each chromosome.

The dataset we utilized is publicly available as Supplemental Table S1 of Takada
et al. (2008). In their experiments, the weight (unit: gram) y;;;, of the hth individual
from strain ¢ was measured at time point x;. The measurement time points were
{z1,...,210} = {2,4,...,20} (n = 10). This dataset includes the average body
weight y;; of strain ¢ at time x;, and its standard error

1 _ 1 O
Yij = - Zyz‘jm se.(yij) = 2 Z(yijh — Yij)?
! h=1

= i op=1

as well as the number r; of individuals of strain 7.
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Figure 5.1.1: Average body weights of mice from four strains.

(sample mean: o (B6), + (B6-17), o (B6-XT), » (MSM);
fitted curve: — (B6), --- (B6-17), —— (B6-XT), —- — (MSM))

In the following analysis, we use k = 3 groups (strains) B6 (i = 1), B6-17 (i = 2),
and B6-XT (i = 3). The number of individuals are 71 = 12, ro = 24, and r3 = 12.
We fit the model (2.4.1) to these data. We estimate the variance as

k
6(Ij)2 = Z 1 Z; Yijh — yzy - Z _ 1 ZT?S/E yw )

=1 =1

which is used as the true value o(x;)? hereafter. Figure 5.1.2 plots the estimated
standard error &(x;). One particular feature of this dataset is that the experiment is
well controlled and measurement errors are quite small.
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Figure 5.1.2: Estimated standard error o(z;).

5.2 Model selection

As the basis function f(z), we consider a family of basis functions

r—2

) = fomamle) = (Ba(Gr—gm—d)=(i=d=1)) .

with Bg(x) given in (4.4.1). famo220(x) consists of m B-spline bases with equally-
spaced knots at intervals of (20 — 2)/(m — d). Note that fj,,220(z) is piecewise of
class C.

In the range d = 2,3,4 and m = d+ 1,d+ 2,...,n (= 10), we searched for the
best model that minimizes AIC and BIC defined below:

- b P (v — D)2
AlCum = Lam+2km, BlCqp = Lo+ (rin)m, Lom= > 75y (yz; ¥ -%ZJ)
‘ i=1  j=1 J

=1

with k = 3, n = 10, where y;; = @fd,m,zg()(ﬂ?j). In both criteria, the minimizer was
(d,m) = (2,5), which we use as the true value hereafter.
Suppose that we are interested in the period X = [a, b] = [2,20]. An approximate
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value of the length of T" in (2.5.1) is given by

b

IT'| ~ ZH@ZJ(%) - @Z’(ft—l)‘

where z;, = a+t(b—a)/N,t=0,1,..., N. When N = 10,000, the approximate value
of || is 6.989 = 2.2257. Using this, the critical value is b;_, = 3.258 (o = 0.05).

5.3 Difference in body weight

To compare k groups, various types of contrasts are used. For a pairwise comparison
between group ¢ and group j, we choose ¢ = (...,0, 1},0, ...,0,=1,0,...). For the
ith jth

comparison of groups {i,j} and group k, we use

c:<...,0, o0 —1 ,0,...,0,—1,0,...).
TP+ T i+ T kth

ith jth

Figure 5.3.1 depicts the difference curves of strains B6-17 vs. B6 (left) and B6-XT vs.
B6 (right), and their 95% simultaneous confidence bands. In the left panel, the hori-
zontal line representing zero difference is almost between the confidence bands. This
indicates that there is no significant difference between B6-17 and B6. In contrast,
in the right panel, after around week 14, the horizontal line is outside the confidence
bands, thereby indicating that B6-XT and B6 are different during this period.

B6-17 vs. B6 B6—XT vs. B6

2
2

1
1

difference (g)
0

ditference (g)
0

-1
-1

5 10 15 20 5 10 15 20
week week

Figure 5.3.1: Differences of body weights and 95% confidence bands.

For a fixed z, the test statistic for the null hypothesis Hy, : ] f(z) = ... =
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§ f(z) is

k k 2
(o) = S { b Bl @) }
= . k .
TZf i=1 > i1 Ti
For a fixed x, the null distribution is the chi-square distribution with £ — 1 degrees
of freedom. However, for the overall null hypothesis Hy : 8] f(z) = ... = 3] f(z) for
all x € X, the distribution of the maximum of the chi-square random process should
be used. Figure 5.3.2 shows x?(z) and its upper 5% critical value b3 ;. As already
shown in Figure 5.3.1, after around week 14, the hypothesis of equality is rejected.

40

chi-square
20
|

10
7

=

5 10 15 20
week

Figure 5.3.2: Chi-square process x*(z) and its upper 5% critical value.

Throughout this paper, it is assumed that the nonlinear model (2.4.2) is known
to be true in advance. However, we hardly know the true model in practice. Under a
slight misspcification of the model, Sun and Loader (1994) estimated the bias of the
confidence probability, and proposed an adjustment to the volume-of-tube formula.
Although their approach may be applied to our model, the result could be more
complicated. This would have to form part of our future research.

5.4 Simulation study under model misspecifications

To investigate what happens under model misspecifications, we conducted a Monte
Carlo simulation study in the following setting: In section 5, we obtained estimates
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Bi, i =1,2,3, under the model with f(x) = fo5(z). Here, by assuming the estimates
@ngﬁ(xj) and 7 (x;)? to be the true values for E[y;;] and Var(y;;,), we generate the
data yijn, t =1,...,k(=3),j=1,...,n(=10), and h = 1,...,r;, and then fit the
models with f(z) = fan(z), m =3,4,...,10.

The model with m = 5 is a true model. The model with m = 8 is also a true model,
since the set of knots for m = 8 is {2,5,8,11,14, 17,20}, which includes the set of
knots {2,8, 14,20} for m = 5. On the other hand, the models with m = 3,4,6,7,9,10
are not true and should have some biases.

Figure 5.4.1 depicts the simultaneous confidence probabilities estimated by Monte
Carlo simulation with 1,000,000 replications per point. We first see that for the true
models (m = 5,8), the confidence probabilities are more than but almost equal to
the nominal values, which means that the proposed method is valid. Including these
cases, when m > 5, the confidence probabilities are almost equal to the nominal
values. For the case m = 4, a slight bias is observed, whereas for the case m = 3,
serious bias occurs.

o |
—
c’.— ........ _+_ ....... + ....... —+. ....... .+. ....... +
[} o
| —_———_————_——— =% ———0
= [oe) A o = o= e A== Am == A em o=, Ao m o= A
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3 4 5 6 7 8 9 10

number of bases m

Figure 5.4.1: Confidence probability 1 — a under basis vector fs,,. True model:
m = 5.

(Nominal confidence coefficient 0.95: —o—, 0.90: -+ +---, 0.85: ——o——, 0.80: —-—a—-—)

On the other hand, since m is the dimension of parameters to be estimated,
the smaller m is, the narrower the bandwidth is. Figure 5.4.2 depicts the average
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bandwidth of the 1 — a simultaneous confidence bands:

2 [ b/ TS e, 12 = [ de

Considering the observation that the model with m = 4 yields shorter bandwidth

and has almost no bias, the model with m = 4 may be more favorable than the true
model with m = 5 in practice.

average bandwidth

T T T T T T T
3 4 5 6 7 8 9 10

number of bases m

Figure 5.4.2: Average bandwidth under basis vector fs,,. True model: m = 5.

(Nominal confidence coefficient 0.95: —o—, 0.90: +--+---, 0.85: ——o—— 0.80: —-—a—-—)

In summary, extensive model misspecification (i.e., m = 3) causes serious bias,
and should surely be avoided. Whereas a smaller and slightly misspecified model (i.e.,
m = 4) may lead to good performance, i.e., almost no bias and narrower bandwidth.
The use of a lower dimensional model reminds us of a confidence band based on a
shrinkage estimator, which is still under development (Casella and Hwang, 2012). The
construction of optimized simultaneous confidence bands using a lower dimensional
and possibly misspecified model might be a challenging future research topic



Chapter 6

Conclusion

In this study, we review simultaneous confidence bands and the volume-of-tube method.
In the literature, there are several works on confidence bands for linear regression
models, such as Working and Hotelling (1929), Hotelling (1951), Spurrier (1999), and
Jamshidian, Liu, and Bretz (2010). Unlike these studies, we consider the construc-
tion of simultaneous bands for all of the contrasts between several nonlinear regression
models. The tube formula is given in a mathematical form via the volume-of-tube
method. The critical value of a confidence band is determined from the distribution of
the maximum of a chi-square random process defined on the domain of the explana-
tory variables. We use the volume-of-tube method to derive an upper tail probability
formula for the maximum of a chi-square random process, which is sufficiently accu-
rate in commonly used tail regions. Moreover, we prove that the formula obtained is
equivalent to the expectation of the Euler-Poincaré characteristic of the excursion set
of the chi-square random process and, hence, is conservative. This result is therefore
a generalization of Naiman’s inequality for Gaussian random processes. We provide
a numerical example to address this method. The simulation study under model mis-
specification is given thereafter. Growth curves of consomic mice are analyzed as an
illustrative example.

As a future research topic, we consider another application of the volume-of tube
method on the statistical parametric maps (SPMs) problem. Statistical parametric
mapping is an important tool to detect significantly activated regions of cerebral
tissue. The threshold to render the probability of one or more activated regions of
one voxel or larger is suitably small (e.g., 0.05). Friston et al. (1994) present an
approximate analysis giving the probability that one or more activated regions of or
larger than a specified volume could have occurred by chance.

SPMs are spatially extended statistical processes that are used to test hypotheses
about regionally specific effects in neuroimaging data. The voxel values of SPMs
are distributed according to some known probability density function under the null
hypothesis (Friston et al., 1990). Any continuous probability density function can be
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transformed to the Gaussian distribution or a z-statistic. If the degrees of freedom
of the original distribution are reasonably high, the resulting SPM approximates a
Gaussian field or an SPMz.

We define the following three characteristics of an SPM:

(1) The number (N) of voxels above a threshold (the number of voxels in the
excursion set that have values greater than a threshold)

(2) The number (m) of activated regions (clusters or connected subsets of the
excursion set)

(3) The number (n) of voxels in each of these clusters.

Each of these numbers has its own probability density function: Pr(N = z),
Pr(m = z), and Pr(n = z), respectively. These probability functions provide a
fairly complete characterization of the SPM and allow a number of hypotheses to
be addressed. The particular probability we are interested in is the probability of
obtaining at least one activation with £ or more voxels. This is the same as the
probability that the largest region has k or more voxels = Pr(ng.. > k), where
Nmax 18 the number of voxels in the largest region. Friston et al. (1992) solves this
problem by using the Euler characteristic, whereas we will use the volume-of-tube
method. Here are two points that need to be reconsidered. First, the assumptions
that the image data has stationarity and that it follows a Gaussian random field are
not realistic since brain image data is completely different from a Gaussian random
field. Second, the formula given by the Euler characteristic is highly simplified, which
may cause low accuracy. We try to give a more complex formula with higher accuracy
by using the volume-of-tube method.



Appendix A

Appendix: Proofs

A.1 Proof of Theorem 4.2.2

Contribution of the inner points Int M

Here, we obtain the coefficients wg1—. in (3.3.3) when M is given in (4.2.1).
Let h = h(f), 8 = (6;)1<x_2, be a local coordinate system of S¥~2. For example,

cos 0,
sin 6, cos 65
sin 0, sin 6, cos 65

sinfy ...sin#,_3cosb,_o
sin 01 -+-8in Hk_g sin Qk_g

(k—1)x1

where
0eO={(01,...,0r2)|0<0; <7 (i=1,....,k—3), 0< 0, <27}

Let (x,0) € X x © be fixed, and let ¢(z,0) = h(f) ® ¥(x) € M. We write
v =1(x), h = h(0) and ¢ = ¢(x,0) for simplicity. We first assume that x € IntX’,
hence, ¢(z,0) € IntM.
By applying the Gram-Schmidt orthonormalization to the sequence v, 9y /dx, 0% /02, . . .,
we construct the orthonormal basis (ONB) v, i = 0,...,p—1, of RP. The first three
bases are

Yoy =v, Yo P(o) =

:_8_7 =
Vg or n—21—g?

1 oy 1 0% ~y O
+g ;
ox? g Ox
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o= () () 2052 (). o= () (52)

Similarly, from the sequence h, 0h/00;, i = 1,...,k — 2, we obtain ONB h;, i =
0,...,k—2, of R*~1. We prepare a (k — 2) x (k — 2) upper triangle matrix D such
that

oh oh 10 _ Oh
h,—.....—— | = (hi. h o hao D=\|h'— .
( 90, ’aek2> UORCURERI) (0 D)’ o ( (’)89j)1<¢,j<“

Now we have the ONB hy) ®@ ¢y, i =0,..., k=2, 7 =0,...,p— 1, of the ambient
space R” with n = p(k — 1). Note that ¢ = h() ® 1 (0).
The tangent space TyM is spanned by

9 o 00 _0h o i1 k-2

The metric matrix of T, M with respect to the parameter x,6;,...,0;_2 is

g 0 8h\ ' [ Oh =
Y (o - , Al
<0 G)7 where G ((a(;) 89j 1<i,j<k—2 b ( )

TyM has the ONB h(o) &® @D(l), h(i) &® @D(o), 1=1,...,k—2.
The normal space perpendicular to Ty(co(M)) = T, M @ span{¢} is

Ny(co(M)) = Span{h(o) RYyy», Jj=2,...,p—1;
hiy @), i=1,....k=2,j=1...,p—1}. (A.1.2)

The second order derivatives of ¢ = ¢(z,0) are

Po_, PV Po b _ov P 9%h

92~ "O o Gwo0, 06 C ax 0600, 20,08, 2V

Taking the inner product of the second derivatives and the ONB of Ny(co(M)) listed
in (A.1.2), we see that the nonzero elements of the second fundamental form are

82 T 82 T
_(h® 8—3:?) (h(o) ®@/J(2)) = —( w) 7/)(2) = _Cv

a2
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where

and

Oh  Ov\' on\ "

We renumber the ONB of N,(co(M)) as
Ny = hoy ®@ Y@, Ni=hi)y®@vay,i=2,....k—1,

and Ny, ..., Ny, are the other vectors. Write N(t) = S27* *7* Nit;, where t =

(tl, e ,tpk,p,k). Then,
P\ "
~(52) ¥ --n,
82¢ T k—2
i =

¢ \ ' B
_(aeiae) N(t) =0.

Therefore, the second fundamental form (unnormalized version) in the direction N (t)
is

_gtl _(t27"‘7tk71)D\/§
23
S ; (A.13)
le—1

Multiplication of the inverse of the metric (A.1.1) enables us to obtain the normalized
version of the second fundamental form. Noting that

(&) = o) (%7 ) (0 o),
we multiply

(l/oﬁ <DQ>-1> and (1/0@ DO—1>
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from the left and right to (A.1.3), respectively, to obtain

_Ctl —(tg,...,tk_l)D\/g
(1/\@ 0 ) to (1/\/5 0)
o Oy Y)|-D"| + |vg 0 0 D!
Te—1
_(C/g)tl —(tg,...,tk_l)
=|_ tQ . — H(z,0; N(t)).
Te—1

This is the second fundamental form with respect to the orthonormal coordinates.
Now we have

1 (e =0),
— t 1
tr,H (z,0; N(1)) = “/,?_)112 (e=1), (A.1.4)
— 2ty (e=2),
0 (otherwise).
Next, we evaluate the integral
/ troH(z,0;v) dv, (A.1.5)
vEN(co(M))NSn—1

where n = p(k — 1), dv is the volume element of Ny(co(M)) N S* !, by following
Section 4.2.2 of Kuriki and Takemura (2001). Recall that d = dim M =k — 1.

Because Ny(co(M)) is a linear space of dimension n—d—1 = p(k—1)—(k—1)—
pk—p—Fk, Ng(co(M))NS™ ! is nothing but a (pk —p— k —1)-dimensional unit sphere.
Hence,

/ dv = Vol(SPF P F 1)y = Q4.
vEN(co(M))NSn—1

Therefore, if V' is distributed as the uniform distribution on NyM NS"~!, denoted by
Unif(NyM N S™ 1), then (A.1.5) = Quip i X E{tr.H(z,0;V)}.

Suppose that T = (T4, ..., Tpk—p—k) ~ Npk—p—£(0,I), and let N(T') = Zpk PR NLT.
Then,

pk—p—k
N(T) , )
2 2 2 _ n—1
IN(D)IIF = E T} ~ Xoppy and V= Rl ~ Unif(N;M NS™ 1)
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are independently distributed. Hence,
E{treH (z,0; N(T))} = E{IN(T)|*tre H(z,0,V)} = E{[[N(T)[|}E{tr.H (2,0, V)},

and
E{tr.H(z,0,V)} = E{Et)?&lz(j’ 9752(/?}))}

From (A.1.4),

1 (e=0),
0 (e=1),
E{tr.H(x,0; N(T))} = _
(e GNEN =Y st =~k -2 (=2,
0 (otherwise),
hence,
1 (e =0),
B{trH(z,0:V)} =4 ——"—2 (e 2)
I‘e .CC, ) - pk . p . ]’C € = )
0 (otherwise).
Therefore,
Qpie—p—k (e =0),
/ tr.H(z,0,v)d =2 g (e =2)
reH(z,0,v)dv={ ————Q 1 (e6=2),
vEN(co(M))NSn—1 pk—p—k phopek
0 (otherwise).

Note that the results are independent of z and #. This implies that the integral
in (3.3.3) with respect to the volume element

du = /gdz x |G(0)]**d6; ... O,
is simply multiplying the constant

Vol(M) = |T| x Vol(S*72) = |['|_;.
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Finally, from (3.3.3) of Proposition 3.3.1,

X |21 Qp—p—ks

k—2
I ¢ (=5 )

B 1
Qepk—p—i

Wi41 = Wk

Wqg—1 = Wr—2 =
Qp—2pp—p—r42

and the other w’s are zero. Simple calculations give

INE:

V(55

Contribution of the boundary oM

We obtain here the coefficients w/,_, in (3.3.4) when M is given in (4.2.1).
Suppose that X = [a,b]. Then,

OM ={¢(a,0) |0 € ©}U{p(,0)]|0 € OF}.

Let z = a and 0 € © be fixed. Then, ¢(a,d) € OM. The metric of the boundary oM
= (G(0))ij-

(a ) < > a

Note that d(co(M)) = co(OM). The support cone of co(M) at ¢(a,d) € d(co(M))

is
Soias)(co(M)) = L & K,

where
L = span h®¢,%®w,i:1,...,k—2 , Ki=<A h®0_¢ |A>0p.

This is a direct sum (the Minkowski sum) of a linear subspace and a cone. To obtain
its dual cone, the following lemma is useful.

Lemma. Let K; be a cone, and let L be a linear subspace. Let K = K1 & L. Then,
the dual cone of K is K* = K; N L*.

Because .
K7 = {Aho) @) | A <0} @span {ho) @ ¢y}

and

LT =span{hoy®@¢g, j=1,....p— L hy @), i=1,...,k—2,j=1,....,p—1},
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we have
Ny(ao)(co(M)) = K* = Ki N L™ = {A(h@) ® ¥q)) | A <0} & span{
hy @Yy, j=2,...,p—1;
hiy @Gy, i=1,...,k—=2,j=1,...,p—1},

with dim Ng(q¢)(co(M)) = pk —p —k + 1.
The second fundamental form of co(OM) at ¢(a,0) is

*¢(a,0)\ " 0%h T
< 8?-((0194)) v (59.39. ®¢) v, v € Ny(a9)(co(M)). (A.1.7)

We can easily see that the second fundamental form (A.1.7) is always zero. Therefore,
the contribution of the boundary to w/,_, in (3.3.4) is only to case e = 0. That is, all
w; but wj,_; are zero. The contribution of the boundary {¢(a,0) | § € O} to w},_, is

1 Vol(S¥~2)Vol(half of SPk—p—Fk
/ |G|%d9/ dy = YIS Vol(half o )
Qk—l—OQp(kfl)f(kfl)HJ oM Noy(a,0)(co(M))NSn—1 QI~<:—leok—p—k+1
_1
2

The contribution of the other boundary {¢(b,0) | # € ©} to wi_; has the same value
of 1/2. Moreover, if the number of connected components of I' exceeds one, we need
to select all boundaries. Since the number of boundaries is 2x(I"), we have

Wy = % x 2x(T) = x(T). (A.1.8)

Substituting (A.1.6) and (A.1.8) into (3.3.2) yields (4.2.4).

A.2 Proof of Theorem 4.2.4

We apply the formula (3.3.5) for . to the case where M is given in (4.2.1).
Let

u=¢(&,0) = h(0) @ P(&), v=¢(z,0) = h(0) ® P(z),

and write h = h(#), h = h(f), ¥ = ¢(z), ¥ = (Z). We discuss the two cases (i)
¥ € Intl" and (ii) ¥ € JI" separately.
Case (i). Suppose that (x) € Intl'. Write ¢y, = (0h(0)/00;) ® ¥(x), ¢, =
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The orthogonal projection matrix onto the space Ty(co(M)) = span{¢, ¢s,, ¢s } is

-1

¢ ¢
Pv:(¢ ¢9i QSI)p(k—l)Xk Qﬁéll; (¢ ¢9i ¢x) ¢é||;
T kxk ¢95 kxp(k—1)
1 0 0\ /"
= (¢ da 02) |0 GO 0 Po,
0 0 gl 6:
1
— T el -1 . T — b, T
PP + (d0,)G(0) (¢o,) +g(x)¢ X

— AT 90T + (T — HT) @ 90T + R @]
=0 1Y + ;hhT ® Y1), -
As Pr(w) = I(w) — P,(w),

(1—u'v)? _ (1- (il ® 2E)T(h ®Y))?
H([n - Pv)qu ”(Ik—l X Ip - Ik—l X QMZ}T - éhh—r X ¢x¢;:r)(ﬁ ® @Z})HQ

(A.2.1)

Let s = ¢ (2)(Z) = ¢, 7 = ] (2)9(F) = [, a = h(0)Th(§) = hTh. The
1

numerator in (A.2.1) is (1 — as)?. The denominator in (A.2.1) is

- " N 2 2.2
"h@zﬁ—sh@w—ﬂh@% 1424+ 20 92 0%,
g g g
:1_82_042?"2 —1—s2—a%?
g b

where t = r/./g = th;(x) " (Z)/[[¢a(x)||. Hence,

(1—as)?

A2l)= ————.
( ) 1 — 52— a?t?

The infimum is taken over “z # & or 0 # 07, or equivalently, “z # & or o # 17.
However, when z = 7 and « # 1, the argument of the infimum is (1 — «)?/0 = oo.
Therefore, we can exclude this case x = T from the infimum argument.

Case (ii). Suppose that ¢ (z) € OI'. Fix a point on the boundary

v=¢(x,0) =h(0) @(z) € IM.
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The support cone of co(M) at v is

Su(co(M)) = span{¢, ¢y, } ® { Az | A = 0}

where ¢ = e(x) = 1 if ¢, is inward to I, e = —1 if ¢, is outward to I'.
The orthogonal projection operator onto the cone S, (co(M)) is w — P,(w), where
Pq

Py(w) =¢¢ w + qﬁgG*l(H)(b;lw + max{0, ¢, w}

Pa
=112

[roml

max{0, ep, w}.

=1 ® @/WT)U) +

Hence,

DY nax{0, 2(h @ )w}.

PHw)=w— Py(w) =w — (I @ Y w —

Substituting u = ¢(z, 0) = h@,

max{0, ear}

Pj(u—v):iz@@g—sﬁ@w— h ® 1y,

max{0,sar}® max{0, ear}

|PE(u—v)|? =1 + % + 2s% — 2ar
g g
O 2
] _ 2 M =1—s* — max{0, cat}?
g
and we have
(1—uTv)? (1 — as)?

|Pt(u—v)|[2 11— s2—max{0,eat}?’

For the same reason as in case (i), the infimum is taken over the set x # & and
a€[-1,1].
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A.3 Proof of Theorem 4.2.5

We use the same notations as in the proofs of Theorems 4.2.2 and 4.2.4. The local
critical radius 6., defined by (3.3.6) is rewritten as

(1 — as)?

tan? Ocioc = liminf 2

lz—#|—=0,a—1 1 — §2 — «v
Let Z =2+ A and a = 1 — 4, and consider A — 0 and § — 0. Write ¢, = 9y /0z,

Ve = 0% /022, ete., and g = ) ,, v = W) 1., and n = 9] 1., as before. Noting
that

A7) /dx = 2],

() /da® = 200,00 + 20 1),

ST fda® = 2] 00 + 60 1),

d (7)) fdat = 2] 0t + 8y the + 6] s,

I
o

o O o O

we have

Substituting these, we have

s =(x) (@) =y’ (¢ + YA+ %zﬁmAQ + éwmﬁ + 2—14%%&*) +o(AY)

1 1 1
—-1-— = A2 = A3 LT A4 A4

r=1(2) " (T) =, (w + A+ %wmﬁ + éwmﬁ) +o(AY)

1 1
=gA + S7A% + éwlmw + o(A?),

r? 1

1
t* = " —gA® +yA® + 4gv2A4 3 Vaa A+ 0(AY),
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and
-8 —t?=1-5)2—(1—5))—t*=2(1—5) — (1 —s)* — ¢
1 1 1 1 2
(= AQ - A3_ LT A4 | = A2
(29 +37 5 Vraza?l ) (29 )
1 1
- (082 4908 4 L2804 ULt ) 4ol
1 s 7 4 4 L 54 4
=—(n—9¢"— — | A"+ 0(A") = —kg"A" + o(A"),
4 g 4
where )
no_v
m:ﬁ(x):!?—;—l-
Note that s is nonnegative because
o 1 0 —g
0<det | o) | (¥ ¥u tu)=det| 0 g ~ |=rg"

For the order of §, we consider two cases: (i) §/A? ~ gc (0 < ¢ < oo) and (ii)
A?/5 ~ 0.
For case (i), noting that a =1 —4, 1 — s ~ 1gA?, t? ~ gA?,

1 !
(1—as)’=1—-s5+5—01-35) ~(1—s5+0)>*~ (§gA2 + gcAQ) = 192(1 +2¢)*A%
1
1— s> —a?=1—5> 12426t — ** ~ Zgz(/i + 8c)A*,

and hence

(1 — as)? (14 2¢)?
1— 52 — 22 k+8c

(A.3.1)

We consider the minimum value of (A.3.1) for ¢ > 0. For ¢ > —£/8, (A.3.1) has a
unique minimum value 1 — x/4 at ¢ = (2 — k) /4. Therefore,

1 2 2 1—- (HSZ),
min—( + C) = 4

=0 k+8 | 1L (k> 2).
K
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For case (ii),
(1—as)?’=(1-s+5—0(1—s))*~ 0,
1—s?—a?t? =1— 5% =124+ 26t — 6%t* ~ 29?9,

and
(1— as)? 3

1—s2—a2t2 2gA2

— OQ.

In summary, we have

1
tan? 0. ;,. = min inf 1-— M , inf —— .
’ z:k(2)<2 4 x:k(2)>2 K(QZ’)

A.4 Coverage probability under model misspecifi-
cation

First, note that the best parameter under the model 8 f(z) is given by 8f = XX Tg;,
where

f(xl)—r n -1 gi<x1)
X = : , L= (XTX)il = (Z f(:l:‘z)f(ajl)T> y 9i = :
flwa)T =1 9i(@n)
Let
Yi1 i1
Y = : , & =
Yin €i1

The least square estimator for 87 is 37 = XX "y;, which is distributed as N, (37, ).
Let b;_, be the threshold for 1 — « bands when the assumed model is the true model.
The approximate value of b;_, can be obtained by the tube method.
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On the other hand, when the true model is g;(x), the coverage probability becomes

Pr{ Zci(:?“)Tf(x) - Zc@gz(a;) <bi_oV f(x)T2f(z) forallz € X, c€ C}
b { Y B $0) - Sicglo) }
sEX, ceC f@)TEf (@) o

:Pr< o {Z%q(ﬁf—ﬁf) /(@) +Zflcz-{<6z‘ff<x>—9i<x>}} < by )
veke] T T o @) V@) TS f(x) o

Noting that, for the two functions hi(y) and ho(y) on Y, if max,ey(—hi(y)) =
maxyey h;(y), then

max hy (y) < max(hi(y) + ha(y)) + max(—ha(y)) = max(hi(y) + ha(y)) + max hy(y),

Y Y Y Y Yy

hence,

max hi(y) — max ha(y) < m;rX(hl(y) + ha(y)) < max hi(y) + max ha(y).

Therefore, (A.4.1) is bounded below and above by 1— P(b;_,—0) and 1— P(b;_,+9),
respectively, where

5w i ) (@) — gil)}
zeX, ceC f(:L‘)TEf(x)
:maX\/ZL[(Wf@_gi( v) — § S f(2) — i)}
reX f( )TZf( )

as given in (4.4.2), and

o1 o s, Elis s )
erese RS

An upper bound for the bias of coverage probability for a 1 — « confidence band is

max{a—P(bl a+0), P(b_ a—é)—&},
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which is approximated by
A= max{a - Ftube (btube,l—a + 5)7Ftube (btube,l—a - 6) - Oé}

in (4.4.3), where Pyype(b) is the * tube approximation formula for P(b) given in (4.2.4),
and beybe1—o 18 the solution of Piype(b) = a.
Note that (A.4.1) is

Pr( Ll (@) = gi(w) = 3 SABD @) — gil@)}P b%a>,

max

2€X f(@)TEf(x)

which is used for the simulation study.
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