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Abstract

The Neyman-Pearson (NP) binary classification paradigm constrains the more severe type
of error (e.g., the type I error) under a preferred level while minimizing the other (e.g.,
the type II error). This paradigm is suitable for applications such as severe disease diag-
nosis, fraud detection, among others. A series of NP classifiers have been developed to
guarantee the type I error control with high probability. However, these existing classifiers
involve a sample splitting step: a mixture of class 0 and class 1 observations to construct
a scoring function and some left-out class 0 observations to construct a threshold. This
splitting enables classifier threshold construction built upon independence, but it amounts
to insufficient use of data for training and a potentially higher type II error. Leveraging
a canonical linear discriminant analysis (LDA) model, we derive a quantitative CLT for a
certain functional of quadratic forms of the inverse of sample and population covariance
matrices, and based on this result, develop for the first time NP classifiers without split-
ting the training sample. Numerical experiments have confirmed the advantages of our new
non-splitting parametric strategy.
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WanNga, Xi1a, ToNG AND BAo

1. Introduction

Classification aims to accurately assign class labels (e.g., fraud vs. non-fraud) to new obser-
vations (e.g., new credit card transactions) on the basis of labeled observations (e.g., labeled
transactions). The prediction is usually not perfect. In transaction fraud detection, two
errors might arise: (1) mislabeling a fraudulent transaction as non-fraudulent and (2) mis-
labeling a non-fraudulent transaction as fraudulent. The consequences of the two errors are
different: while declining a legitimate transaction may cause temporary inconvenience for a
consumer, approving a fraudulent transaction can result in a substantial financial loss for a
credit card company. In severe disease diagnosis (e.g., cancer vs. normal), the asymmetry
of the two errors’ importance is even greater: while misidentifying a healthy person as ill
may cause anxiety and create additional medical expenses, telling cancer patients that they
are healthy may cost their lives. In these applications and beyond, it is critical to prioritize
the control of the more important error (Reeve et al., 2023; Miiller et al., 2023).

Most theoretical work on binary classification concerns risk. Risk is a weighted sum of
type I error (i.e., the conditional probability that the predicted label is 1 given that the
true label is 0) and type II error (i.e., the conditional probability that the predicted label
is 0 given that the true label is 1), where the weights are marginal probabilities of the two
class labels. In the context of transaction fraud detection, coding the fraud class as 0, we
would like to control type I error under some small level. The common classical paradigm,
which minimizes the risk, does not guarantee delivery of classifiers that have type I error
bounded by the preferred level. To address this concern, we can employ a general statistical
framework for controlling asymmetric errors in binary classification: the Neyman-Pearson
(NP) classification paradigm, which seeks a classifier that minimizes type II error subject
to type I error < «, where « is a user-specified level, usually a small value (e.g., 5% ). The
NP framework can achieve the best type II error given a high priority on the type I error.

The NP approach is fundamental in hypothesis testing (justified by the NP lemma),
but its use in classification did not occur until the 21st century (Cannon et al., 2002;
Scott and Nowak, 2005; Scott, 2007). In the past ten years, there has been significant
progress in the theoretical/methodological investigation of NP classification. An incomplete
overview includes (i) a theoretical evaluation criterion for NP classifiers: the NP oracle
inequalities (Rigollet and Tong, 2011), (ii) classifiers satisfying this criterion under different
settings (Tong, 2013; Zhao et al., 2016; Tong et al., 2020), and (iii) practical algorithms
for constructing NP classifiers (Tong et al., 2018, 2020), (iv) generalizations to domain
adaptation (Scott, 2019) and to multi-class (Tian and Feng, 2021), and (v) theoretical
results on minimax rates (Kalan and Kpotufe, 2024).

Unlike the oracle classifier under the classical paradigm, which thresholds the regression
function at precisely 1/2, the threshold of the NP oracle is a-dependent and needs to be
estimated when we construct sample-based classifiers. Threshold determination is the key
in NP classification algorithms, because it is subtle to ensure a high probability control on
the type I error under « while achieving satisfactory type II error performance.

For existing NP classification algorithms (Tong, 2013; Zhao et al., 2016; Tong et al.,
2018, 2020), a sample splitting step is common practice: a mixture of class 0 and class 1
observations to construct a scoring function §(-) (e.g., fitted sigmoid function in logistic re-
gression) and some left-out class 0 observations {9, -- - , 29 } to construct a threshold. Then
under proper sampling assumptions, conditioning on (), the set {s; := §(2),--+ , s :=
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3(x% )} consists of independent elements. This independence is important in the subse-
quent threshold determination and classifier construction. Let us take the NP umbrella
algorithm introduced in Tong et al. (2018) as an example: it constructs an NP classifier
Pal+) = L(3(-) > s(x=)), where 1(-) is the indicator function, s(;«) is the k*th order statistic
in {s1, - ,Sm} and k* = min{k ef{l, - mp: 30, (T)(l —a)famI < 5}. The small-
est order was chosen to have the best type II error. The type I error violation rate has
been shown to satisfy IP(Ro(pa) > a) < D 0. (T)(l — a)/a™ I where Ry denotes the
(population-level) type I error. Hence with probability at least 1 — §, we have Ry(¢q) < a.
Without the independence of {s1,- - , sy}, the upper bound on the violation rate does not
hold. Therefore, if we used up all class 0 observations in constructing §(-), this umbrella
algorithm fails. The NP umbrella algorithm tends to be conservative in controlling the
type I error and thus may lead to an undesirably large type II error. In other NP works
(Tong, 2013; Zhao et al., 2016; Tong et al., 2020), the independence is necessary in threshold
determination when applying Vapnik-Chervonenkis inequality, Dvoretzky-Kiefer-Wolfowitz
inequality, or constructing classic t-statistics, respectively.

In general, setting aside part of class 0 sample lowers the quality of the scoring function
5(+), and therefore makes the type II error deteriorate. This becomes a serious concern
when the class 0 sample size is small. A more data-efficient alternative is to use all data to
construct the scoring function, but this would lose the critical independence property when
constructing the threshold. Innovating a non-splitting strategy has long been on the “wish
list.” This is an important but challenging task. For example, the NP umbrella algorithm,
which has no assumption on data distribution and adapts all scoring-type classification
methods (e.g., logistic regression, neural nets) to the NP paradigm universally via the non-
parametric order statistics approach, has little potential to be extended to the non-splitting
scenario, simply because there is no way to characterize the general dependence. To address
it, we need to start from tractable distributional assumptions.

Among the commonly used models for classification is the linear discriminant analysis
(LDA) model (Hastie et al., 2009; James et al., 2014; Fan et al., 2020), which assumes
that the two class-conditional feature distributions are Gaussian with different means but a
common covariance matrix: N'(u", ) and N(u!, ). Classifiers based on the LDA model
have been popular in the literature (Shao et al., 2011; Fan et al., 2012; Witten and Tib-
shirani, 2012; Mai et al., 2012; Hao et al., 2015; Pan et al., 2016; Wang and Jiang, 2018;
Cai and Zhang, 2019; Li and Lei, 2018; Sifaou et al., 2020). Hence, it is natural to start
our inquiry with the LDA model. However, even this canonical model demands novel in-
termediate technical results that were not available in the literature. For example, we will
need delicate expansion results of quadratic forms of the inverse of sample and population
covariance matrices, which we establish for the first time in this manuscript.

As the first effort to investigate a non-splitting strategy under the NP paradigm, this
work addresses basic settings. We only work in the regime that p/n — [0,1), where p is
the feature dimensionality and n is the sample size. We take minimum assumptions on %
and pg = p! — p0: u(IE*1 g is bounded from below. We do not have specific structural
assumptions on % or pg such as sparsity. With these minimal assumptions, we propose
our new classifier eLDA (where e stands for data efficiency) based on a quantitative CLT
for a certain functional of quadratic forms of the inverse of sample and population covari-
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ance matrices and show that eLDA respects the type I error control with high probability.
Moreover, if p/n — 0, the excess type II error of eLDA, that is the difference between the
type II error of eLDA and that of the NP oracle, diminishes as the sample size increases;
if p/n — 19 € (0,1), the excess type II error of eLDA diminishes if and only if u;E_lud
diverges. We note in particular that this work is the first one to establish lower bound
results on excess type II error under the NP paradigm.

In addition to enjoying good Table 1: eLDA vs. pNP-LDA vs. NP-sLDA
theoretical properties, eLDA has
numerical advantages. Here we eLDA pNP-LDA NP-sLDA
take a toy example: ¥ = I, pg = type I error | .0314 .0037 .0215

The sample sizes ng and n; for

classes 0 and 1 respectively are both 50. We set the type I error upper bound o = 0.05
and the type I error violation rate target 6 = 0.1. In this situation, if we were to use the
NP umbrella algorithm, we would have to reserve at least 45 (i.e., [logd/log(1l — «)]) class
0 observations for threshold determination, and thus at most 5 class 0 observations can be
used for scoring function training. With the default setting of a 50-50 split of ng in the
umbrella algorithm, only 25 observations would be reserved for estimating the threshold,
rendering the NP umbrella algorithm not applicable. Even if we skew the split ratio and al-
locate 90% of ng to construct the threshold, the performance of the NP umbrella algorithm
would not be desirable. Concretely, we present the results in Table 1, which compares the
performance of NP-sLDA (NP umbrella algorithm with sparse LDA scoring function) with
two other methods that do not explicitly require a minimum ng: the newly proposed eLDA,
and pNP-LDA, another LDA-based classifier introduced in Tong et al. (2020) that relies on
sample splitting and explicit parametric assumptions for threshold determination. In Table
1, the type I and type II errors are averaged over 1,000 repetitions and evaluated on a
large test set (50,000 observations from each class) that approximates the population. The
results clearly demonstrate that our new non-splitting eLDA classifier outperforms the split-
ting pNP-LDA classifier by achieving a significantly smaller type II error. This observation
is not coincidental. When the more generic nonparametric NP umbrella algorithm is not
applicable due to sample size limitations, eLDA typically outperforms pNP-LDA. The results
also highlight the advantage of eLDA over NP-sLDA (a skewed 90% — 10% split version) by
achieving a much smaller type II error.

This point is further substantiated by an extensive real data analysis conducted in
this paper. We consider a wide range of datasets, including medical datasets with small
sample sizes, as well as image and cybersecurity datasets commonly studied in the machine
learning community. Our findings demonstrate that although eLDA is developed based on a
seemingly restrictive LDA model, its performance surpasses that of its existing competitors
in small sample regimes. In these medical datasets, it is evident that the NP umbrella
algorithm fails to meet the sample size requirement under specified « and §, while eLDA not
only functions effectively but also clearly outperforms pNP-LDA in terms of type II error.
In the case of the spam email dataset, where the selected covariates have significantly
non-Gaussian distributions, eLDA consistently outperforms its competitors in controlling
type I errors, demonstrating the robustness of eLDA beyond the LDA model. In summary,



NON-SPLITTING NEYMAN-PEARSON CLASSIFIERS

the applicability of eLDA extends beyond the Gaussian model and theories on which it is
developed.

The rest of the paper is organized as follows. In Section 2, we introduce the essential
notations and assumptions. In Section 3, we derive the efficient non-splitting NP classifier
eLDA and its close relative feLDA, where f stands for fized feature dimension, and show their
main theoretical results. Technical preliminaries are presented in Section 4.1, followed by
key technical results in Section 4.2 and the proof of the main theorem in Section 4.3. In
Section 5, we present simulation and real data studies. We provide a short discussion in
Section 6. In addition, in Appendix A, we make further remarks on our assumptions. The
proofs of other theoretical results except for the main theorem are relegated to Appendix B.
In Appendix C, we provide the proofs of the technical preliminaries in Section 4.1, followed
by the proofs of the key lemmas in the proof of the main theorem in Appendix D. Finally,
Appendix E collects additional numerical results.

2. Model and Setups

Let ¢ : X C RP — {0,1} denote a mapping from the feature space to the label space. The
level-ae NP oracle ¢7,(-) is defined as the solution to the program ming,(gy<o R1(¢), where
Ro(¢) = IP{o(x) # Y|Y = 0} and Ryi(¢) = IP{¢(x) # Y|Y = 1} denote the (population-
level) type I and type II errors of ¢(-), respectively. We assume the linear discriminant
analysis (LDA) model, i.e., (x|Y = 0) ~ M(p% %) and (x|Y = 1) ~ N(u!,X), where
p°, ' € RP and the common positive definite covariance matrix ¥ € RP*P. Under the LDA
model, the level-aw NP oracle classifier can be derived explicitly as

bu(@) = 1((57 ) Te > \Juf T g @7 (1= a) + ppm ) (2.1)

in which pg = p! — pu°, and ®~1(1 — a) denotes the (1 — a)-th quantile of standard normal
distribution.

For readers’ convenience, we introduce a few notations together. For any k& € N, let
I, denote the identity matrix of size k, 1, denote the all-one column vector of dimension
k. For arbitrary two column vectors u,v of dimensions a, b, respectively, and any a X b
matrix M, we write (M)yy as the quadratic form u' Mv. Moreover, we write M;; or
(M);; for i € {1,--- ,a} and j € {1,---,b} as the (i, j)-th entry of M. We use ||A] to
denote the operator norm for a matrix A and use ||v|| to denote the ¢, norm of a vector
v. For two positive sequences A, and B,, we adopt the notation A, =< B, to denote
C—1'A, < B, < CA, for some constant C > 1. We will use ¢ or C' to represent a generic
positive constant which may vary from line to line.

In the methodology and theory development, we assume that we have access to i.i.d.
observations from class 0, SY = {X?,"‘ ,Xgo}, and i.i.d. observations from class 1,
St ={x}, - ,X,lll}, where the sample sizes ng and n; are non-random positive integers.
Moreover, the observations in S° and S! are independent. We also assume the following
assumption unless specified otherwise.

Assumption 1 (i) (On feature dimensionality and sample sizes): the dimension of features
p and the sample sizes of the two classes ng,ny satisfy no/n > co,n1/n > c1 for some positive
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constants ¢y and ¢y, and
r=r,:=p/n—ry€cl01)

as the sample size n = ng + ny — 0.
(ii) (On Mahalanobis distance): we assume that

Ag = ugﬁflud > C2 (2.2)
for some positive constant cg > 0.

Assumption 1 is quite natural and almost minimal to the LDA model about X, u°, and
pt. First, our theory strongly depends on the analysis of population and sample covariance
matrices. To make the inverse sample covariance matrix -1 well-defined, we have to restrict
the ratio p/n strictly smaller than 1. Moreover, the sample size for either class needs to be
comparable to the total sample size; otherwise, the class with a negligible sample size would
be treated as noises. Second, since the Mahalanobis distance characterizes the difference
between the two classes, we adopt the common regularity condition in the literature that it
is bounded from below by some positive constant.

To create a sample-based classifier, the most straightforward strategy is to replace the
unknown parameters in (2.1) with their sample counterparts. However, this strategy is not
appropriate for our inquiry for two reasons: (i) it is well-known that direct substitutions
can result in inaccurate estimates when p/n — ro € (0, 1); (ii) we aim for a high probability
control on the type I error of the constructed classifier, and for that goal, a naive plug-in will
not even work for fixed feature dimensionality. These two concerns demand that delicate
refinements and corrections be made to the sample counterparts.

Before diving into the classifier construction in the next section, we introduce the no-
tations for sample covariance matrix ¥ and sample mean vectors 1%, a = 0, 1, and express
them in forms that are more amenable in our analysis. Recall that

= 1 - a ~a a ~a\ T ~a 1 a a
Se o 3 DX AT AL A= (X X)L a0,

a=0,1 i=1 a
We set the p by n data matrix by X = (2j)p.n := (X, X!), where

1 1
X4=——Y (X} —pt - X] —p =0,1.
s KT =t X =), a =0,
Note that all entries in the p x n matrix X are i.i.d. Gaussian with mean 0 and variance
1//np. The scaling 1/(np)*/* is to ensure that the spectrum of XX T has asymptotically a
fixed diameter, making it a convenient choice for technical derivations. We define two unit
column vectors of dimension n:

1 T T TN\T
:: — DY :: — DY 1 . 2'
€ \/n—o( n0707 70) ) €1 \/n—1<07 707 nl) ( 3)

With the above notations, we can rewrite the sample covariance matrix 3 as

£ = VERIX (L~ BET) XS}, where B = (ep.e). (24)

n —
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For the sample means, we can rewrite them as

ﬂ“zﬁrizéXea+u“, a=0,1. (2.5)
Ng

Furthermore, we write the sample mean difference vector as
Vg
N . . 1.1 — = n n
frg = ! — p° = riviXvi + pg, where vy := | ¥ "o =—y/—e+/—e1.
nTlnl no ni

3. New Classifiers and Main Theoretical Results

In this section, we propose our new NP classifier eLDA and establish its theoretical properties
regarding type I and type II errors. We also construct a variant classifier feLDA for fixed
feature dimensions.

To motivate the construction of eLDA, we introduce an intermediate level-ac NP oracle

¢ (x) = H(AT:U > VATSAG (1 —a)+ AT 0) (3.1)

where A = $1 [1q is a shorthand notation we will frequently use in this manuscript. One
can easily deduce that the type I error of ¢%(-) in (3.1) is exactly . Note that ¢*(-) involves
unknown parameters ¥ and p, so it is not a sample-based classifier. However, it is still of
interest to compare the type II error of ¢%(-) to that of the level-ow NP oracle in (2.1).

Lemma 1 Let QEZ() be defined in (3.1). Under Assumption 1, the type I error of QBZ()
is exactly «, i.e., Ro(¢k) = a. Further if r = p/n — 0, then for any € € (0,1/2), when
n > n(e), we have with probability at least 1 —n~' | the type II error satisfies

Ri(@) — Ra(3) < O(r +n78) Vg exp (— 5)

for some constants C,c > 0, where C' may depend on co12 and o, and Ay is defined in
(2.2).

Lemma 1 indicates that Ry(¢%) — Ry(¢%) goes to 0 under Assumption 1 and p/n — 0.
This prompts us to construct a fully sample-based classifier by modifying the unknown
parts of ¢ (-). Towards that, we denote the threshold of ATz in ¢%(-) by

F(E,pu’) :=VATSAd (1 —a)+ AT u0, (3.2)

and denote a sample-based estimate of F(3, u®) by F(E, 4°), whose exact form will be
introduced shortly. By studying the difference between F(X, p 9) and F (f], %), we will
construct a statistic CE based on F (E (%) (where the superscript p stands for parametric)
that is slightly larger than F(X, u%) with high probability. The proposed classifier eLDA will
then be defined by replacing F(X, u°) in (3.1) with CP.
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Concretely, suppose we hope that the probability of type I error of eLDA no larger than
a is at least around 1 — §, for some small given constant § € (0,1). We define

oo VATSA ~— nor
F(E,p%)=—""9 1(1—a)+ATu0—1/n—01 V] eg, (3.3)

—T

o 1= )ATSA - v, |2)7
§:=F(E,ﬂ°)+\/ ot =B o), (34)

in which V = Z?Zl V; and

._ T 2\ 2 5,2
Vi=(1-r)A'SA—r|vi[]*)C (I)ai(l —
dr(1+7) n n o 2r

Vo i= C282 v |2 2CP,, —_

2 allvall a1y + o = 1)? + [|v1]] o =1

~ | v1]|? 929 5 2r2(1+7)  (n+mny)r ny 2r
Vs = A 2 20D, L

° 1-7r)ATSA —r|v 2( ol 1l 1—7r)7 +n01—r3+ vl ngy (1 7"5)

(=) v

where C:= (1 — r) () S 1g)"2/2, @ = (1 — @) and A := S fay.

To construct ﬁ(i, %) and @g, we start with the analysis of the quadratic forms AT Eﬁ,
AT pn® as well as their fully plug-in counterparts AT ig, AT %, Once we obtain their
expansions (Lemma 3) and compare their leading terms, we have the estimator F\(i, %)
n (3.3). However, only having ﬁ(i,ﬂo) close to F(X, u%) in (3.2) is not enough for the
construction of an NP classifier. Note that the sign of F' (f], a°) — F(3, u¥) is uncertain. If
the error is negative, directly using ﬁ(f], f1°) as the threshold can actually push the type
I error above «, which violates our top priority to maintain the type I error below the
pre-specified level . To address this issue, we further study the asymptotic distribution
of F(Z, a%) — F(2, u°) and involve a proper quantile of this asymptotic distribution in the
threshold. This gives the expression of CP in (3.4). By this construction, we see that c?
is larger than F(X, u°) with high probability so that the type I error will be maintained
below « with high probability. Thanks to the closeness of 6’5 to F(3, uY), the excess type
II error of our new classifier eLDA shall be close to that of g?)j;() Further by Lemma 1, we
shall expect the excess type II error of eLDA be close to that of ¢ (-), at least when p/n — 0

Now with the above definitions, we formally introduce the new NP classifier eLDA:
bal(z) =1 <A\Tm > 62) ,
whose theoretical properties are described in the next theorem.

Theorem 1 Suppose that Assumption 1 holds. For any o, 8 € (0,1), let ¢o(z) = ]I(zzl\r:c >

6’3), where C?, is defined in (3.4). Recall Agq in (2.2). Then there exist a positive constant

C1, such that for any e € (0,1/2), when n > n(e), it holds with probability at least 1 — § —
1

C’m’fﬁ,
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(i) the type I error satisfies: Ro(éa) < a;
(i) for the type II error, if r = p/n — 0,

%)

Ri(da) = Ru(63) < C(r+n727) VA  exp (- 5 (3.6)

for some constants C,c > 0, where C' may depend on cp 12 and o; if r =p/n — rg € (0,1),

L < Ri(¢a) — Ri(¢}) <U,

where
— 1 _1 _ 2 _ o 5tE
E.—\/ﬂexp< 2(<I>a (51\/Ad))(1 V1I—r —n"27%)\/ Ay,
o 1 _1 B 2 _ 1—7r _l+5
U = \/ﬂexp( 2((I)a 52\/Ad) )(1 p +n 2 )\/Ad,

for @, = ®1(1 — ), and some o > 1, 61 € (V1—1r,1), 5 € (V1—7r/o,1).

Remark 1 We comment on the excess type II error in Theorem 1. When p/n — 0, the
upper bound can be further bounded from above by a simpler form C (T + n*%“) A;WQ for

arbitrary > 1. This simpler bound clearly implies that if Ay = O(1), the excess type II
error goes to 0, while if Ay diverges, the excess type II error would tend to 0 at a faster
rate compared to the bounded Ag situation. In contrast, when p/n — ro € (0,1), we provide
explicit forms for both upper and lower bounds of the excess type II error. One can read
from the lower bound L that if Aq is of constant order, the excess type II error will not decay
to 0 since L < 1. Nevertheless, if Ag diverges, then U — 0 and eLDA achieves diminishing
excess type II error. In addition, our Assumption 1 coincides with the previous margin
assumption and detection condition (Tong, 2013; Zhao et al., 2016; Tong et al., 2020) for
an NP classifier to achieve a diminishing excess type II error. The detailed discussion can
be found in Appendix A.

Next we develop feLDA, a variant of eLDA, for bounded (or fixed) feature dimensionality

p. In this case, thanks to » = O(1/n), we can actually simplify eLDA. Concretely, let
V = ®2/2 + n/ng. Further define

FE ) :=VATSAd (1 —a)+ A a°, (3.7)

CP = F(,0%) + VATS AN/ %@‘1(1 —4). (3.8)

[0}

Then, we can define an NP classifier feLDA: qgg(x) = H(A‘F x > 53), and we have the

following corollary.

Corollary 1 Suppose that Assumption 1 holds. Further, we assume that p = O(1). For
a,0 € (0,1), let ¢3£(m) = ]I(zzl\rx > 53), where C® is defined in (3.8). Then there exist a

9
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constant C1, such that for any e € (0,1/2), when n > n(e), it holds with probability at least
1
1-0-— Cln_§+5,

Ro(f) <o, and  Ry(f) — Ra(é}) < Cn 3+ /Ag exp ( — “1)

for some constants C,c > 0, where C' may depend on co12 and o, and Ay is defined in
(2.2).

_ Note that there is no essential difference between eLDA and feLDA. The definitions of
F(%, %) and C% are merely simplified counterparts of (3.3) and (3.4) by neglecting terms
related to r; they are negligible due to the approximate O(1/n) size of r. The proof of
Corollary 1 is relegated to Appendix B.

4. Theoretical Results

4.1 Technical Preliminaries

In this section, we collect a few basic notions in random matrix theory and introduce some
preliminary results that serve as technical inputs in our classifier construction process.
Recall the p x n data matrix X whose entries are i.i.d. Gaussian with mean 0, variance
1//np. We introduce its sample covariance matrix H := XX T and the matrix H := X' X
which has the same non-trivial eigenvalues as H. Their Green functions are defined by

Gi(2):=(H -2, Go(z):=(H—-2)"1, z€Ch={r+iy|y>0;2,y €R}.

Besides, we denote the normalized traces of Gi(z) and Ga(z) by

mln( ) : *TI'gl / dFln ) m2n( ) : *Trg2 / dFQn )

where Fy,(z), Fa,(z) are the empirical spectral distributions of H and H respectively, i.e.,

p

Fln(:v)::;ZII()\i(H)ga:), Fon() - Zn

i=1

Here we used \;(H) and \;(#) to denote the i-th largest eigenvalue of H and H, respectively.
Observe that \;(H) = \;(H) for i =1,--- | p.

It is well-known that Fi,(x) and Fy,(x) converge weakly (a.s.) to the Marchenko-Pastur
laws vavip,1 and vyp 2 (respectively) given below

vyvp,1(de) == 27Tx\f\/ A —x)(z — )\,))+dx +(1- %)g?(dx) ,

vvp2(de) == 2:@; (A —2)(z — )\,))er:v + (1 —r)4é(dz), (4.1)

where Ay := /r +1/4/r £ 2. Note that here the parameter r may be n—dependent Hence
the weak convergence (a.s.) shall be understood as [ g(z)dFu,(z) — [ g(z)vmp q(dz) <50
for any given bounded continuous function g : R — R, for a = 1, 2 Note that my, and ma,

10



NON-SPLITTING NEYMAN-PEARSON CLASSIFIERS

can be regarded as the Stieltjes transforms of Fy,, and Fb,, respectively. We further define
their deterministic counterparts, i.e., Stieltjes transforms of vamp 1, vmp 2, by mi(2), ma(2),
respectively, i.e., mq(2) := [(z — 2) " 'vmpo(d), for a = 1,2. From the definition (4.1), it
is straightforward to derive

I PR o v | CEp
2r1/2, ,
P2 12 i /(0 — 2) (2 — M)

ma(z) = 5,172, ) (4.2)

where the square root is taken with a branch cut on the negative real axis. Equivalently, we
can also characterize mq(z), mz2(2) as the unique solutions from C* to C* to the equations

P4 = 2 2 my 41 =0, 2 VPmd 42— 2 Y2 my 41 = 0.
(4.3)

In later discussions, we need the estimates of the quadratic forms of Green functions.
Towards that, we define the notion stochastic domination which was initially introduced in
(Erdés et al., 2013). It provides a precise statement of the form “Xy is bounded by Yy up
to a small power of N with high probability”.

Definition 1 (Stochastic domination) Let
X:(XN(’U,)tNEN,UGUN) and Y:(YN(U):NGN,UGUN)

be two families of random variables, Y is nonnegative, and Uy is a possibly N-dependent
parameter set. We say that X is stochastically dominated by Y, uniformly in wu, if for all
small o > 0 and large ¢ > 0, we have

sup IP(|Xn (u)| > N2Yy(u)) < N~

ueUn
for large N > Noy(o,¢). Throughout the paper, we use the notation X = O<(Y) or X <Y
when X is stochastically dominated by Y uniformly in w. Note that in the special case when X
and Y are deterministic, X <Y means for any given o > 0, | Xy (u)| < NYn(u) uniformly
in u, for all sufficiently large N > Ny(o).

Definition 2 Two sequences of random vectors, Xy € RF and Yy € R¥, N > 1, are
asymptotically equal in distribution, denoted as Xy ~ Yy, if they are tight and satisfy
limy oo (Ef(XN) — Ef(YN)) =0, for any bounded continuous function f : RF — R.

Further, we introduce a basic lemma based on Definition 1.

Lemma 2 Let X; = (Xyi(u): NeN, ueUy), Yi=(Yni(u): NeN, ueUy),i=1,2,
be families of random wvariables, where Y;,i = 1,2, are nonnegative, and Uy is a possibly
N-dependent parameter set. Let & = (Pn(u) : N € N, u € Uy) be a family of deterministic
nonnegative quantities. We have the following results:

(i) If X1 <Y1 and X9 < Yo then X1 + X < Y1 4+ Yy and X1 X < Y1Ys.

(ii) Suppose X1 < ®, and there evists a constant C' > 0 such that |Xy1(u)] < N a.s.
and ®x(u) > N~ uniformly in u for all sufficiently large N. Then IEX; < ®.

11
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We introduce the following domain. For a small fixed 7, we define
D'=D(r)0:={zeC: -7 <Rz <7,0<S2< 71}, (4.4)

Conventionally, for a = 1,2, we use gf; and gff) to represent ¢-th power of G, and the
{-th derivative of G, with respect to z, respectively. With these notations, we introduce
the following proposition which is known as local laws and shall be regarded as slight
adaptations of the results in (Bloemendal et al., 2014), in the Gaussian case.

Proposition 1 Let 7 > 0 be a small but fized constant. Under Assumption 1, for any given
l € N, we have

(6 (2),; =m0 <3| (262(2))), = (zma(2) oy | <73 (45)
(TG | < aries, (X (2Ga()) V)| < mm2r 735, (16)
}m(l) (2) — m(ll)(z)| <nlr2 , | (zman(z ))( — (zma(z ))(l)‘ <n L' , (4.7)

uniformly in z € D° and for any i,j€{1l,---,p} and ',j' € {1,---,n}. Forl =0, the
second estimates in (4.6) and (4.7) can be zmpmved to
1

‘(X (2G2(2))) 5 ~3rd | (zman(2)) = (2ma(2))] < nlr. (4.8)

Remark 2 By the orthogonal invariance of Gaussian random matriz, we get from Propo-
sition 1 that for u,v, any complex deterministic unit vectors of proper dimensions,

(@ 6" () =m0 () (V)| <73 E [, (202() V) = (zma(2) Vuv) | < nE R
(4.9)
(XTGP ()] < 38T, J(u, X (262(2) Ov) | < 7 drd s, (4.10)

uniformly for z € D°. We further remark that the estimates above and the ones in Propo-
sition 1 also hold at z = 0 with error bounds unchanged by the Lipschitz continuity of
G1,2G2(2), mi(2), and zma(z). And we will use (4.7), (4.9), and (4.10) frequently in tech-
nical proofs not only for z € D° but also at z = 0.

4.2 Key Technical Results

In this section, we prove our main theorem, i.e., Theorem 1. To streamline the proof, we
first present two technical results and their proof sketches.

Lemma 3 Suppose that Assumption 1 holds. Recall the definition of Ay in (2.2). Let
A=5" Liig, then we have

—~ —~ 1 1

ATvA= —" _vilP+———Ay+0(n2A 411
G—mp M+ g Aat 0«72 40). )

PEP 1

ATSA= " wvi|P+ —— Ag+ 0<(n"24,), (4.12)
1—7r 1—7r

~ 1 1

ATp0 —ATp0 = [ 7 VTeg+O<(ng2 A2 414

H H nol—rv1e0+ <(n9*47). (4.14)

12
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Moreover, counterparts of (4.14) also hold if the triple (u°, a°, \/n/noeq) is replaced by
(I‘l‘17ﬂ17 n/nl el) or (Hd7l:l’d7v1)-

Remark 3 Lemma § hints that we can use ATSA/(1 — r)2 to estimate ATSA and use
XT/JO — 1/nloﬁvieo to approrimate ﬁuo.

definition is explicitly given in (3.5). Moreover, when p is fized, i.e., 1 = O(1/n), we get
the following simplified estimates

Therefore, we construct ﬁ(i,ﬂo), whose

ATSA= Ag+0<(n"24y), ATSA=A+02(n2Ay), (4.15)
~ ~ ~ _1 1
ATpa = Dg+04(n"2A,), ATp0— ATpd = 0 (ny 2 A3). (4.16)

We provide a proof sketch of Lemma 3, while a formal proof is presented in the Sup-
plementary Materials. Our starting point is to expand -1 in terms of Green function
Gi(z) = (XX T —2)~! at z = 0 since all the quadratic forms in Lemma 3 can be rewritten
as certain quadratic forms of 51 according to the representations (2.4)-(2.6). Working
with Green functions makes the analysis much easier due to the useful estimates in local
laws, i.e., Proposition 1 and its variants (4.9), (4.10). In this expansion, we will need some
elementary linear algebra (e.g., Woodbury matrix identity) to compute matrix inverse and
local laws (4.7), (4.9) and (4.10) to estimate the error terms. Next, with the expansion
of 31 plugged in, all the quadratic forms we want to study in Lemma 3 can be further
simplified to linear combinations of quadratic forms of G§(0), G#(0)X, and X 'G¢(0)X, for
a = 1,2. Then, further derivations with the aid of local laws (4.7), (4.9) and (4.10) lead to
the ultimate expressions. All these derivations only need the first order expansion since we
focus on the leading terms.

Next, we describe the difference between F(S, 4°) and F(X, u1®) by a quantitative CLT.

Proposition 2 Let F(2, u°) and ﬁ(iﬂo) be defined in (3.2) and (3.3), respectively. Un-
der Assumption 1, we have

AT A 2
\/(1—r)ud2 1ud——n’;7;
vn

F(3,4°% - F(2, 1) =

and the random part O, satisfies
O = N(0,V),
where V was defined in (3.5). Furthermore, the convergence rate of ©4 to N (O, 17) 18
t)

O~(n~'2) in Kolmogorov-Smirnov distance, i.e., sup, ‘IP(@Q <t) - IP(./\/'(O,?) < <
).

n~1/2  where we simply use N (0, Y7) to denote a random variable with distribution N (0, v

We state the sketch of the proof of Proposition 2 as follows. First, we express F (f], al)—
F(3, n%) in terms of Green functions G1(2) = (XX T —2)7! and (2Ga(2)) = 2(X T X — 2)~!
at z = 0 (Lemma D.1 in Appendix D). Different from the derivations of the expansions of
the quadratic forms in Lemma 3, here we need to do second order expansions for -1 and
quadratic forms of G§(0), G#(0)X and X "G#(0)X, for a = 1,2. Because the leading terms

13
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of F(S, i) and F(X, u0) cancel out with each other due to their definitions and Lemma 3,
higher order terms are needed to study the asymptotic distribution. The error terms in the
expansions can be estimated with the help of local laws (4.7), (4.9) and (4.10). It turns out
that the leading terms of F(X, a°)—F(%, u°) in Lemma D.1 are given by linear combinations
of certain quadratic forms of g§£) - mgf) . (2G2)® — (2my)® and gy)X where we omit the
argument z in Gi, G at z = 0. This inspires us to study the joint asymptotic distribution
of these quadratic forms. To derive a multivariate Gaussian distribution, it is equivalent
to show the asymptotically Gaussian distribution for a generic linear combination P of
the quadratic forms appeared in the Green function representation formula; see equation
(D.21) in Appendix D for the specific expression of P. Next, we aim to derive a differential
equation of the characteristic function of P, denoted by ¢,(:). Concretely, we show that for
It| < nz, on(t) = =Vtpy (t)+0.<((\t\+1)n7%) , where V' is some deterministic constant that
indicates the variance of P. The above estimate has two implications. First, it indicates
the Gaussianity of P. Second, applying Esseen’s inequality, we can obtain its convergence
rate as well. The proof of the above estimate relies on the technique of integration by parts
and local laws. More details can be found in the proof of Proposition D.1 in Appendix D .

Remark 4 In the case that p is fized, orr =r, = O<(1/n), we have the simplified version
of Proposition 2 where F(X, i°) defined in (3.7) is involved:

ﬁ(i,po)—p(z,uo):;ﬁ\/ TS 11400 + O (n A2 | (4.18)

and the random part O, satisfies On ~ N(0,V) with rate O<(n~Y/2). We also remark that
the proof of this simplified version is similar to that of Proposition 2 by absorbing some
terms containing r into the error thanks to r = O(1/n). Hence, we will omit the proof.

4.3 Proof of Main Theorem

With the help of Lemma 3 and Proposition 2, we are now ready to prove the main theorem
(c.f. Theorem 1).

Proof [Proof of Theorem 1] Recall that ¢, (z) = ]I(gT x> 63) If we can claim that

C% > (2, 1) (4.19)
with high probability, then immediately, we can conclude that with high probability,
Ro(da) = P(ATx > Chlx ~ N (1", %)) < P(ATx > F(S, 1)[x ~ N (1, %)) = Ro(6%) = a

In the sequel, we establish inequality (4.19) with high probability. By the definition of c?
in (3.4) and the representation (4.17), we have

Ch — F(S,1°) = F(S,4°) — <au%+¢m—mﬁﬁﬁ—wmeE¢*u—a
1\/1—7“ATEA—7~HV1H2< o= VU 2(6)) +0L(n7'A3).
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By Proposition 2, O, is asymptotically A/ (0, YA/) distributed with convergence rate O (n=1/2).
We then have for any constant e € (0, %),
P (60 = VV®7L(0) > 0 ) =P(0a/VV > 871(8) + 0 1+ /VT)
> P(N(0,1) > 071(6) + n*éﬂ/ﬁ) b
— 1= (@) +n VT ) — it
>1-06-Cin2te

for some C; > 0 and n > n(e). Here the second step is due to the convergence rate
O (n=1/?) of ©,; And for the last step, we used the continuity of ®(-) together with V > ¢
for some constant ¢ > 0 following from the definition (3.5). Further we have the estimate

\/(1 —)ATSA —r|vq? = ALI/Q with probability at least 1 —n~P for any D > 0 and
n > n(e, D), which is obtained from (4.12). Thereby, we get that

1 PREPNPN = _ 3 1
\/ﬁ\/(l—r)ATEA—erH? (60~ V7 27(5)) = en 422

for some ¢ > 0, with probability at least 1 — § — Cln_%“ —n~P when n > n(e, D). As a
consequence, there exist some C7,Cs > 0 such that

ég —F(Z,u’) > cn*HE(r% + /g g ) + O (nil (7‘% + /g S e ) (1 + nﬁ r%)) >0
0

with probability at least 1 — ¢ — C’ln_%+€ — Con~P for any € € (0,1/2) and D > 0, when
n > n(e, D).

In the sequel, we proceed to prove statement (ii) regarding the type II error. Note that
by definition,

Ri(6a) = P(da(x) £ Y|V = 1) = P(A7x < Chlx ~ N(u', %))
1 ~ AT _
- @((ATEA)—a (cr AT,R)) - <1>(<1> 11— a)— \/% +0<(n 2))

(4.20)

Using the estimates in Lemma 3, if p/n — 0, we further have
. 1 1 1
Ri(6a) = (271 (1= ) = A7 + 04 ("5 47) + 0(rA]) ).

1
Then, compared with Ry (¢},) = <I>(<I>_1(1 —a)—A4] ), it is not hard to deduce that in the

case of p/n — 0, (3.6) holds.
In the case that p/n — ro € (0, 1), continuing with (4.20), we arrive at

(1-r)'A,
\/ﬁ”leQ + ﬁﬂd

Ri(da) = (2711 - 0) - +O<(n_%A§)).
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However, in this case,

?

(1-7r)"1Ay

\/(1 Sy lvall? + = 7‘)3

for some ¢ > 1 which depends on 7|v1||?/A4. Thereby, by some elementary computations,
one shall obtain that with probability at least 1 — n~" for D > 0 and ¢ € (0,1/2), when
n > n(e, D),

1
- < V=4,

Ra(dn) ~ Ra(65) 2 = exp (= 5 (B0~ 01y/E0)*) (1= V=7 =409V Ag
1

exp( 2(@ 52\/A7)2>(1— 1_T+n*%+5)\/A7,

g

- 1
R1(¢a) — R1(9}) <
for some §; € (v/1—r,1) and 02 € (v/1 —1/0,1).

Combining the loss of probability for both statements together and settlng D=1,
eventually we see that (i) and (ii) hold with probability at least 1 —§ — Cin~ 27 and hence

we finished the proof of Theorem 1.
|

5. Numerical Analysis

5.1 Simulation Studies

In this section, we compare the performance of the two newly proposed classifiers eLDA
and feLDA with that of five existing splitting NP methods: pNP-LDA, NP-LDA, NP-sLDA,
NP-svm, and NP-penlog. Here pNP-LDA is the parametric NP classifier as discussed in
Section 1, where the threshold is constructed parametrically and the base algorithm is
linear discriminant analysis (LDA). The latter four methods with NP as the prefix use the
NP umbrella algorithm to select the threshold, and the base algorithms for scoring functions
are LDA, sparse linear discriminant analysis (sLDA), svim and penalized logistic regression
(penlog), respectively. ! In figures, we omit the NP for these four methods for concise
presentation. Among the five existing methods, only pNP-LDA does not have sample size
requirement on ng. Thus for small ng, we can only compare our new methods with pNP-LDA.
For all five splitting NP classifiers, 7, the class 0 split proportion, is fixed at 0.5, and the
each experiment is repeated 1,000 times.

In Example 1la, we particularly added a vanilla plug-in estimator of the oracle classifer
(2.1) as a benchmark for comparison. More specifically, we replace all the population
parameters with their sample counterparts:

(@) = 1((E7 ) e > B Ea @7 (1 a) + By ST (5.1)

1. We implemented the NP umbrella algorithms using the R package npc with default parameters. Specif-
ically, for NP-svm, npc adopted the “radial” kernel for analysis. It is important to note that when the
data resembles a Gaussian distribution, implementing svm with a “linear” kernel may slightly enhance
performance. However, even in such cases, eLDA consistently outperforms all of its competitors.
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We aim to demonstrate the limitations of a simple plug-in estimator éj;(x) in controlling
the type I error under o with a desirable violation rate. This highlights the necessity of
developing eLDA as an alternative approach.

Example 1 The data are generated from an LDA model with common covariance matriz
¥, where ¥ is set to be an AR(1) covariance matriz with ¥;; = 0.51"=31 for all i and j.
BBwes = 71y = 1.2x (1py,0p—p,) T, 1° = 0,, po = 3. We set mp = 11 = 0.5 and a = 0.1.
Type I and type II errors are evaluated on a test set that contains 30,000 observations from
each class, and then we report the average over the 1,000 repetitions.

(1a) 6 = 0.1, p = 3, varying no = n € {20,70, 120, 170, 220, 270, 320, 370, 500, 1000}
(1b) § = 0.1, p =3, n1 = 500, varying no € {20,70, 120, 170, 220, 270, 320, 370, 500, 1000}
(1c) 6 = 0.1, ng = ny = 125, varying p € {3,6,9,12,15,18,21,24,27,30}
(1c’) 6 = 0.05, ng = ny = 125, varying p € {3,6,9,12,15,18,21,24,27,30}
(1c¢*) § =0.01, ng = ny1 = 125, varying p € {3,6,9,12,15,18,21,24,27,30}
(1d) § = 0.1, ng = 125, ny = 500, varying p € {3,6,9,12,15,18,21,24,27,30}
(1d’) 6 = 0.05, ng = 125, ny = 500, varying p € {3,6,9,12,15,18,21,24,27,30}

We summarize the results for Example 1 in Figure 1, Figure 2, Table 2, Table 3 and
Appendix Figures 4, 5, and 6. We discuss our findings in order.

Examples 1a and 1b share the common violation rate target 6 = 0.1 and low dimension
p = 3. Their distinction comes from the two class sample sizes; Example 1a has balanced
increasing sample sizes, i.e., ng = ni, while Example 1b keeps n; fixed at 500, and only
increases ng. Due to the space limit, we only demonstrate the performance of Example 1a
in Figure 1, in terms of type I and type II errors, and relegate the comparison between
Example 1a and Example 1b to Appendix Figure 4. Notice that, for very small class 0
sample sizes ng = 20, all NP umbrella algorithm based methods (NP-LDA, NP-sLDA, NP-svm,
and NP-penlog) fail to meet the minimum sample size requirement for class 0 and are not
implementable, thus only the performances of eLDA, feLDA and pNP-LDA are available in
Figure 1. Consistently across Example 1a and Example 1b, we see that 1) as ng increases,
for all methods, the type I errors increase (but bounded above by «), and the type II errors
decrease. Nevertheless, the five existing NP methods present type I errors mostly below 0.08,
and are much more conservative compared to eLDA and feLDA, whose type I errors closer
to 0.1; 2) in terms of type II errors, eLDA and feLDA significantly outperform the other five
methods across all ng’s. Comparing Example 1b to Example 1a, keeping ny = 500 does not
affect much the performance of eLDA and feLDA. However, Example 1b has aggravated the
type I error performance of pNP-LDA for small ng, and also the type II error performance of
NP-svm. It is important to highlight that the vanilla plug-in classifier gZA)j;(a:) has shown
limitations in effectively controlling even the average type I error. This is particularly
evident with small sample sizes (e.g., less than 250), where the type I error exceeds a by
a significant margin. This observation underscores the importance of delicate threshold
construction in eLDA.
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We further summarize the observed (type I error) violation rate? in Table 2. The five
splitting NP classifiers all have violation rates smaller than targeted 6 = 0.1, and share a
common increasing trend as ng increases. In particular, pNP-LDA is the most conservative
one with the largest violation rate being 0.007 in Example 1la and 0.028 in Example 1b.
In contrast, eLDA exhibits a much more accurate targeting at the violation rates, with all
the observed violation rates around § = 0.1. Theorem 1 indicates that the type I error
upper bound of eLDA might be violated with probability at most § + Cyn~1/2T¢. As the
sample size increases, this quantity gets closer to §. The control of violation rates for feLDA
is not desirable for small nyg. However, we observe a decreasing pattern as mg increases,
which agrees with Corollary 1. When ng = 1000, for Example la, the violation rate of
felDA reaches the targeted level 6 = 0.1. In the case of the vanilla plug-in classifier, the
simulation results consistently demonstrate type I error violation rates that far exceed the
target across various values of ng. This outcome is not unexpected, as the threshold in
(ZSZ(:L‘) is not a tight high-probability upper bound for the threshold in the intermediate
oracle ¢ (x). Recall that ¢* (z) uses the same scoring function as ¢%(z), but has a type I
error exactly equal to a. .

Figure 1: Examples la, type I and type II errors for competing methods with increasing
balanced sample sizes.

\ 0.6-

0.10-

methods
Bl —o-= elDA
A -4 feLDA
© LDA

S
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penlog
- pNP-LDA
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type | error
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% & + =

- svm

vanilla_plugin
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0.00-
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(a) Example 1la, type I error (b) Example 1la, type II error

The common setting shared by Examples 1c, 1¢’ and 1c* includes balanced and fixed
sample sizes, and increasing dimension p. Similarly, in the main text, we only present
performance of Example 1c in Figure 2 and leave the comparison across Examples 1c, 1c’
and 1c* to Appendix Figure 5. First, we observe from Figure 2 that both eLDA and feLDA

2. Strictly speaking, the observed violation rate on type I error is only an approximation to the real violation
rate. The approximation is two-fold: 1). in each repetition of an experiment, the population type I error
is approximated by the empirical type I error on a large test set; 2). the violation rate should be
calculated based on infinite repetitions of the experiment, but we only calculate it based on a finite
number of repetitions. However, such approximation is unavoidable in numerical studies.
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Table 2: Examples 1la and 1b, violation rates over different ng and methods.

Methods ng = 20 70 120 170 220 270 320 370 500 1000

NP-1da NA 016 .047 062 071 087 074 074 .078 .080

NP-slda NA 016 .046 .062 .071 .08 .074 .074 .077 .079

E o 1 NP-penlog NA .018 .050 .064 .075 .096 .071 .071 .084 .078
xample 1a NP-svm NA 020 .045 .064 .077 .084 .068 .064 .082 .084
pNP-1da .000 .000 .004 .004 .002 .001 .001 .002 .002 .007

elda .091 .084 .108 .105 .103 .104 .104 .100 .101  .081

felda 220 144 145 138 134 .141 141 126 .121  .100

vanilla-plugin 654 568 559 .553  .533 535 .533 .530 .529  .547

NP-1da NA 017 .043 .055 .072 .000 .078 .069 .078 .078

NP-slda NA .017 .043 .056 .072 .090 .075 .069 .077 .078

B e 1b NP-penlog NA .016 .047 .063 .076 .091 .075 .072 .084 .074
xamp:e NP-svm NA .022 .058 .066 .072 .089 .070 .065 .082 .075
pNP-1da .028 .015 .012 .010 .005 .005 .003 .005 .002 .000

elda .083 .087 .090 .095 .095 .090 .099 .102 .101 .091

felda 138 122 112 118 122 121 121 .122 121 112

dominate existing methods in terms of type II errors. Nevertheless, Example 1c shows that
when p gets to 20 and beyond, type I error of feLDA is no longer bounded by a = 0.1.
Changing the violation rate § from 0.1 to 0.05 and further to 0.01 hinders the growth of
type I error of feLDA as p increases, but does not solve the problem ultimately as illustrated
in Appendix Figure 5 panel (c¢) and (e). This is due to the construction of feLDA which
is specifically designed for small p; when p gets large, eLDA outperforms feLDA. Therefore,
considering the performance across different p’s, eLDA performs the best among the seven
methods. Second, as dimension p increases, all of the type II errors slightly increase or
remain stable as expected, except for that of pNP-LDA. This is due to a technical bound in
the construction of the threshold of pNP-LDA, which becomes loose when p is large.

Table 3 presents the violation rates from Examples 1c¢, 1¢’, and 1c¢*. Similar to what
we have observed earlier, the five existing NP classifiers are relatively conservative and
the observed violation rates of eLDA are mostly around the targeted § in all the three sub-
examples, while that of feLDA goes beyond the targeted § as p increases. When we decrease §
from 0.1 to 0.05 and further to 0.01, we have the following two observations: 1) the violation
rates of the four NP umbrella algorithm based classifiers NP-LDA, NP-sLDA, NP-penlog and
NP-svm stay the same in Examples 1c and 1c¢’. The violation rates decrease as we move
to Example 1c*. This is due to the discrete combinatorial construction of the thresholds
in umbrella algorithms and thus the observed violation rates present discrete changes in
terms of §. In other words, not necessarily small changes in § will lead to a change in
the constructed classifier and the observed violation rates. For example, for NP umbrella
algorithm based methods, the number of left-out class 0 observations is 63, and the threshold
is constructed as the k*-th order statistics of the classification scores of the left-out class 0
sample, where k* = min{k € {1,---,63} : v(k) < 0}, and v(k) = Zsik (6;3)(1 —a)lab37,
Plugging in a = 0.1, we could easily calculate that k* = 61 for both § = 0.1 and § = 0.05,
since v(61) = 2?161 (633)(1 —0.1)70.1%377 = 0.042 and v(60) = 0.113. Furthermore, for
9 = 0.01, the threshold changes as k* changes, since 0.042 > 0.01; 2) pNP-LDA, eLDA, and
feLDA have the parametric construction of the threshold and the observed violation rates
of these methods respond to changes in § more smoothly. Nevertheless, pNP-LDA is overly

conservative, with the observed violation rate almost all 0.
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Figure 2: Examples 1c, type I and type II errors for competing methods with increasing
dimension p, § = 0.1.
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Table 3: Examples 1c, 1¢” and 1c*, violation rates over different p and methods.

Methods p =3 6 9 12 15 18 21 24 27 30

NP-1da .044 039 039 .045 .058 .046 .03 .049 .044 .048

NP-slda  .045 .033 .037 .050 .047 .043 .034 .045 .038 .041

Example 1c | NP-penlog  .037 .042 .035 .056 .050 .044 .031 .049 .043 .041
§=0.1 NP-svm  .041 .040 .041 .044 .041 .042 .043 .039 .035 .048
: pNP-1da  .001 .000 .000 .000 .000 .000 .000 .000 .000 .000
elda .105 .091 .084 .107 .104 .079 .105 .099 .082 .082

felda 147 206 274 .362 435 .548 597 712 790 .817

NP-1da .044 039 .039 .045 .058 .046 .035 .049 .044 .048

NP-slda  .045 .033 .037 .050 .047 .043 .034 .045 .038 .041

Example NP-penlog  .037 .042 .035 .056 .050 .044 .031 .049 .043 .041
1¢’ 5§ = 0.05 NP-svm  .041 .040 .041 .044 .041 .042 .043 .039 .035 .048
: pNP-1da  .001 .000 .000 .000 .000 .000 .000 .000 .000 .000

elda .061 .049 .043 .052 .046 .042 .057 .054 .044 .044

felda .087 115 .161 .260 .431 .410 .472 .599 .679 .732

NP-1da .00T .00T .000 .004 .002 .000 .000 .000 .002 .00T

Example NP-slda .001 .001 .001 .003 .004 .000 .002 .000 .000 .001
% NP-penlog .001 .001 .000 .003 .004 .000 .001 .000 .001 .001
le NP-svm  .000 .002 .001 .002 .000 .002 .000 .000 .001 .001
5 =0.01 pNP-1da  .000 .000 .000 .000 .000 .000 .000 .000 .000 .000
elda .014 .007 .008 .009 .003 .011 .011 .016 .010 .010

felda .025 .032 .053 .100 .146 .188 .259 .361 .436 .530

Examples 1d and 1d’ also demonstrate the performances when dimension p increases,
but with unequal class sizes. We omit the details in the main due to similar messages, and
refer interested readers to Appendix Figure 6.

Example 2 The data are generated from an LDA model with common covariance matrix
Y, where X is set to be an AR(1) covariance matriz with ¥;; = 0.5191 for all i and j.
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Bhwes = =1y, = Cp- 1;, u = 0,. Here, C, is a constant depending on p, such that the
NP oracle classifier always has type II error 0.236 for any choice of p when @ = 0.1. We
set mgp=m = 0.5 and a« = = 0.1.

(2a) ng =ny = 125, varying p € {3,6,9,12,15,18,21,24,27,30}

(2b) ng = 125,n; = 500, varying p € {3,6,9,12,15, 18,21, 24,27,30}

Examples 2a and 2b are similar to Examples 1c and 1d, but their oracle projection
direction BP#°s is not sparse. Appendix Figure 7 summarizes the results on type I and
type II errors. The delivered messages are similar to those of Examples 1c¢ and 1d: 1)
while eLDA enjoys controlled type I errors under o« = 0.1 for all p in both Examples 2a and
2b, the type I errors of feLDA deteriorate above the target for large p; 2) eLDA and feLDA
dominate all other competing methods in terms of type II errors. Observed violation rates
from Examples 2a and 2b present similar messages as in Examples 1c and 1d, so we omit
the table for those results.

Example 3 The data are generated from multivariate t-distributions with degrees of free-
dom 4. Two classes share a common covariance matrixz 3, where X;; = 0.5/l for all i
and j. p® =0, and p' is defined by X g = 1.2 x 1; with p = 3. We set mg = m; = 0.5,
a =09 =0.1. In terms of dimensions, we let the balanced sample sizes ng and ny grow
together as ng = n1 € {20, 70,120,170, 220, 270, 320, 370,500, 1000}. Type I and type II
errors are evaluated on a test set with 30,000 observations from each class, and then we
report the average over the 1,000 repetitions.

Example 3 helps provide a broader understanding of the newly proposed classifiers under
non-Gaussian distributions. Figure 3 depicts type I and type II errors, and Table 4 summa-
rizes the observed violation rates. We have two observations as follows: 1) among pNP-1da,
elda and felda, which are implementable for all sample sizes, elda and felda clearly dom-
inate pNP-1da. elda and felda have the type I error bounded under a and enjoy much
smaller type II errors comparing to pNP-1da; 2) comparing elda and felda with other
umbrella algorithm based NP classifiers, we observe that when sample size of class 0 is very
small (in the current setting, less than 220), the umbrella algorithm based classifiers either
cannot be implemented (ng = 20) or have much worse type II errors than elda and felda.
As the sample size further increases, the performances of most umbrella algorithm based
classifiers begin to catch up and eventually outperform elda and felda. We believe this
phenomenon is due to the fine calibration of the LDA model in the development of elda
and felda, which leads to conservative results in heavy-tail distribution settings. On the
other hand, the nonparametric NP umbrella algorithm does not rely on any distributional
assumptions and benefit from larger sample sizes.

5.2 Real Data Analysis

In this section, we analyze five datasets in total, including two cancer datasets, Fashion
MNIST, a dataset on spam email detection and the CSE-CIC-IDS2018 dataset on network
intrusion. One thing to keep in mind is that, the observed violation rate in real data
analysis should not be interpreted as a close proxy to the true violation rate. First, the
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Figure 3: Example 3, type I and type II errors for competing methods with increasing and
balanced sample sizes
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Table 4: § = 0.1, p = 3; violation rates over different ng and methods.
Methods ng = 20 70 120 170 220 270 320 370 500 1000
NP-1da NA .024 .067 .064 .068 .074 .073 .078 .073 .057
NP-slda NA 024 .071 .062 .069 .078 .069 .076 .074 .056
E le 3 NP-penlog NA .021 .061 .059 .069 .077 .073 .074 .075 .058
Xamplie NP-svm NA .026 .063 .066 .066 .084 .065 .080 .081 .068
pNP-1da .000 .001 .000 .000 .000 .000 .000 .000 .000 .000
elda 075 .026 .009 .006 .003 .001 .003 .001 .000 .00O
felda 191 .043 .017 .011 .004 .001 .003 .001 .001 .000

previous discussion on observed type I error violation rate for simulation in the footnote
also applies to the real data studies. Moreover, in simulations, samples are generated from
population many times; however, in real data analysis, the one sample we have plays the
role of population for repetitive sampling. Such substitute can be particularly inaccurate
when the sample size is small.

Based on the findings from the five datasets, the main insights are as follows: 1) when the
class 0 sample size is insufficient to meet the sample size requirement for the NP umbrella
algorithm, two viable options remain: pNP-1da and eLDA. However, pNP-1da tends to be
excessively conservative, resulting in an observed type I error violation rate of 0 and type
II error of 1. On the other hand, the newly proposed eLDA achieves reasonable type II
errors while effectively controlling the violation rate; 2) when the covariate distributions
significantly deviate from Gaussian, eLDA can still achieve the desired control over type I
error, demonstrating its robustness to non-Gaussian distributed features; and 3) in cases
where the sample size is small compared to the feature dimensionality, a pre-step for eLDA
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Table 5: Lung cancer dataset

pNP-LDA  elDA

_ type I error .000  .003
a=0.01 type II error 1 .104
6 = 0.05 observed violation rate 0 .03

is to first select only the important features, yielding a practical way to apply eLDA more
widely. Next, we will thoroughly analyze and closely examine the results of each dataset.

5.2.1 LuNG CANCER DATASET

The first dataset is a lung cancer dataset (Gordon et al., 2002; Jin and Wang, 2016) that
consists of gene expression measurements from 181 tissue samples. Among them, 31 are
malignant pleural mesothelioma (MPM) samples and 150 are adenocarcinoma (ADCA)
samples. As MPM is known to be highly lethal pleural malignant and rare (in contrast to
ADCA which is more common), misclassifying MPM as ADCA would incur more severe
consequences. Therefore, we code MPM as class 0, and ADCA as class 1. The feature
dimension of this dataset is p = 12,533. First, we set & = 0.01 and § = 0.05. Since the
class 0 sample size is very small, none of the umbrella algorithm based NP classifiers are
implementable. Hence, we only compare the performance of pNP-LDA with that of eLDA.
We choose to omit feLDA here because we have found from the simulation studies that
feLDA outperforms eLDA only when the dimension is extremely small (e.g., p < 3). On the
other hand, since eLDA is designed for p < n settings and pNP-LDA usually works poorly for
large p, we first reduce the feature dimensionality to 40 by conducting two-sample t-test
and selecting the 40 genes with smallest p-values. To provide a more complete story, we
implemented further analysis with larger parameters (v = 0.1 and 6 = 0.4) so that NP-sLDA,
NP-penlog, NP-svm are also implementable. Those results are presented in Appendix Table
10.

The experiment is repeated 100 times and the type I and type II errors are the averages
over these 100 replications. In each replication, we randomly split the full dataset (class
0 and class 1 separately) into a training set (composed of 70% of the data), and a test
set (composed of 30% of the data). We train the classifiers on the training set, with the
feature selection step added before implementing eLDA and pNP-LDA. Then we apply the
classifiers to the test set to compute the empirical type I and type II errors. Table 5 presents
results from the parameter set a = 0.01 and § = 0.05. We observe that while both eLDA
and pNP-LDA achieve type I errors smaller than the targeted o = 0.01, pNP-LDA is overly
conservative and has a type II error of 1. In contrast, eLDA provides a more reasonable type
IT error of 0.104, and the observed violation rate is 0.03 (< 0.05).

5.2.2 A MICROARRAY DATASET OF 11 TuMOR TYPES (SU ET AL., 2001)

The second dataset was originally studied in (Su et al., 2001). It contains microarray
data from 11 different tumor types, including 27 serous papillary ovarian adenocarcinomas,
8 bladder/ureter carcinomas, 26 infiltrating ductal breast adenocarcinomas, 23 colorectal
adenocarcinomas, 12 gastroesophageal adenocarcinomas, 11 clear cell carcinomas of the
kidney, 7 hepatocellular carcinomas, 26 prostate adenocarcinomas, 6 pancreatic adenocar-
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Table 6: Cancer dataset in (Su et al., 2001)

pNP-LDA  elDA

_ type I error .000  .008
a=0.01 type II error 1 437
6 = 0.05 observed violation rate 0 .15

cinomas, 14 lung adenocarcinomas carcinomas, and 14 lung squamous carcinomas. In more
recent studies (Jin and Wang, 2016; Yousefi et al., 2010), the 11 different tumor cell types
were aggregated into two classes, where class 0 contains bladder/ureter, breast, colorectal
and prostate tumor cells, and class 1 contains the remaining groups. We follow (Yousefi
et al., 2010) in determining the binary class labels, and we work on the modified dataset
with ng = 83, ny = 91 and p = 12,533.

We repeat the data processing procedure as in the lung cancer dataset, and report results
from the parameter set a = 0.01 and § = 0.05 in Table 6. While the sample size is too
small for other umbrella algorithm based NP classifiers to work, the advantage of eLDA over
pNP-LDA is obvious.

5.2.3 FasHioN MINIST

Fashion MNIST is a widely-used imaging dataset for benchmarking machine learning algo-
rithms. It contains 60,000 training data and 10,000 testing data from ten different fashion
categories, including T-shirt/top, Trousers, Sneakers, Bags, and others. Despite numerous
algorithms achieving near-perfect results over the entire dataset, we focus on a regime with
a small subset of the training data to demonstrate the benefits of utilizing a parametric
model in the face of limited training data.

Specifically, we subsample 10% of the training data in each repetition while keeping
a fixed testing set with 10,000 images. We report two types of errors and the violation
rate of type I error over 100 repetitions. Given that the eLDA algorithm handles binary
classifications only, we conduct two experiments with different grouping strategies, each
time selecting one subcategory as class 0 and combining the remaining nine categories as
class 1, resulting in highly unbalanced sample sizes. The remainder of the data processing
is the same as that used in cancer datasets.

From Table 7, we have the following observations. First, when the sample sizes are
small, even if the sample size requirement is satisfied, umbrella algorithms, i.e., NP-slda,
NP-penlog and NP-svm may fail to control the violation rate. Second, while both eLDA and
pNP-1da conservatively guarantee the violation rate, eLDA achieves a much smaller type II
error (0.488 versus 1 and 0.438 versus 1), in both of the experimental settings.

5.2.4 SpPaM EMAIL

We analyzed another dataset containing 4,601 spam and non-spam emails, each with 57
word frequency-related attributes. To avoid labeling good emails as spam which is the
more severe type of error, we labeled non-spams as class 0 and spam as class 1.

For the NP umbrella algorithms, we retained all features, while for pNP-1da and eLDA,
we performed feature selection. To demonstrate the functionality of eLDA, we selected the
top 20 features with the largest p-values from Shapiro-Wilk tests, since eLDA is based on
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Table 7: Fashion MNIST with &« = 0.1 and § = 0.1

NP-slda NP-penlog NP-svm pNP-lda eLDA

{T-shirt/top} type I error .087 084 .082 .000 .052
v.S. type II error .346 .308 .309 1.000  .488
{Others} violation rate 21 A7 .09 .00 .00
{Sandal} type I error .089 .087 .086 .000 .007
V.S. type II error .243 237 243 1.000 438
{Others} violation rate .28 21 .20 .00 .00

an LDA model. Nevertheless, this was a fair comparison since we used the full model for
the NP umbrella algorithms, and reported better results for these algorithms comparing to
using only the top 20 features. Moreover, the top 20 features selected had p-values ranging
from 107% to 10~®*, indicating that they were still far from normally distributed, and thus
our eLDA adapted well to non-Gaussian distributions.

We report results from two scenarios with o« = 0.05 and § = 0.01. In the first scenario,
we randomly selected 10% of the dataset as training data, providing a sufficiently large
sample size for all methods to work. In the second scenario, we randomly selected 5% of the
dataset as training data, creating a sample size too small for the NP umbrella algorithms
to work. Therefore, we only compared the performance of eLDA and pNP-1da.

We observe from Table 8 that, under both of the cases, violation rates are constantly
under control. When the sample size is large enough, eLDA achieves a smaller type II
error than both NP-slda, which is constructed based on the same LDA assumption, and
NP-penlog. The type II error of eLDA is slightly larger than NP-svm. In the regime where
the sample size is too small for the NP umbrella algorithms to work, the advantage of eLDA
is apparent, with a type II error of 0.581 comparing with 1 which is realized by pNP-1da.
When we decrease the training sample size from 10% to 5% of the whole available dataset,
the type II error of eLDA increases, but only mildly. This Spam Email example suggested us
a practical way to use eLDA, that is when the sample size is small, instead of using all the
features for eLDA, we may screen out the ones that are most Gaussian-like, and performance
may even be better than using the full model for the NP umbrella algorithms.

Table 8: Spambase Dataset with v = 0.05 and ¢ = 0.01

NP-slda NP-penlog NP-svm pNP-lda eLDA
training set: type I error .012 .013 .014 .000 .027
10% of the type II error .768 707 .509 1.000  .550
dataset violation rate .00 .00 .01 .00 .00
training set type I error NA NA NA .000 .028
5% of the type II error NA NA NA 1.000  .581
dataset violation rate NA NA NA .00 .00
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5.2.5 CSE-CIC-IDS2018

We consider the popular network intrusion classification problem and apply the NP clas-
sifiers to the CSE-CIC-IDS2018 dataset (Sharafaldin et al., 2018). It was a collaborative
project between the Communications Security Establishment (CSE) and the Canadian In-
stitute for Cybersecurity (CIC). The original dataset contains seven different malicious types
of attack scenarios including Brute-force, Heartbleed, Botnet and etc. Since our method
focuses on binary classification, we only consider one type of the malicious attack scenarios,
the FTP-BruteForce attacks, and define it as class 0. We define benign attacks as class
1. Then we have 193,360 observations in class 0, 667,626 observations in class 1 with 79
features in total. As a benchmark dataset, the overall accuracy has been very high; nev-
ertheless, we would like to demonstrate the performance of our method for such type of
data when the available sample size is relatively small. Therefore, similar to the Spambase
Dataset in Section 5.2.4, we randomly subsample a small proportion of the whole dataset
to be our training data and evaluate the performance on the rest of the data. We conduct
analysis in the following three scenarios and discuss the findings: 1) a = 0.05 and § = 0.2,
0.04% of the dataset as training (all methods work); 2) o = 0.05 and 6 = 0.2, 0.02% of the
dataset as training (only pNP-1da and eLDA work); 3) a = 0.05 and ¢ = 0.1, 0.04% of the
dataset as training (only pNP-1da and eLDA work).

Comparing the first two scenarios, we observe from Table 9 that, when the sample
size is large enough, while all the methods achieve desirable type I error control and the
targeted violation rate, it is beneficial to apply the non-model-based NP classifiers with the
umbrella algorithms as they achieve smaller type II errors. Nevertheless, when we decrease
the training data to include only 0.02% of the dataset, NP-slda, NP-penlog and NP-svm
fail to work due to the minimum sample size requirement. In this regime, the advantage
of eLDA over pNP-1da is tremendous, with eLDA achieving a type II error of 0.022, while
pNP-1da achieved a type II error of 1. When we select 0.04% of the dataset as training data,
together with the parameter sets as o = 0.05 and § = 0.1, NP-slda, NP-penlog, NP-svm
cannot be applied either. In this case, eLDA achieved a type I error of 0.010, a type II error
of 0.019 and a violation rate of 0.08, which is desirable and much superior than the only
applicable alternative pNP-1da.

Table 9: CSE-CIC-IDS Dataset with o« = 0.05 and § = 0.2

NP-slda NP-penlog NP-svm pNP-lda eLDA
training set: type I error .025 .025 .025 .000 .011
0.04% of the type II error 0 0 0 1.000 .018
dataset violation rate A2 12 12 .00 10
training set type I error NA NA NA .000 .012
0.02% of the type II error NA NA NA 1.000 .022
dataset violation rate NA NA NA .00 1
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6. Discussion

Our current work initiates the investigations on non-splitting strategies under the NP
paradigm. With the explicit LDA model assumption, we can use the model character-
istics and distributional properties of the estimates to achieve high-probability type I error
control, circumventing the minimum class 0 sample size requirement as in the NP umbrella
algorithm which relies on an order statistics approach.

For future works, we can work in settings where p is larger than n by selecting features
via various marginal screening methods (Fan and Song, 2010; Li et al., 2012) and/or may
add structural assumptions to the LDA model. To accommodate diverse applications, one
might also construct classifiers based on more complicated models, such as the quadratic
discriminant analysis (QDA) model (Fan et al., 2015; Li and Shao, 2015; Yang and Cheng,
2018; Pan and Mai, 2020; Wang et al., 2021; Cai and Zhang, 2021).
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Appendix A. Further remark on Assumption 1

Previously, margin assumption and detection condition were assumed in Tong (2013) and
subsequent works (Zhao et al., 2016; Tong et al., 2020) for an NP classifier to achieve a dimin-
ishing excess type II error. Concretely, write the level-ae NP oracle as 1( f1(x)/ fo(x) > C%),
where f; and fy are class-conditional densities of the features, then the margin assumption
assumes that

P(|f1(x)/ fo(x) — Cal < 8]Y = 0) < Cod”,

for any 6 > 0 and some positive constant 4 and Cy. This is a low-noise condition around the
oracle decision boundary that has roots in (Polonik, 1995; Mammen and Tsybakov, 1999).
On the other hand, the detection condition, which was coined in Tong (2013) and refined
in Zhao et al. (2016), requires a lower bound:

P(C < fi(x)/fo(x) < Ch+6]Y =0) > 14,

for small § and some positive constant . In fact, 5" can be generalized to u(d), where u(-) is

any increasing function on R™ that might be (fo, f1)-dependent and lims_,o+ u(8) = 0. The
necessity of the detection condition under general models for achieving a diminishing excess
type II error was also demonstrated in Zhao et al. (2016) by showing a counterexample that
has fixed fi and fy, i.e., when p does not grow with n. Note that although the feature
dimension p considered in Zhao et al. (2016) and Tong et al. (2020) can grow with n, both
impose sparsity assumptions, and the “effective” dimensionality s has the property that
s/n — 0. Hence previously, there were no theoretical results regarding the excess type 11
error when the effective feature dimensionality and the sample size are comparable.
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Under Assumption 1, the marginal assumption and detection condition hold automat-
ically. To see this, recall the level-aw NP oracle classifier defined in (2.1), we can directly
derive that for any 6 > 0,

P(C} < f1(x)/folx) < C+3]Y =0)
=IP(F < (X7 'py)'x < F+4]Y =0)
=P(F—pg '’ < (7 'pa) T (x = p°) < F — pg 5710 + 6]y = 0)
:IP<F M’TE 1 O F_M;lrzluo_'_d)
VA4 VA4

with the shorthand notation F := /A;®71(1 — a) + p) S~1u®. The RHS above can be
further simplified to get

< N(0,1) <

IP(Fg(E‘lud)Tx§F+5\Y:0):<I><<I> 1-a) +5/\ﬁ) (1-a).

Thereby, using mean value theorem, we simply bound the above probability from above
and below as

1 1
P(F< (X 'u) 'x<F+6lYy =0) < e -
(F< (X pa) x < \ )_mxp(

P(F< (X 'pg) ' x < F+6]Y =0) >

o2 )—
1 ( 1 ( o 4 J ) 2) J
exp | — = (Po + —= .
Var TP\ T2 Va.) ) VA,
where we recall ®, = ®~(1—a). A similar upper bound can also be derived for IP(F —§ <

(X7'ug) "x < F|Y = 0). These coincide with the aforementioned marginal assumption and
detection condition.

Appendix B. Proofs of Lemma 1 and Corollary 1

We first show the proof of Lemma 1 below. .
Proof [Proof of Lemma 1| The statement (i) is easy to obtain by the definition of ¢} (-) in
(3.1) and the definition of the type I error. Specifically,

Ro(6}) = (AT (x—p%) > VATSA® (1 - a) ’x ~ N (P, z))
=1- (@t (1—a)):a.
Next, we establish statement (ii). By definition, we have
Ri(ds) =P(AT(x— ') < VATSAS (1 - a) = AT pafx ~ N (p, %))

—

:<I><<I> 11— a) —f%)

=P((C ) 'x < VA1 —a) + pi 2 1u0’x~/\/(u E))
(

o~ ll—a \/Zd) (B.1)
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Lemma 3 and some elementary calculations lead to the conclusion: for any ¢ € (0,1/2) and
D > 0, when n > n(e, D), with probability at least 1 — n~ we have,

AT Hd
VATERA
Moreover, it is straightforward to check

1 2 A
exp(— 5(@71(1 —a) —Acll/Q) ) xexp(— C—2d)

Thus, we conclude that there exists some fixed constant C which may depend on ¢, c1, co
and « such that for any € € (0,1/2) and D > 0, when n > n(e, D), with probability at least
1—nP

AV > = A2 o(rA?) +o(n2te(1 4 AYY) .

, we have
cAd)
-~ )
Let D = 1, we thus finished our proof. |

Rl(@g:;) - Rl(gb:;) < C(T + n—%-l—e)Acll/Q exp (

At the end of this section, we sketch the proof of Corollary 1.
Proof [Proof of Corollary 1] By the definition of F(%, %) and C% in (3.7), (3.8), under
the setting of p = O(1), we observe that

F(S, 4% = F(S, i + 0« (n'43),
C? = O+ O (n"1AZ).

Then, similarly to the proof of Theorem 1, with the aid of Remark 3 and Remark 4, we
conclude the results in the same manner; hence we omit the details.

|

Appendix C. Proofs for Section 4.1
C.1 Proof of Lemma 2
Part (i) is obvious from Definition 1. For any fixed ¢ > 0, we have

EXa| < EX (%] < Ne®)| + EX (X | > Neo)|

< N9 + NOP(|X;| > N?®@) = O(N2®)

for for sufficiently large N > Ny(g). This proves part (ii).
C.2 Proof of Proposition 1
Define

_ b A -1
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All the estimates in Proposition 1 can be separately shown for the case of p > n® for some
fixed small € > 0 and the case of p < n®. We first show all the estimates hold for the case
[ = 0 and then proceed to the case of [ > 1.

e For the case of [ = 0.

In the regime that p > n® for some fixed small € > 0, (4.5) can be derived from the
entrywise local Marchenko-Pastur law for extended spectral domain in Theorem 4.1 of
(Bloemendal et al., 2014). We emphasize that originally in (Bloemendal et al., 2014) the
results are not provided for extended spectral domain one only need to adapt the arguments
in Proposition 3.8 of (Bloemendal et al., 2016) to extend the results.

The estimates of (4.7) can be obtained by the rigidity estimates of eigenvalues in (Bloe-
mendal et al., 2014, Theorem 2.10). We remark that we get the improved version in the
second estimate of (4.8) due to the trivial bound z = O(1), for z € D, while for z € D,
we crudely bound |z| by r~3. For (4.6), by noticing that X 'G; = GoX, one only needs
to show the first estimate of (4.6). Using singular value decomposition (SVD) of X, ie.,
X = UT(A%,O)V7 where the diagonal matrix A2 collects the singular values of X in a
descending order, we arrive at

(XTG1(2)),, =V ( AE(AO_ )7 ) U,  A:=diag(\1,...,\p)

and U;, Vi are independent and uniformly distributed on SP~! and S™~!, respectively,
thanks to the fact that X is a GOE matrix. Here we abbreviate \;(H) by A;. Then we can
further write

Vi 1

p
XTg .,,g iJin T En
(XT91@)es = 2985 [Tz

d . 2 _ “n2
=2 9d )\\-Fi\zz (1- HgHz ~+ O(nh) (1~ el -1, 0-(r™),
i=1 '

where g := (g1, ,9p) ~ N(0, %Ip), g := (g1, - ,gn) ~N(0,11,) and they are indepen-
dent. The leading term on the RHS of (C.2)is >-¥_, ;i Qf_ ~. By the rigidity of eigenvalues,
we easily get that v A;/(\; — z) = ri uniformly for z € D with high probability. Further

applying the randomness of g;’s and g;’s, it is easy to conclude the first estimate in (4.6).
The second estimate with the extension in (4.8) holds naturally from X "G, = Go X and the

facts that |z| < r72 for z € D, |z| = O(1) for z € D°.
In the regime that p < n¢ for sufficiently small e. We first write

XX =r 21, +G,
where G is a p by p matrix defined entrywise by G;; = xiij — EXZT x; and x; represents the
i-th row of X. One can easily see that G; is asymptotically centred Gaussian with variance
1/p by CLT. Thus we can crudely estimate G;; = O (p~/?) and ||G|| < ||G|lus = O<(vp)-
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Then, for G1, we can obtain that for z € D,
_1 1 _1 101 _1 1 _1 9 3
Gi=(r"z—2z2) (Ip+(7" 2 —2) G) =(r 2 —2) ' — (2 —2) "G+ 0<(r?p)

here with a little abuse of notation, we used O~ (7‘2 p) to represent the higher order term
of matrix form whose operator norm is O~ (7‘2 p) Choosing e sufficiently small so that

p°n ~3 = o(1). After elementary calculation, we further have that
(Gr)ij = (r™2 = 2)710y5 — (172 = 2) Gy + O<(n™) = (172 = 2) 716 + O (n7272),
: ), (C.3)

which by the fact that r2 < n2r: indeed imply the first estimate in (4.5) for the case
I = 0. By using the identity 2G2(z) = X 'G1(2)X — I,,, we also have that

(202(2))irgr = =0y + (172 = 2) HX T X)gyr = (12 = 2) (X T GX)irge + O<(n ),

2ma(z) = —1+r(L+2mi(2)) = -1 +72(r"2 — 2)"L + O (r2). (C.4)
It is easy to see that (X' X)y; = ( NTxd" = re dirjr + O<(n~1/2), where x" is the 7'-th
column of X. Furthermore, [(XTGX)yy| = |(x)TGx| < |G| ||IIx7|| = O<(n~?p).

We then see that
(ZQZ(Z))i/j/ - ZmQ(Z)(Si/j/ = O{(TL—%T%)‘

Thus, we can conclude the second estimate in (4.5). Next, for the two estimates in (4.6),

m\»—‘

we only need to focus on the former one in light of X TG, = G2 X and the facts |z| < r™
for € D, |z| = O(1) for z € D°. Similarly to the above discussion, we have

MH

(XTG1(2))irs = (r72 —2) "Xy — (72 — 2) 2(X | G)yrs + O<(n~'pPri) = O (n"2r4)

(C.5)

following from the facts that X;y = O~(n~2r 1), (X Gl < |GIII(XTX)ws|V/2 =
O<(rt/*\/p), and p nz = o(1). This proved (4.6). We then turn to the estimates in
(4.7). Note that Gy are i.i.d. random variables of order O (p_%), for 1 < i < p. Hence
by CLT, p~* P | Gy is crudely of order O (p~1). Applying the first estimate in (C.3), we
have
1L -1 -1 -1 Y . -1
min(2) = » Z(gl)ii =2 -2 +(r2—-2) EZGM +O0<(n™)
i=1 =1
= (2 —2) 04,

The above estimate, together with the second equation in (C.3) and the estimate re < n
yields the first estimate in (4.7). The second estimate in (4.7) can be concluded simply by
using the identity zmoy(2) = —1+7(1+ zmi,(2)) and zma(z) = —1 4+ 7(1 + 2mq(2)), since

[rzmin(z) — remy(2)| < rlz||min(z) — mi(z)| < n"tr

N
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uniformly for z € D. Particularly for z € D, since |z| = O(1), the bound above can be
further improved to n~'r.

Therefore, we proved the estimates (4.5)-(4.7) uniformly for z € D in the case of | = 0.
Since DY is simply a subset of D, we trivially have the results uniformly for z € D". Now,

we will proceed to the case that [ > 1 by using the estimates for z € D.
e For the case of [ > 1.

We can derive the estimates easily from the case [ = 0 by using Cauchy integral with the
radius of the contour taking value |z — A_|/4 =< r~2. Note that for any z € D, the contour
I' centred at z with radius |z — A_|/4 still lies in the regime D, hence all the estimates

(4.5)-(4.7) hold uniformly on the contour. Moreover, we shall see that

_ gl ) —mq(Z B n_%r 1 14l
‘ 2 l+1 dZ{m:n 2r 2

[N

(6" (2),; — m ()9,

Similarly, we can show the error bounds for the other terms stated in (4.5)-(4.7).

Appendix D. Proofs of Lemma 3 and Proposition 2

In this section, we prove Lemma 3 and Proposition 2, which are the key technical ingredients
of the proofs of our main theorem. We separate the discussion into three subsections: in the
first subsection we will show the proof of Lemma 3; then followed by the proof of Proposition
2 in the second subsection; in the last subsection, we provide the proofs for some technical
results in the first two subsections. In advance of the proofs, we discuss some identities
regarding Stieltjes transforms mq(z), ma(z) (see (4.2) for definitions) and list some basic
identities of Green functions which will be used frequently throughout this section.
Using (4.2) and (4.3), one can easily derive the following identities

1 1 + ZmQ _1/2 / m?l
mp = — , 1l4+z2m=—-"-—, r zmg) +1=—. D.1
! 2(1 4+ 7r=1/2my) ! r (zmz) m? (D-1)

We remark that since our discussion is based on the assumption r = r, — rg € [0, 1),
then by definition, A_ = r1/247=1/2 -2 = O(r~1/2). This implies the support of v\p (dz)
for a = 1,2 stays away from 0 by O(r~/2) distance. For the special case z = 0, my(z) is
well-defined and analytic at z = 0 since r < 1. More specifically, m1(0) = \/r/(1 —r) by
the first equation of (4.3). In contrast, z = 0 is a pole of ma(z) due to the (1 — r) point
mass at 0 (see MP law vyp Q(dl’) in (4.1)). However, the singularity at z = 0 is removable
for zmay(z). We can get zmg(z)|,—0 = r — 1 by simple calculations of the second equation of
(4.2).We write ma(z) := zma(z) for simplicity. Let us simply list several results of functions
in terms of m 2 at z = 0 which can checked easily from either (4.2) or (D.1).

(0 = 12 ) = (D2)
3/2
Ma(0) =7 —1, Wh(0) = L —. (D.3)
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Next for the Green functions Gy, Go, we have some basic and useful identities which can
be easily checked by some elementary computations.

I T DR T )
G = (I—1D! o=t~ (1— 1)!91 ’ (D-4)

GixXT =g 126, XTGX=¢XxTX =g 426 (D.5)

D.1 Proof of Lemma 3

We start with the proof of (4.12). Applying Woodbury matrix identity, from (2.4), we see
that

1= ’2\_[2 %(gl( )+ gl(O)XEzglETXTgl(O))E*% : (D.6)

where we introduced the notation

T, =L —-E ' X'"G(0)XE

Recall the definition E = (eq, e1). By the second identity in (D.5) and the second estimate
of (4.9), we have the estimate

u X TG (2)Xv = (1+ 2ma(2) @ Vu'v + O (n"2r%) (D.7)

for arbitrary unit vectors u, v and any integer a > 1. Further by m2(0) = zma(2) 0= r—1,
z=
we obtain

ed XTG1(0)Xer = O (n™V2r1/2), 1—e/ XTG1(0)Xe; =1 —r+O0s(n"V2:12) i=0,1.

Then,

1
I;lzl_rlg—l—A, (D.8)

where A represents a 2 x 2 matrix with ||A| = O<(n~"2r1/2). Plugging (D.8) into (D.6),
we can write

S—1 n—2__1 _1 n—2 1 ~
= by by > Xee! X1 A, (D.
v SO (1_rf_21:2 G1(0)Xeie] XTG(0)572 + A, (D.9)
where
A_n—2.1 TyvT -1
A= Y¥2G1(0)XEAE ' X 'G1(0)X7 2,

n/r
and it is easy to check ||A]| < n=1/2p1/2, L R
With the above preparation, we now compute the leading term of ATSA. Recall A =

i_lﬂd. We have

ATSA = @) S g = Vv X T82S7100 Xvy + pg S g + 2riv] XT828
=T +T, +7T3. (D.lO)
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For Ty, with (D.9), we have

n—2 -2
T = VI XTG(0)Xvi+ 2~ 2 vXTg (o)X( 3 eieiT>XTgl(0)Xv1
n (1 =) i=0,1
+Vrv] XTE2AY: Xvy
r? 11
= rlvil? + 7 ((v]eo)” + (vier)?) + O<(n7brt). (D.11)

Here in the last step, we repeatedly used the estimate (D.7) and 1 + zmg(2)|,=0 = r. In
addition, for the last term of the second line of (D.11), we trivially bound it by

wh—'

Vv XT3RS Xvi < |A[IS)(vVrv] X Xvi) = O<(n"2r7).

Similarly, for T, we have

—9 _2 ~
T=""2u] G(0)u + LuTgl(O)X( 3 eieI)XTgl(O)ul tul DAY

ny/r n(l—r)/r * by
=0 o b D.12)

where we employed the shorthand notation

Here in (D.12), we applied the estimates
1 1
uf Gi(0)ur = ma(0)|lwl|* + O<(n” 272wy %) (D.14)
ul Gi(2)Xe; = O<(n 3riflwll), i=0,1. (D.15)
with the fact m(0) = \/r/(1 — r). Next, we turn to estimate T3. Similarly, we have

T5 = An-2) 2)VlTXTQ1(0)u1 + 2n=2) VlTXTgl(O)X( Z eieiT>XTgl(0)u1 +O0<(n" 272 uy )

nri n(l— r)ri i—oa

= O<(n~ 7 |lw ).

Therefore, we arrive at

e~ o~ r 1 _1,1
ATEA = ——[vill? + T[]’ + O« (n ™2 (2 + > + [ ])).

This proved (4.12).
To proceed, we estimate ATYA, By definition,

ATYA = (n\/?) g ST HZ2S g

34



NON-SPLITTING NEYMAN-PEARSON CLASSIFIERS

where we introduced the notation
Hp:=X(I,—-EE")X".
Applying Woodbury matrix identity again, we have
50 =Gi(0)+ G (0)XEL, 'ET X TGi(0)

+GIO)XEL, ' ETXTG2(0) + (gl(O)XEIglETXTgl(O))Q. (D.16)

Analogously to the way we deal with AT iﬁ, applying the representation of fi4 in (2.6) and
also the notation in (D.13), we can write

— — 92 _9\2
ATA = (2) i X T g v + () ]

92
+2(”n )r X THZ2w =T+ T+ Ts, (D.17)

and we analyse the RHS of the above equation term by term. First, for 77, substituting
(D.16) and (D.8), we have

Ti= (" 2>2r*% (v XTG2(0) XV, + 2 =D (VIXTGH0)Xes) (ef XTG1(0)Xv1)

n 1_
1=0,1
a—re Zo:1 vi X'G1(0)Xe;)(ef X G (0)Xe;) (e;—XTgl(O)le)) +0(n"2)
0]
= [r_é(zmz(z))’uvﬂ\? + iii(zmz(z))’(l + zma(2)) (izzozl(v;eiy)

2 2 _1 1

+ § _T)Q(ZmQ(Z)) ((1 +zm2(z))) (zz()’:l(vfel)z)} » +O0<(n"2r2)
= o plvilP 0. (D.18)
Here we used the estimate (D.7) and the facts that (zmg(z))"zzo = r3/2/(1 —7r), (1+

#ma(2))],_o =1 and 35, 1 (v] )
Next, similarly to 77, for 73, we have the estimates

= ||v1||? according to the definition of vy in (2.6).

—92\2 2
7= (%7) T (ulGtOw + = 3 (@] GHO)Xe:) (6] X TG 0)w)
1=0,1

+ u_lr)Q D> (0] Gi(0)Xe;)(e] X GF(0)Xey) (e;—XTgl(O)ul)) +O0<(n72|lw|?)
i,j=0,1

1 _1
= —wl® + O<(n 2w ).

(1)
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In the last step, we applied (4.9), the second estimate of (4.10) and (D.7). Further for 73,
we have the following estimate

_9\2 3
T = 2(" . 2) P <V1TXTQ%(0)u1 + %_r 3 (vi XTGH0)Xer) (e X TG1(0)uy)
i=0,1
+ 1= D (VI XTGi(0)Xe) (e X TG (0)m)
i:O,l
oy S (v XTGi(0)Xer) (o] XTG20)Xe) (] XTGi(0)w)) + O<(n ™)
1,j=0

= O~ (n" 2w ).

Here all the summands above contain quadratic forms of (XG{), and by (4.10), we see such
quadratic forms are of order O (n~ 2pl/a+(a=1) /2Hu1H) Further with the estimate (D.7)

and identities (D.3), we shall get the estimate O~ (n~ 2 |lui||) for 73. According to the above
estimates of 71, 73, T3, we now see that

TTv r 2 1 2 1.1 2
A YA= mllwll + m”ulu +0<(n72(r2 + [lw|]* + [[us])) -
Thus we completed the proof of (4.11) by the fact that ||ui? = Ay
Next, we turn to prove the estimates (4.13) and (4.14). Recall the representations of
i and fig in (2.5) and (2.6), and also the notation in (D.13). Applying Woodbury matrix
identity to Hgl, we can write

~ n—2
Al pg = " (7"4V1 X"+ )H u;
—2
.. —=r (vIXTgl(o)u1 + vlTXTgl(O)XEIQ_IETXTQI(0)u1>
n—2 _
- (ungl(O)ul +u] G1(0) X ET, IETXTgl(O)m) :

and

—~ Ta -2 n 1
AT L W 0y_ " xT H—l( noix )
p’ =y S (a0 — p) nﬁ(“Vl +u) ) Hy oo 71 Xeo
n—2

== (VIXTgl(o)XeO+VIXTgl(o)XEzglETXTgl(o)Xeo)

3

n—2

A/ nno

Similarly to the derivation of the leading term of ﬂi_lﬁ, by (4.9), (4.10) and (D.7), after
elementary calculation, we arrive at

_l’_

y—k (ungl(o) Xeg + ungl(O)XEIQ—lETXTgl(o)XeO) .

~ 1 _ _1
AT pa = =g = pa+ O« (073 (a2 + [ )
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and

_1
2

g nor 1
ATp® = ATpd = \/1701 — rvlTeO +0<(ng > (r2 + [Jua])) -

Finally, analogously to ATa0 — AT 0, the estimates with the triple (12, f19, /1 /no €0)
replaced by (u!, it,/n/n1e1) or (g, ftg,vi) can be derived similarly. Hence we skip the
details and conclude the proof of Lemma 3.

D.2 Proof of Proposition 2
In this part, we show the proof of Proposition 2. First, we introduce the Green function

representation of F(Z, 4%) — F(X, u°) based on Lemma 3 and Remark 3.

Lemma D.1 Let ﬁ(iﬂo) and F(3, u®) be defined in (3.3) and (5.2), respectively. Sup-
pose that Assumption 1 holds. Then,

1
~ o~ 1—7r 1—-2r T2
F(E,HO) _ F(E,MO) — — <( — )4V1|— (Zg2 — ZmQ)V1 — mv]— ((ZQQ)/ — (Z’I’)’LQ)’)VI
2/ S g
r3 T 1. T /A2 /
+ mul (G1 —mi)ur —r~uy (G7 —my)ug
1
2r—a 2r-a _
+ WUIQIX‘” 1 rng%X‘U) ¢ 1(1 - a)

N

X _
Ty %<(1 1 (02— zma)eo + i runglXeo)]

+OL(n M (rh + AT)). (D.19)

2=0

Remark 5 Here we emphasize again that z = 0 is a removable singularity of 2G2(z) and
zma(z). Additionally, 2G2(z) # 0 and zma(z) # 0 when z =0 (see (D.3)). By (4.12), (4.9)
and (4.10), it is not hard to see that the factor before ®=1(1 — ) on the RHS of (D.19)
is of order O<(n*1/2Acl/2). Similarly, the term in the fourth line of (D.19) is also crudely

bounded by O<(n_1/2Acl/2).

Here to the rest of this subsection, we will adopt the notation (M ),y as the quadratic
form u*Mv for arbitrary two column vectors u,v of dimension a, b, respectively, and any
a X b matrix M. In light of Lemma D.1 and Remark 5, it suffices to study the joint
distribution of the following terms with appropriate scalings which make them order one
random variables,

NG

W(Z% - zm?)vlw’ \{aﬁ ((zgg)/ B (zmg)/>‘71‘71, \\/}Z
\/ﬁ

\/HT_%(ng)fu\Ha \/ﬁ'f’_%(g%X)ﬁﬂ?l? %(zg? - zm2>\71eo7 \/ﬁr_%(ng)ﬁleO : (DQO)

N

(gl - ml)ﬁlﬁla T(Q% - mll)ﬁlﬁlv
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Here we adopt the notation @ to denote the normalized version of a generic vector u, i.e.

_{”u, if Jul #0;
u=

u
0, otherwise .

. T
And for a fixed deterministic column vector ¢ := (cm, -+, Cl4, €20, 021,022) € R8, we
define for z € D

vn

(91 - ml)ﬁ1ﬁ1 + Tcll(g% - m/l)ﬁlﬁl

v,

N
n n n

+ £1012(ng)111\71 + 4013(91)()1’1190 + \/7;014(9%)()131\71

r4 r4 ra

P=P(c,z):=

+ @020 (zgg - zmQ)

NG

+ @021(292 — 2M2)3 ey + \{nﬁcm ((292)/ - (Zm2)/)

A20%1 \/77

Vivi

(D.21)

Further we define M = M(z) to be a 8-by-8 block diagonal matrix such that M =
diag(M1, M2, M3), and the main-diagonal blocks M1, Mg, M3 are all symmetric matrices
with dimension 2,3, 3, respectively. The entrywise definition of the diagonal blocks are
given below.

With certain abuse of notation, in this part, let us use M,g(i,7) to denote the (i, j)-th
entry of matrix M,,a = 1,2,3. For the matrix M1, it is defined entrywise by

Mi(1,1) = 2r*%m%(zm1)', Mi(1,2) = r2m3(zmy)” + 2r 2mym/ (1)’

m%(zml)’”

Mi(2,2) = 2r*3( =

+ mam} (zm1)” + (m’l)Q(zml)’) )

The entries of My are given by

M=l =

Af miGmy) G, (niPCmy
MalL.3) =3 { ri(1+vrm1)  r2(l+ rm) TR \/?ml)J
Ms(2,2) = m
1 mfy (zmz) B mf (zms)’ (m})*(zmy) ni
M2(273) - 2|: ’I“%(l + \/,le) T‘g(l + \/;ml) T‘(l + \/;ml)z} n’
1 m”’(zm ) m”(zm )’ m! m”(zm )
M2(373):_r2(1—|—ﬁm1)< 13! 2 1 - 2 >+T3(1+\1/77m1)2( 12 2
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Further, we define M3 entrywise by

2(zma)’ (zmg2) 2(zms) (zma)  [m1

Ms(1,1) = -2 2PE2) 0 pgy(1,2) = S AT T

T ) B )V
Ma(1,3) = — (Zma)(ema) | mi(zma) (zms) ((zms))’

21+ Vrm) o (14 rmg)2 T2+ V)

Ms(2,2) = —gzgf(}m”) (1+71).
72 rma

M;(2,3) = (_ (zmg)"(2ma) | mf(zma) (2m2) ((zmg)’)Q)) ( - ﬂ) |

7“2(1—|—7"’I7’L1) 7’%(1+rm1)2 7“2(1+Tm1 n
Mal33) = 2[_ r3(1 +1\/77m1) ((zm2)3!(zm2) + (Zm2)2(zm2) )
() )]
Next, we set
zi=in"F (D.22)

for some sufficiently large constant K > 0. This setting allows us to use the high probability
bounds for the quadratic forms of G, (2Go) (@), (XTG¢) for a = 0,1, even when we estimate
their moments. To see this, first we can always bound those quadratic forms deterministi-
cally by (3z)~° for some fixed s > 0, up to some constant. Then according to Lemma 2 (ii)
and Proposition 1 with Remark 2, we get that the high probability bound in Remark 2 can
be directly applied in calculations of the expectations.

With all the above notations, we introduce the following proposition.

Proposition D.1 Let P be defined above and z given in (D.22). Denote by p,(-) the
characteristic function of P. Suppose that p/n — [0,1). Then, for |t| < n'/?,

o (t) = —(cT Mc)tpn(t) + O<((Jt] + 1)n~2).

The proof of Proposition D.1 will be postponed. With the aid of Lemma D.1 and
Proposition D.1, we can now finish the proof of Proposition 2.
Proof (Proof of Proposition 2) First by Proposition D.1, we claim that the random vector

(ﬁ(gl - ml)l_nﬁla \/ﬁ(g% - mll)l_lll_ll’ @(ng)ﬁl\_H? @(ng)ﬁleO? @(Q%X)ﬁl‘_H?

NS,
NS,
|

VT r r r r

g(ZQZ - ZmZ)‘—,l;,l, \/\[?Z(ZQZ — Zm2)\71eov \{"ﬁ ((Zgg)/ _ (Zm2)/>\—,l\—,1> (D.23)

is asymptotically Gaussian with mean 0 and covariance matrix M at z = 0. To see this, we
only need to claim that P is asymptotically normal with mean 0 and variance ¢ " Mc due to
the arbitrariness of the fixed vector c. Let us denote by ¢o(t) the characteristic function of
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standard normal distribution with mean 0 and variance ¢ Mc which takes the expression
¢o(t) = exp{—(c" Mc)t?/2}. According to Proposition D.1, for [t| < n'/2, we have

dt wo(t) vo(t)

Notice the fact ©(0)/¢0(0) = 1, we shall have

den(t) _ en(t) + (eI MeJton(t) _ O~ ((tl + 1)6(CTM°)t2/2n_%> .

O (e(CTMC)ﬁ/Qn_%), 1< |t] < /n;
t) O~(|tin"2), <1

This further implies that

on(t) = go(t) + O<(n72), for 1 < [t < vi;  on(t) = @o(t) + O<(|tin™2), for [t| < 1.
(D.24)

We can then conclude the asymptotical distribution of P.
Recall the Green function representation in (D.19). Set

O, =

((:2) = (zms))

(1—7r)yn <1—2r 1

= — 4(292_27”2) 1
2] 5 g N ) O TEpF

Vivi

1 1 2 /
+ m(gl —M1)ugu; — ;(gl — M ) uyuy
(0~ (X, ) 971 )
r%(l —1r)? B r%(l —r) P

" \/77170((1 —17“)2 (2G2 = 2ma)vieo + T'i(ll—T')(ng)meO)] /\/((1 — T)ﬂzl—iflﬂd - 7:;27:1) )

which is a linear combination of the components of the vector in (D.23). Therefore by
elementary calculations of the quadratic form of M with the identities

3
T R poen  2rz(1471) w672 (L4 3r +1?)

ml(o)_ 1_4’ ml(o)_ (1—7“)3, ml(o)_ (1—7")5 , My (0)_ (1_7_)7

~ ) ~ rs ~ 1 2r? ~ 111 6Tg(1 + )
ma(0) = (ama(2))| _ =r—1 Mp(0) = — m(0) = A= ™ (0)= Ta—r)p
together with the estimate

Tzfl
P B — 14047
(1—r)py, X g — o

which follows from Lemma 3, we can finally prove (4.17) and the fact O, ~ N (0, 17)
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In the end, we show the convergence rate of ©, again using Proposition D.1. It suffices
to obtain the convergence rate of the general form of linear combination, i.e. P. We follow
the derivations for Berry-Esseen bound, more precisely, by Esseen’s inequality, we have

T _
sup | F(z) — Fo(z)| < Cl/ Mdt + ]
zeR 0 t T

for some fixed constants C1,Cy > 0. Here we use F,(z), Fo(z) to denote the distribution
functions of P and centred normal distribution with variance ¢ Mc, respectively. Applying
(D.24), and choose T' = \/n, we then get

T 1
sup | F(z) — Fy(z)| < C’l/ t_10<(n_%)dt + Cl/ t_10<(\t\n_%)dt + O = O<(n_%) .
zeR 1 0

This indicates that the convergence rate of P is O (n_%), and hence the same rate applies
to O,. [ |

Remark 6 The arguments of the convergence rate of O, of Remark 4, which leads to the
high probability bound in Corollary 1 is actually the same, since ©,, again takes the form of
P with appropriate c.

D.3 Proofs of Lemma D.1 and Proposition D.1

In the last subsection, we prove the technical results from Section D.2, i.e., Lemma D.1 and
Proposition D.1.
Proof (Proof of Lemma D.1)

Recall the definitions of F (i (%) and F(3, n (3.3) and (3.2). In light of Lemma 3, it

p°) in
suffices to further identify the differences = 1 2 AN'— A fTr SAand ATp0— /2 e To TV1 e)—

AT u°. We start with the first term. We write

1 n—2 — 242
Vi — i ro 2v TXTH 2le
e —— ATSA-ATyA= RS vi XTH'X |
-Tr
n—2 T -1 n—2\2 1. o
[ \/;111HE ul—(nﬁ)ulHEul}
2 -2
2[71“ XTHZ! (” >r v XTH; ul}
n(l—r)ri n
=:Dy+ Dy + D3,

in which we used (2.4), (D.10), (D.17), and the shorthand notation u; = E_%Md- In the
sequel, we estimate D1, Do, D3 term by term. Before we commence the details, we first
continue with (D.8) to seek for the explicit form of one higher order term by resolvent
expansion formula,

1

;! = I
2 1_ 2+(1 )

A+ O (n"r), (D.25)
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where

A= (E—r (2Ga(z) — zmg(z)lp)E>

2=0

and ||Al = O<(n_%r%) by (4.9). Here in (D.25) O<(n~!r) represents an error matrix
which is stochastically bounded by 7/n in operator norm. We remark here that the above
estimate will be frequently used in the following calculations.

Let us start with Dq. Similarly to (D.6), by applying Woodbury matrix identity, we get

n—2

Do=2m—mp

(vIXTglxv1 n vlTXTgl)(EI;lETXTngvl)

_9\2
- (” ) r3 (VIXTQ%XVI + 2VIXTQ§XEZ;1ETXT(;1XV1)
n

92
~(0) VI X TG X B BT X T GIX BT ETX G X vy
n

Hereafter, for brevity, we drop the z-dependence from the notations Gi(z), Ga2(z) and
mi(z),mae(z) and set z = 0 but omit this fact from the notations. Recall (D.11) and
(D.18). Analogously, we can compute

D, = (1_170)2v1T (2G2 — zma) vy — T_%V1|—<(ZQQ)/ _ (ZmQ)/)Vl + va(zgg — zmo)EE vy
2
mVIEET(zgz — zmy(2))EE vy — WVI ((ZQQ)’ _ (zmg)’> EETv,
o mVIEET(Zgz — zma)vi — 2<ZZQ)_/(:):\;m2)vIEET(zQQ — zmg(z))EETvl
2(1 4 zmg)(zm2)’ 14 zmo)? ) /
-4 (+1 - Sl(ﬁ 2T (2Gs — 2mo) EE vy — MvIEET(@gg) ~ (zma)/ ) FE vy
2 /
_ 2(1 —(i—lz_?ﬂf))?)f;FmQ) v;I'EET (Zg2 _ zmg(z))EETvl + O<(7’L_1’I”)
= ] (8= ma)vi = gl (666) = ) v+ 0471,

(D.26)

Next, we turn to estimate Dy. Similarly to D1, by Woodbury matrix identity, we have

n—2
n(l—r)2/r

n—2\%( 7.0 To2 —1pT T
— (== 2] G2XET; 'ETX )
(nﬁ) (ul g1u1+ uq gl 2 Giug

_9N\2
- (" ) u G XET;'ETX T G2XET, ' ET X Gy .

s

D, = (0[Gru + ]G XEL ETX Gy )
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Then, by (D.25), it is not hard to derive that
1 1
-3 1
Dz =y (wl G + = Sl giXe ) + = Z TGiXei) (] GiXe)) (e] (26 — zma)e;)
=0
1 2
_ ;(u]—gful + T—r Z( 1G1Xe))(u] G2 Xe;) + =z Z 1G?Xe;)(u] nge])(e:(zgg - zmg)ej))
i=0
1 1
- m Z (unglXei)(nglXej)(e:(z%)/ej)
i,j=0
9 1

- Z (uf Gi1Xe;)(u) Gi Xep)(e] (2G2)'e;) (€] (2G2 — zma)er) + O (n " |uy|?)

(1=r)3r e

_ 1

BTN
where in the last step we applied the estimate u] G{ Xe; = O (n~ Y2/ @=D/2|lu|),a =
1,2 and €] (2G2)'e; = O<(r®/?) which follow from (4.10) and (4.9). Further, we also used
the trivial identity m1(0)y/7/(1 —r)% = m/(0).

Next, we estimate D3 as follows,

2(n—2

2n=2) (VIXTGru + v XTGX BT ETX G )
n(l—r)2ra

u/ (G —my)uy —r~uy (GF — m))ur + O<(n” %), (D.27)

Dy =

—9\2
_ 2(” ) i (VIXTg1u1 +v{ X 'GIXEL ' E'X "Gwy +v{ X "G XEL'E' X' G} u1)
n
—9\2
_ 2(” ) rmivi X TG XET ' ETXTG2XET; ' ETX TGy
n
2
= 7<v1 VIXTngEETXTglul)
(1-— 7‘)21”4
— o1 (ving% v X' GIXEE'X'Gy v XTGXEETX Tgfm)
2
s VIXTGXEET X GXEETX Gy + O« (n'r uy)) .
—-Tr
Further, by (4.9), (4.10), and (D.7), we have
1 3
Qr— 1 2r— 4
Dy = vaXTglul - TVIXTg%ul + O (n Yz |fuy). (D.28)

Combining (D.26), (D.27) and (D.28), we conclude that

oA SA-ATxA
- T
1 1

1—2r -3 r-3

= WVI (2G2 — zma) vy — (1 ) <(Zg2)’ _ (ng)’) vi+ i T)zuf(gl —mp)uy
1
2r 4 T4
(G —mus gl G XV = T ]GRO (£ 7).

(D.29)
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Then, expanding VVATYA around VATSA/(1 — r), we finally obtain

~ax _ _ B B 1
VATSA  aog Lo ((1 2T (262 — ma)vi = ] ((2G) — (zma) v

1=r 2V ATSAN( = 7)! (1—r)?
1 1 3
ro2 T _ T 2r— 4 T 2r— 4 T
+ mul (G1 —mi)u —r ] (GF — m))u + mul Gi1Xvy — W Q%Xw)
1
+O0<(n7'(rz +|Jw)) -
Next, analogously, we have
gTﬂo o yn T vlTeoigT”o
ngl—r
n—2 _
v (vIXTgler +v{ XTG X ET, 1ETXTnge0)
n—2

1 _ n r
nngr 1 (unglXeo + unglXEI2 1ETXTngeo) — niol — rvlTeg

n 2

.
- n—( 1 (202 — zma)e +v] X TGXEL; ' ETX g1 Xeq — -
0

V]—eo)

1
+ /nﬂr—i (ujgl)(eo + ng1XEI;1ETXTg1XeO) +O0<(n"2ng 2re(rz + |Juy).
0
Employing (D.25) and the estimates (4.9), (4.10) with (D.7), we can further get that

~ n r ~
ATMO— ,;Dl_TvIeO_ATNO

n 1 r
= —( vlT(zgg — zma)eg + T

=

1
“ulG1Xeq) +O0<(n 2ng ri(rk + ).
(D.30)

In light of (D.30) and (D.29), together with the fact |Ju;||? = Ay, we can now conclude the
proof of Lemma D.1. [ |

In the sequel, we state the proof of Proposition D.1 which will rely on Gaussian inte-
gration by parts. For simplicity, we always drop z-dependence from the notations Gi(z),
Ga(z) and m(z), ma(z). We also fix the choice of z in (D.22) and omit this fact from the
notations.

Recall the definition of P in (D.21). For brevity, we introduce the shorthand notation

Yo :=ciol1, Yyi1:=ciily, Yo :=C12Vi+ci3€y, Y11= c1aVi,
Mo 1= C0V1 + C21€0, 1M1 = C22V7 . (D.31)
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Using the basic identity 2Gs = X 'G1X — I,,, we can simplify the expression of P in (D.21)
to

1

P :\/ﬁz (Tﬁ%(git) - mgt))fnw + Tﬁ%(ggt)X)th’t
t=0
+r—%((XTg1X)<t> - +zm2)(t))_ ) (D-32)
V1T

Further, by Proposition 1 and Remark 2, it is easy to see
P=0(1). (D.33)
Using the identity
Gi=2""(HG — G "), =12,
we can rewrite

Vi), P (G —m )y

=:Tqy1 +Tio+ Tq3. (D34)

Here we used the first and last identities in (D.1) to gain some cancellations. Particularly,
from first step to second step, we also do the derivation

1
r=2(zmg) +1 \T m' T
UL — Gy, —mi() y1 = J((gl)fn)’l —my (@) ;Yl)
(147" 2ma)z my
m 1 r_%mg
= ——— HGay, + —— (G | -
mi\ (1+r"2mg)z 14+r"2mg
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Next, we also rewrite

1+2t
\/> Z ﬁ1§’t

1

— Jart ((gfxm (G X g ) L G X s, + Vi G g

1+rzmy
=: Ty1 + Toz + Ta3, (D.35)

and

1

N s ((XTng)(t) 1+ zmQ)(t)>

=0 Vint
= \{j ((XTQ1 )Jvim + 1 f\[ (XTng)le — %(Vl)Tn1>
1 [\? ;”1 \"”F <(XTQ1X)V““ N (1 N W(%)/> (V1)Tm>

+ \\/f> <(XTg1X)V1770 -1+ ZmQ)(vl)Tn0>
- \{nﬁ ((){Tgfx)vm1 + %(zgz)vml)
Virmi v/n

1 T ) \Vrmy i
_ = \/’le " (1 n \/;ml (X ng)Vl”h + W(ZQQ)V17]1>
Vn < 1 Vrmy

Ve (X TG X )wrm + T (2Gy)s
+ \/F 1_’_\/le( G1 ) 1770+ 1_’_\/7jm1 (Zg2) 1”70)
=: Tg; + T3z + T33, (D.36)

where we used the second identity in (D.5) and the identities

Vrmy

1—|—\/le
1— v
14 /rmy

R

(zma) =14 2zma, =1+ zmsy. (D.37)

We remark here that (D.37) can be easily checked by applying the identities in (D.1), the
first equation in (4.3), and also the identity obtained by taking derivative w.r.t z for both
sides of the first equation in (4.3), i.e

Vrmd 4 2z rmaml +my + (2 — 1/ + Vr)ml =
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Before we commence the proof of Proposition D.1, let us first state below the derivative
of P, which follows from a direct calculation

89313 =V Z o

r

= (07X T G2ya-2);
ai,a2>1

a=a1+a2<3

1+2(a 2)
SN D ((ga
ai,a2>1
a=a1+a2<3
VA Y

((gflxvl)i((zgg)@r”m )
ai,a2>1

(XTgflﬁl)j(gfzya—m)

Di((262) V50,5 + (X G1100), (01X 0-2)1)

a=a1+a2<3

(G5 Xa-2)i((202)>7)¥1) ).

(D.38)
Now, let us proceed to the proof of Proposition D.1

Proof (Proof of Proposition D.1)

By the definition of characteristic function, we have, for t € R

on(t) = Eel'? o (t) = iEPP

We will estimate ¢/, (t) via Gaussian integration by parts. Recall the representation of
P in (D.32) together with (D.34)-(D.36), we may further express
3 .
=il Y Tyh(t),  h(t) =",
ij=1
For convenience, we use the following shorthand notation for summation
p n
ij i=1 j=1
Since all entries z;; are i.i.d N'(0,1/,/np), applying Gaussian integration by parts leads to
AL

(Hgl)ﬁ1y1 h(t) = 17 ZEUME@J (X g1}’1)

Z O(X " GRy1);h(t)
U1
Ox;j
1,J
. 3, 9 r2 P rT:
= IIE(\/ET 2 (Ql)ﬁlyl - %(nggl)ﬁlyl - %(nggl)ﬁD'l
3 TrXTGi X 3 Tr XTG2X
_\/ﬁri§(g%)ﬁ1y1 - gl _\/ﬁTii(gl)ﬁlm%)h(t)
)
i xTa2ey. 9P
WIE%UM(X g1}’1)yaxijh(t)
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Then, by Proposition 1, Remark 2, and the fact mga)(z) = O(T(HC‘)/Q) for a = 0,1, 2 owing
to the choice of z in (D.22), we further have

EY"

3 T
HG i) =T = Vi (@ ay, T

i Gy, 9

_ n%?“g(zgl)/l—/llyl)h(t) FEZUIZ X glyl) 88;; h(t)
= —ivir 3B (zma(G )y, + (2m2) (G1)asy, ) (1)
2 1
FIEZuh (X TGy1); aaf h(t) + O<(p~2). (D.39)

)

Next, plugging in (D.38), we have the term

i]EZ— (XTG2yy), oP h(t)
/777,’1”3 ~ U1; 1}’1 ]81'1‘]‘

= 2R au(X 0y, Y [r“ﬁ(( @)i(X 7617y 2); + (X G7 0);(G77Ya2)1)
@] ai,az>1
a=a1+az2<3

ot ((gi“ﬁl)z‘((292)(a2_1)5’a—2)j + (XTgflﬁﬂj(gszS’a—z)i)

T ((gillX"]afﬂi((2g2)(a2_1)‘_’1)j + (gle‘_’l)i((ZQQ)(az_l)n“Q)jﬂ ht)- (D-40)

It is easy to see that the RHS of the above equation is a linear combination of the expec-
tations of the terms taking the following forms

T (Ng Wy) (7GR HGR ), T (9T G0 0,) (0] G2 X (2G) 1,
2(b1+b2+b3) b1+b2+b3

tr—— 4 (ﬂTgleﬁz) (ﬂTgi’QHgi’M%) tr—— 2 (qugiJ1X792) (ﬁ;g?QX(Zg )(b3 1) 194)
(D.41)

Here 9;, 7 = 1, 2, 3, 4 represent for vectors of suitable dimension and b; = 1,2, for ¢ = 1, 2, 3.
By (4.9), (4.10) and the fact m(a)( ) = O(r1*+9)/2) for a € N, it is easy to observe that
except for the first term in (D.41), all the others can be bounded by O(tp~/?). For
instance, for the factor (ﬁg—glfQX (zgg)(b3_1)194), we can use the following estimates which
are consequences of (4.10),

1 14209

93 G2 X (2G2) 0 = 03 2G> T X0y = Ox(n™2r™ ),
0;gf2X(zg2)/194 = 793TQ?XXT912X194 — 193Tg1172+1X194 + zﬂggi’2+2){ﬁ4 _ O_< (n*%,,,.Hjbz) '
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Therefore, by the above discussion, we can further simplify (D.40) to get

i%t ES g (X7 g2 ~8Pht
\/ﬁ Zulz( 1}’1)367“ ()
i,
. _at2 a a a a -1
:_IQtIE Z roz <(g11)ﬁ1ﬁ1(g%Hg12)Y1Ya—2+(g12)ﬁ1)’a72(g12Hg11)Y1ﬁ1>h(t)+O<(‘t|p 2)
1,a2>1
a:aal(fi-a2§3
. _at2  (g—1 (Zm1)(a2+1) N _ 1
= i a;ﬂ r= s mlo )W(yfya_2+(u1) ya_zyfm)son(t)+0<(lt\p 7)
a=a1+az <3
mq(zmy)” T B mh(zmy)”  mi(zmy)” B
o[ (T v+ (@) TyovTan) + (R PERUTY (12 4 T a0) |t
+o-(th ). (D.42)

Combining (D.39) and (D.42), by the definition of Ty; in (D.34) and the fact mi(z) =
O(/r), we get

: my(zm)” (¢ NS S mi (zm)”  ma(zma)"”
ET 1A((t) = —t _— - =
iIET 1 h(t) ml[ 9,2 (Y1 Yo + (111) YoY: 111) + ( o3 + - )
_1
x (llyal? + <yIﬁ1>2)}son<t> +O<((lt] + 1)n%). (D.43)

By similar arguments, we can also derive

ET12h(t) = —tm} [r‘2m1(zm1)’(yfyo + (m) o Y1T1_11) i (mﬁ(Zml), + W)
s (I3al? + 7 0)2) | a(®) + O]+ D7), (D.44)
and
iETy3h(t) = —tmy [7“_3ml(Zml),(HYoH2 + (Y()Tl_ll)2> 42 (mﬁ(zml)' + m1(z2m1)”)
< (voyi+ (1) yivg al)]mw Ol +Dn72). (D45

Next, we turn to study ilETA(t), i = 1,2,3, as defined in (D.35). We first do the
decompositions of Ts;’s below

1 1
_3 1 r2my r2m
Ty, = +/nr 4 <1(Q%X)u15'1 + f(g%X)fnS’l + ll(ng)“15’1> ’
1+7r2my I+rzm L+r2my
(D.46)
_1 1
r=im 1 r2my
Ty = ————— \/ﬁ<1(91X)u191 + 1(ng)U191> )
1_|_7'2m1 1—|—’r2m1 1+7’2m1
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And we also remark here, these seemingly artificial decompositions, of the form G X =
sG1 X +(1—5)G1 X for instance, in the terms Ty;’s, are used to facilitate our later derivations.
More specifically, to prove Proposition D.1, we will derive a self-consistent equation for the
characteristic function of P, for which we will need to apply the basic integration by parts
formula for Gaussian variables. In the sequel, very often, we will apply the integration by
parts to a part such as sG; X and meanwhile keep the other part (1 — s)G; X untouched.
One will see that applying integration by parts only partially will help us gain some simple
algebraic cancellations. Similar decompositions will also appear in the estimates of T3
term.

In the sequel, we only show the details of the estimate for the Ts; term. The other two

terms can be estimated similarly, and thus we omit the details. By Gaussian integration by
parts, we have

iEv/nr- 4(91 Jaug h(t) 77‘ 4]EZ Yi—5 oG )h(H)

Ox;;
-3 Tg 1 TrG?
=—ﬂE( (G X, + VG X gV (G X s, )
op
+—r 4]E2y13 a:]%h(t)

- _ﬂE(\/ﬁmml(glxml Vil (61 Xag, ) (D)
F LS g GRan) b + 0~ ()
\/>T' y1g T 8517@‘]‘ <\n )

7.]

where in the last step we used (4.10), (4.7) and the fact mga)(z) = O(r(1+9)/2) for ¢ = 0, 1.
Plugging the above estimate into the first term in ilET; A (t) which corresponds to the the

first term inside the parenthesis in (D.46), we easily see that

r4 i oP
T+ Jrm f Zy“ Giun)ig, -

Similarly to (D.40)- (D.42), we can also derive that

5

G ﬂEZylg (GFar)i g —h(t)

= —ﬂEZ?Ju Gim) Y 7’_%1(gi“ﬁl)z'((292)(a2_1)5’a—2)jh(t) + O (Jt|n%)
Y e

BT h(t) = h(t) + O<(n"2).

m// B m/// m// ~ 1
=—7{2 (zm2)3 3o+ (o <zm2>+;<zm2>')||y1||2}on<t>+o<<wn 5), (D.A7)
r2

which leads to

t my T 2 (my’ my 2
~T ~ _ / ~
ETaiht) = 1 | 2 ey 0 + 2 (e + 0 ) 51 e

+OZ((Jt| + Dn2). (D.48)
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By analogous derivations, we can get the following estimates

+ O<((]t| F1)n2), (D.49)

T () = s [ o o) 5ol 4 7 (5 o) + it oma) ) 599 a0

ETaah(t) - o+ (5 Gana) 4 e 5170

toh—t

+O((Jt] + )n2). (D.50)

In the sequel, we focus on the derivation of the estimate of ilET3;A(t) and directly
conclude the estimates of ilET32h(t), iIET33h(t) without details, since we actually only
need to make some adjustments to the estimate of ilET3;h(t). First, we do the following
artificial decomposition for Tsq,

Vn 1 T 9 Vrmy T 2 Vrm)
Toy= Y (XTGX)er + - (XT@2X )0+~ (2Go)erm ).
31 r 1+ \/’Fm]_( gl )Vl’rll + 1+ \/’Fm]_( gl )Vl"h + 1+ \/;ml (Zgg)vl,,h

Then, by Gaussian integration by parts, following from (4.10) and (4.7) we have

\F

B (XT92 Jvim h(?)

Z o O(GEXm)ih(t)

Ox;j
. 1 T g , ™G, 2r 2
:—11E<\/ﬁr 2 (2Ga)vim —— 2((292))91771 rpl + f/ﬁ (XTgf’X)vlm)h(t)
i%t oP
+%7‘ QEZ;%] (GIXm); B Uh(t)
= (Vi (22)erm + Vi m ((262)),,, ) O
DB Y (@ Xm0 () + O-(n7)
+ \/ﬁr ZUU 1AM s +0<(n 2).

4,J
This combined with definition of T3q, implies that

1 t oP o
S pry sty 1 R (62X m); 6xl]h(t)+0<(n ).

7]

BTy h(t) =
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Referring to (D.47) with slight adjustments, we can easily obtain that
t
n 8331‘3'

P
\/tr?']E ; WG Xm )iz —h(t)

=By (G Xm); Y.

(G X92):((262) > Vmaca)  + (GF Xnu2)i((262) 2~V 51) ;) (1)

%, a1,az>1
a=a1+a2<3
+O<(|tln~?)
—at2 a as— a as—
=B Y (TGN )en, (202 V) g, XTGP Xy ((262)27Y) g, )h(0)
ay,as>
a:élftmlﬁi))
+O<(|tn~?)
_ (zm2)” T T, =T
=t 22 (zm2) (Mo M + Vi M vy Mo

" 1
+ 3 (7(272'2) (zma) + 7(277;2)

(zm2)) (I + (97 m)*) Jn(®) + O<(ltln™3)..
Therefore,

t (ZTI’LQ)” _ _
i \/le)[ o (Zm2)<,7g n1+V1TmV1Tno>

" "
3 ((Zn;?) (zma) + (ZH;Q)

BT h(t) =

1
(zma)) (Iml1? + (77 m)*) | n(t) + O<(t] + 1n ).
(D.51)
Similarly, we also get

. tm/ 3 _ _
iET32h(t) = —m [7" 2 (zma)’ (zmy) (770T771 +vim V1T770)

12 ( (zm2)"

2 (o) + (zma) (zma) ) (Il + (V7 m1)*) [ n®) + O< (] + D ~8).

(D.52)
and

iIETs3h(t) = (1_i_\t/77m1) [r_%(zmg)'(zmg) (H"?OH2 + (‘71T770)2>
42 (B o) 4 o o)) (T 9T % ) Jin®) + O<((1] + D).
(D.53)

Combining (D.43)- (D.45), (D.48)- (D.50) and (D.51)- (D.53), together with the def-

inition of yo.1,¥0,1,m0,1 in (D.31), after elementary computations, we can then conclude
that

3
(1) =1B Y Tyh(t) = —(c" Me)ton(t) + O<((|t] + 1n~2).
ij=1

Hence, we finish the proof of Proposition D.1.
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Appendix E. Additional numerical results
E.1 Additional figures and tables for simulation settings in Section 5

Figures 4, 5 and 6, Tables 2, 3 correspond to Examples 1 in Section 5. Figure 7 corresponds
to Examples 2.
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Figure 4: Examples la and 1b, type I and type II errors for competing methods with
increasing balanced sample sizes (1a) and increasing ng only (1b) .
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Figure 5: Examples lc, 1¢’ and 1c*, type I and type II error for competing methods with
increasing dimension p and different §’s: § = 0.1 in Example 1c, § = 0.05 in Example 1¢’,

and 6 = 0.01 in Example 1c*.
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Figure 6: Examples 1d and 1d’, imbalanced sample sizes with larger n;. Type I and type
II error for competing methods with increasing dimension p, but different ¢’s: 6 = 0.1 in
Example 1d and 6 = 0.05 in Example 1d’.
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E.2 Lung cancer dataset continued

For the lung cancer dataset we explored in the real data section, we selected another set of
parameters o = 0.1, and § = 0.4 for a comparison among all five methods, including the
umbrella algorithm based NP methods. We present the results in Table 10. We observe
that, eLDA dominates NP-slda, NP-penlog, and NP-svm in both the type I and the type II
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Figure 7: Examples 2a and 2b, type I and type II error for competing methods with increas-
ing dimension p. Example 2a has balanced sample sizes and Example 2b has imbalanced

sample sizes.
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errors. pNP-1da again produces a type I error of 0 and a type II error of 1: not informative
at all. eLDA outperforms all other competing methods.
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Table 10: Lung cancer dataset

NP-slda NP-penlog NP-svm pNP-lda eLDA
a=0.1 type I error .083 .078 .081 .000 .031
60=0.4 type II error .015 .026 .022 1.000 .013
observed violation rate .49 45 .46 .00 .28
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