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Abstract

Under normality, Flury and Schmid [Quadratic discriminant functions with constraints on the covariances
matrices: some asymptotic results, J. Multivariate Anal. 40 (1992) 244-261] investigated the asymptotic
properties of the quadratic discrimination procedure under hierarchical models for the scatter matrices, that
is: (i) arbitrary scatter matrices, (ii) common principal components, (iii) proportional scatter matrices and
(iv) identical matrices. In this paper, we study the properties of robust quadratic discrimination rules based
on robust estimates of the involved parameters. Our analysis is based on the partial influence functions of
the functionals related to these parameters and allows to derive the asymptotic variances of the estimated
coefficients under models (i)—(iv). From them, we conclude that the asymptotic variances verify the same
order relations as those obtained by Flury and Schmid [Quadratic discriminant functions with constraints on
the covariances matrices: some asymptotic results, J. Multivariate Anal. 40 (1992) 244-261] for the classical
estimators. We also perform a Monte Carlo study for different sample sizes and different hierarchies which
shows the advantage of using robust procedures over classical ones, when anomalous data are present. It
also confirms that better rates of misclassification can be achieved if a more parsimonious model among all
the correct ones is used instead of the standard quadratic discrimination.
© 2007 Elsevier Inc. All rights reserved.
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1. Introduction

Assume that we are dealing with independent observations from two independent samples
in R? with location parameter p; and dispersion/covariance matrix X;, i = 1, 2. It is usual in
multivariate analysis to treat the dispersion/covariance matrices X; and X, as unrelated if an
overall test of equality tells us that they are not identical. As mentioned in Flury [16] “In contrast
to the univariate situation, inequality is not just inequality—there are indeed many ways in which
covariance matrices can differ”. He considered the following general relations among scatter
matrices

e Level 1. X # X).

e Level 2. The matrices satisfy a common principal component (CPC) model, i.e., £; = BA; BT,
i =1,2, where f = (ﬁ --s B ,,) is the orthogonal matrix of the common eigenvectors and
A; = diag(Z;1, ..., Aip) are diagonal matrices containing the eigenvalues for each population.

e Level 3. The matrices are proportional to each other, i.e., X = p, Xy, with p, the proportion-
ality constant.

o Level 4. Z] = 22.

Without considering the location parameters, the number of parameters for each levelis p(p + 1),
2p+p(p—1)/2, 1 + p(p+1)/2 and p(p + 1)/2, respectively. The difference between the
number of parameters in levels 1 and 4 is p(p + 1)/2 which can be too large in practice, especially
when dealing with high dimensional data.

As most classical estimators, which are optimal under normality assumptions, the linear and
quadratic discriminant rules, i.e., the optimal classification rules under levels 4 and 1, respec-
tively, are not robust due to the lack of robustness of the sample covariance matrix and so the
misclassification rates can be affected by anomalous observations. To solve this problem robust
alternatives to the sample mean and covariance matrix were plugged into the classification rule,
see for instance, Campbell [8], Lachenbruch [22], Critchley and Vitiello [9], Fung [19], Fung [20],
Croux and Dehon [10] and Croux and Joossens [13]. The aim when seeking for robust estimators
of location and scatter is to estimate the location and the shape parameters, (p, X), assuming
that the distribution F of x is approximately known. To be more precise, it is often assumed that
x = p + X!/2z where the distribution G of z belongs to some neighborhood of a given distribu-
tion Go. When x has an elliptically symmetric distribution F, i.e, when the distributions of the
neighborhood are restricted to be spherically symmetric, the robust location functional equals
1 while the robust scatter functional is proportional to X. Usually, these scatter functionals are
calibrated so that under the central normal model they provide Fisher—consistent estimators of the
covariance matrix. A discussion regarding the estimation of multivariate location and scatter can
be found in Maronna, Martin and Yohai [24].

From now on, we will assume that (x,- j) are independent observations from

1<j<n,1<i<2
two independent samples in R”, identically dist]ributed within each sample, following a general
multivariate location—dispersion distribution F; with location parameter p; and scatter matrix X;
that do not need to be equal to the population mean and covariance matrix, since we do not assume
the existence of second moments as in the classical setting. Let us denote by X; = (X,‘l R ),
N =n1 +ns and 1; = n; /N. As in the one—population setting, we want to include the situation
in which the distribution F; of x;1 is only approximately known. To be more precise, let X;
be symmetric positive definite matrices. As discussed above, we will thus assume that x;1 =
n; + El.l / 2zi1 where the distribution G; of z;1 belongs to a neighborhood of the central target
model Gy that is often taken as the multivariate standard normal distribution.
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As noted by Flury and Schmid [17], the reason for studying CPC discrimination and propor-
tional discrimination is that if one of the restricted levels 2—4 holds, estimating X; under suitable
constraints should improve the estimation, leading to more stable estimates than those obtained
under level 1. This suggests that better rates of misclassification can be achieved if the most
parsimonious among all the correct models is used for discrimination. It is expected that the
same lack of robustness observed for the linear and quadratic rules, will be inherited by CPC and
proportional discrimination. For these reasons, in this paper, we go further and we will deal with
robust discrimination involving levels 2 and 3.

This paper is organized as follows. In Section 2, we review different robust estimators leading
to the robust discrimination rules under levels 1-4. In Section 3, we derive the partial influence
functions of the coefficients under all the hierarchy levels, while in Section 4, we compute the
asymptotic variances of the coefficients and we compare them across all correct models in a given
situation. Finally, in Section 5 we present the results of a simulation study. Some proofs are given
in the Appendix while the others can be found in Bianco et al. [1].

2. Robust discrimination

When the two populations have a normal distribution, optimal classification of a new observa-
tion x into one of the two populations is based on the quadratic function Q(x) = X Ax+alx+¢&,

where A = (1/2) ():2—1 —2;1), @ = I — 55, and & = (1/2)log (1Zal/IE1]) +

(1/2) ( HEEZ_ ! Wy — ulTZl_ ! Iy ) .Future observations are classified in the first population if O (x) >

log (m>/m1) where  and mp = 1—m; are the known prior probabilities that an observation belongs
to group 1 or 2, respectively.

If the two populations have the same scatter matrix, the quadratic function becomes the Fisher’s
linear discrimination rule, which is optimal in the sense of minimizing the total probability of
misclassification.

In practical situations, the parameters of the two populations are unknown and must be esti-
mated, yielding to estimates of the quadratic, linear and constant coefficients A, & and &, respec-
tively. In this paper, we study some aspects of quadratic discrimination coefficients if X; and
Y, are robustly estimated under the levels described above. In all four situations, the location
parameters are estimated through robust equivariant location estimators fi;, i = 1, 2.

Denote by V; robust affine equivariant scatter estimators of X;, using only the observations
of the ith sample. From these initial scatter matrices estimators, one can construct parsimonious
robust estimators of X;, according to the assumed hierarchical model.

More precisely, under level 1, A, a and ¢ are estimated through

A l(V" -vi')
DIF ) 2 1 s
a\l)ll—' = Vflﬁl - Vglﬁp (1)

=~ V2l I froin ATl
Eor = % log ( += (MEVZ i, — AlV; lul)-
[Vi] 2

On the other hand, a basic common structure, described as level 2 in the Introduction, assumes
that the two scatter matrices have different eigenvalues but identical eigenvectors, i.e., X; =
ﬂA,-ﬁT, i = 1,2, where A; are diagonal matrices and f is the orthogonal matrix of the common

. - -~ . ~T - . .
eigenvectors. Denote e, and A, = diag (ﬂCPCVi ﬁcpc) the robust plug—in estimators of the
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common directions and of the eigenvalue matrices A; related to the scatter estimates V;, defined
in Boente and Orellana [3] and studied in Boente, Pires and Rodrigues [5]. In this setting, define

Xerei = BorcAcee,i Poper then, A, o and ¢ are estimated through

~ 1 /~_ —~
A —-(21 —21),

cPC — ) cpc,2 cre, 1
~ S-1 ~ a-1 ~
Lepe = Zcpc,ll“l’l - ZLP(,,2H2’ 2
~ 1 Eercol lfra-1 ~ ~pa-l ~
Cepe = B 10g (|ZE;E l|) + 5 (/"’ZECPC,Z/J’Z — Ky E(‘PC,]/"'I) .

Under the proportional model described in level 3, the common eigenvalues, the proportionality
constant and the eigenvalues of the first population can be robustly estimated as described in Boente
and Orellana [4]. To be more precise, these authors extended to several populations the plug—in
approach for principal component analysis, studied in Croux and Haesbroeck [12]. The plug—in
procedure for the proportional model consists on solving a system of equations similar to that
leading to the maximum likelihood estimators, for normally distributed obserxations but with
the sample covariance matrices replaced by robust scatter estimators. Denote ﬁPR, A1 and 0s

the robust plug—m estimators of the parameters. Therefore, if we denote T R 1 = ,BPR pr. 1 BPR and
ZPR,Z = pZZPRJ, we have that A, a and ¢ are estimated through

~ I fa—1 o1

APR = 5 (EPR,Z - ZPR,I) s

~ S-1 o~ e PN

Lpp = ZPR,]”"I - EPR 2M2;5 (3)
- 1 |EPR 2| S—1 ~

Zo==1lo ( 5 ars )

Cpr P g (lEpR’]| + = ) ,’Lz PR, 2/1'2 /’l’l PR,]IJ’I

Finally, if the scatter matrices are assumed equal, the common scatter matrix can be estimated by
Yo = 11 V1 + 12V3 leading to

Ao =0,
o =5, (A —T12) @
S~

> 1 o ~To— I~
o =5 (NQEEQ Ha = By Ry m) :

A standard framework to derive the asymptotic behavior in robust principal component analysis
is to assume that the estimators of the scatter matrix are asymptotically normally distributed and
spherically invariant. For that reason, and since the samples of the two populations are independent,
we will assume, throughout this paper, that for i = 1, 2, the estimators, (&1;, V;), of (i;, L;), are

independent and satisfy the following assumptions:

Al. /n; (V; = %)) ﬁ) Z;, where, when dealing with random matrices, W, i) W stands for

vec (W,,) i vec (W), Z; has a multivariate normal distribution with zero mean and covariance
matrix Z; such that E; = oy (I+ Kp) (5 ® X) + 02 vec (X;) vec ()", with K, the p? x p?
block matrix with the (I, m)—block equal to a p x p matrix with a 1 at entry (/, m) and 0
everywhere else.
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9 . —~ .
A2. /n; (ﬁl — ui) =N z; where z; ~ N (0, o3X;). Moreover, we will assume that ; is also
asymptotically independent of the scatter estimator V;.

Remark 2.1. Itis well known that, for elliptically distributed observations, M, S and T—estimators
are asymptotically normally distributed and spherically invariant. If the populations have ellip-
soidal distributions that only differ on their location and scatter matrix and if the same robust
location—scatter estimate is considered for each population, these estimators will satisfy A1 and
A2 (see, [29]). Explicit forms for the constants g1 and o> are given in Tyler [29], for M —estimators,
and in Lopuhai [23], for S and t—estimators.

Itis worth noticing that A1 and A2 hold if the location and scatter estimates for both populations
are related to the same functionals and if the populations have the same elliptical distribution,
except for possible changes in the location and the scatter matrices. Thus, according to the discus-
sion given in the Introduction, these assumptions hold if x;; = p; + Zil / 2z,-1 wherez;; ~ G € 9,
such that ¥, = {G = (1 — ¢)Go + ¢H, where H is an spherical distribution in R”}.

3. Partial influence functions

When dealing with one population, the influence function is a measure of robustness with
respect to modification of a single observation. It can be thought as the first derivative of the
functional version of the estimator. Pires and Branco [27] introduced partial influence functions
as an extension of this notion to the case in which the functional is related to more than one
population. This generalization ensures that the usual properties of the influence function for the
one population case are reached when dealing with several populations. Moreover, this definition
measures resistance towards pointwise contaminations at each population.

Denote by F the product measure, F = F} x F». Partial influence functions of a functional 7 (F)
are then defined as PIF;(x, T, F) = lim; ¢ (T(FS,X,,‘) — T(F)) /e, i = 1,2, where Fyx1 =
Flex X Fp, Foxp=F1 X Fagxand Fi . x = (1 — ) F; +&dx, i =1,2.

In this section, we will derive the partial influence functions of the functionals related to
the discriminant coefficients defined in the previous section. Let m; (G) and Y;(G) be Fisher—
consistent location and scatter functionals related to the estimates f1; and V; considered in Section
2, such that m; (F;) = p; and Y;(F;) = X;.

3.1. Level 1

Under level 1, the functionals related to the estimators of the coefficients A, « and & defined in
(1) are given by

1
Do (F) = 5 (Y3 () = Y7 (F).
a:(F) = YT (FOmy (F) — Y5, (F)mo(F),

1 (aE L _—
co(F) = 5 10g(|Y1(F1)|> + 3 [mZ(FZ) Yz (F2)my (F7)

—my (F)TY (Fomy (F) |

The following theorem gives the values of the partial influence functions of these coefficients
which were derived in Croux and Joossens [13].
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Theorem 3.1. Let m;(G) and X'; (G) be Fisher—consistent location and scatter functionals such
that m; (F;) = p; and Y;(F;) = X;. Assume that the influence functions 1F (x, m;, F;) and
IF (x, Y, F;) exist. Then, the partial influence functions of Do (F), apr(F) and co(F) are

(_ 1)i+l

PIF; (x, Dy, F) = LR (x, X5, BB 5)

PIF; (x, ap, F) = (—1)i+! ():;111: x.m;. Fy) — 7P (x, Y5, F) E;lui) , (6)
(-1 —1 Ty-1
PIF; (x, cu. F) = {tr (2,. IF (x, Y;, Fi)) +2u S IR (x, my, F)
Ty—1 —1
— uTIT IR xY R E; ;L,-}. %)
3.2. Level 2

Denote by epc(F) and Zee,ij the plug—in functionals related to the scatter functionals Y'(F) =
(Y1(F1), Y2(Fy)), i.e., the solution of

diag { Berc (F)T Y (F)Bere (F)} = Acrc,i (F),

b evc,im (F)Acec,ij (F)
ﬁCPC,m(F)TﬁCPC,j(F) = 5mja

where 0,,; = 0if j # m and 6,,j = 1 if j = m, while By, ; denotes the jth column of the matrix
Pere. The coefficient functionals obtained under the CPC model are given by

2 )
Berem ()T ZH“’C*"'"“)“"I’“"'(”rmm)}/scpc,,-(m:o for m # J, ®)
i=1

1
Dac(F) = 5 (SolaF) =S54, (F).

acc(F) = S_! (F)m(F1) = S}, (F)my(Fy),
_ l |Scpc,2(F)| l Ta—1
cac(F) = 3 log <—|sm,1 ( F)|> + 3 (MRS (F)ma(F)

—mi(F)TSL (Pmi(F) ]

€))

where Scpc.i (F) = Bore (F)Acpe,i (F)Pepc (F )T, The following theorem gives the values of their
partial influence functions.

Theorem 3.2. Let m; (G) and Y;(G) be Fisher—consistent location and scatter functionals such
thatm; (F;) = p; and X;(F;) = X;. Denoteby 1, ..., Bpand A1, ..., Zip the common eigenvec-
tors and the eigenvalues of ¥; . Assume that the influence functions IF (x, m;, F;) andIF (x, Y;, F;)
exist and that 21 > ... > A1p. Then, the partial influence functions of Depe (F), acee (F) and
cere(F) are given by

1 _ _
PIF; (x. Dire. F) = —3 (=5 'PIF; (%, Serc 2, FIE!
— 7 PIF; (%, Sure,1, POET). (10)

PIF; (X, acec, F) = (=)' T'E IR (x, my, Fy) + 5 'PIF: (X, S 2, F)Z5 ' 1y
—X, 'PIF; (X, Scre, 1. F)E] ' 1y, (1)
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PIF; (X, ccpe, F) = (= 1) ] £ 'IF(x, my, Fy)
1 _ _
+3 {tr <22 'PIF; (X, Scrc.2. F)) _— ()21 'PIF; (X, Scrc. 1. F))}
1 _ _ _ _
3 {HEES IR (x Scrc 20 F)E; iy = W ET IRy (. Sre, 1. OB | (12)

where PIF; (X, Scpe.¢, F) = f:l PIF; (X, Acpe, ), F),B],BF]r Moreover, if B =1, then
PIF; (X, Scrc,e,jj» F) = 00 IF (X, X; jj, Fi), (13)

Aij = Jis)

PIF; (x, ScPC,(,js, F)=r1; (;%j - )vls) ( T HstF(X, Yi,js’ F), (14)
ijlis

-1
With Scec¢, js the element (j, s) of the matrix Scpc ¢ and 05 = {Z%:l Ty (lgs - /lgj)z/ (igs igj) ]

Remark 3.1. The expression given in Theorem 3.2 for PIF; (X, Sc,c ¢, F) allows to derive the
partial influence functions of the discriminant coefficients, when using projection—pursuit esti-
mates of the common directions and their size instead of plug—in estimators. The partial influence
functions of the projection—pursuit functionals of the common eigenvectors and the eigenvalues
of each population can be found in Boente et al. [5,7].

Note that if both scatter matrices are equal PIF; (X, Dy js, F) = 0, for j # s, and so, as in
Croux et al. [11], a second order analysis is necessary.

3.3. Level 3

Denote by B (F), /. j and p,, , the plug—in functionals related to the estimates of the com-
mon directions, the eigenvalues of the first population and the proportionality constant, under a
proportional model, i.e., the solution of

Lxp B i () Y2 (Fo)Bow i (F)
P ~j=1 - Jor, j (F) L= = o (F),
2

> e Boe i (FY Y (F) B j(F) = Jin j (F), 1< <,
i=1""

15)
ﬁPR,nl(F)TﬂPR,j(F) = 5mj,

where p,, | (F) = 1and By, ; denotes the jth column of the matrix B,;. The coefficient functionals
obtained under a proportional model are given by

2
ﬁPR,m(F)T |:Z1 mri(Fi)} ﬁPR,j(F) =0, m# j,

1/ _ _

Du(F) = 5 (Sph(F) = S.4(P)).

an(F) = S, (F)m|(F) — 8.\, (F)my(Fy),
1 |Spr.2 (F)|

cm(F) = > log <|spk_?<F)\>

5 [ma(F) TS, L (Pma(F) — my (F)TS, (Fomi (7).

(16)

[
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with SPR,](F) = ﬁPR(F)APR,l(F)ﬂPR(F)T’ APR,](F) = dlag ()VPR,la ey )"I’R,p) and SPR,Z(F) =
Per.2(F)Ser,1 (F). Theorem 3.3 gives the values of their partial influence functions.

Theorem 3.3. Let m; (G) and Y';(G) be Fisher—consistent location and scatter functionals such
that m; (F;) = p; and X;(F;) = X; = p;X1, py = 1. Denote by B1, ..., By and i1, ..., Ap the
common eigenvectors and the eigenvalues of X1 . Assume that the influence functions IF (x, m;, F;)
and IF (x, X;, F;) exist and that 21 > ... > }vp. Then, the partial influence functions of Dy (F),
an (F) and ¢y (F) are given by

1
PIF; (%, Dy, F) = — > (Zz_lPIFi (%, 8.2, F)X5 ' — X7 'PIF; (X, Spe 1, F)Z;l) , (17)

PIF, (X, aPR1 F) = (_1)l+lzl_IIF(Xs miv Fl) + EEIPIFI (X9 SPR72’ F)ZZ_II"LZ’
—XPIF; (X, Spr. 1, F)E] 1y, (18)
PIF; (X, Co, F) = (= 1)l Z7F(x, my, Fy)

+% {17 (25"PIF; (x. S, F)) = 17 (7 PIF; (x, Swet. F))|

1 _ _
-3 | PIETPIF; (X, S 2, F)Z5 s

—pTETPIF; (x, Sy 1 F)El_lul} , (19)
where PIFi(x.Su1. F) = Y7 PIR(X juj. )BT and PIF(x.Su2. F) =
PIF; (X, py 25 F)X1 + poPIF; (X, Spr 1, F). Moreover, if B =1, then

PIF; (xS, 1.jj. F) = ;—ZIF(X, i F) — ;—i_iin +2jA10i1, (20)

PIF; (X, S, 1.js. F) = —IF(x, X;.js. F)). @1
i

PIF; (X, S, 2. F) = (A20i2 — prA1811) E1 + poPIF; (X, Sy 1. F), 22)

with A; = (1/p) 3F_ IR, X3 jj, Fi) /7).

Asin level 2, if X1 = X5, PIF; (x, D, js, ) = 0, for j # s, and so a second order analysis is
again necessary. Note also that, if the proportional model holds and X; = diag(41, ..., 4,), then
PIFi (X, ScPC,Z,jS, F) = PIFi (X, SPR,Z,jS, F)a for ¢ = 1, 2.

3.4. Level 4

The coefficient functionals obtained under equality of the scatter matrices are given by

ax(F) = S/ (F) [m (F1) — my(F)],

1 (23)
ceo(F) = 5 [my(F) TS (F)ymy(Fy) — my (F)TSH(Fymy (F1)],

with Sp = 71 Y1 (F1) 4+ 172 Y2(F2). The following result states the partial influence functions of
the linear coefficient when using the robustified linear discrimination function and its proof can
be found in Pires and Branco [27].
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Theorem 3.4. Let m;(G) and X;(G) be Fisher—consistent location and scatter functionals such
that m; (F;) = p; and Y;(F;) = X; = X. Assume that the influence functions IF (x, m;, F;) and
IF (x, Y, F;) exist. Then, the partial influence function of awo(F) and cy(F) are given by

PIF; (X, 8, F) = (- D) EMF(x, my, F) + 427 'IFx, Yy, FOX ™ (g — ). (24)

PIF; (X, Cro, F) = (= 1) p E7'F(x, m;, F)

1
ot (2 — ) " ETIRGY FOET (g + ) 2

2
Remark 3.2. Croux and Joossens [13] studied how observations in the training sample affect
the misclassification probability of the quadratic discriminant rule assuming level 1. Proposition
2 therein gives the partial influence functions of the total misclassification probability that is
used to construct a diagnostic tool for detecting influential observations. Using it together with
Theorems 3.2-3.4, one can derive an expression for the partial influence functions of the total
misclassification probability under the restricted models described in levels 2—4, respectively.

Remark 3.3. Our approach based on partial influence functions assumes that prior probabilities
are known. If 7r; are unknown, they can be estimated by the empirical frequency of observations
in the training data belonging to group i, for i = 1, 2 which makes it possible to attain the Bayes
error rate asymptotically. In this case, influence functions can be derived as it was done by Croux,
Filzmoser and Joossens [11] for the linear discriminant rule.

Figs. 1 and 2 give the plots of the partial influence function PIF; of the quadratic coefficients
functionals D11 (F) and D12(F). The behavior of D2 (F) is similar to that of Dy (F) except
for a rotation. On the other hand, Fig. 3 shows the partial influence function PIF; of the norm
of the linear coefficient functionals, a(F). In all figures, we have p = 2, F = F| x F> with
Fi = N> (0, diag(2, 1)) and F> = N3 (. 4 diag(2, 1)) with p, = (4, 0)". The partial influence
functions of £(F) behave as the precedent ones and so we omit their graphs here. We have
considered as scatter matrices estimators the sample covariance matrix, the S-estimator using as
p function biweight Tukey’s function calibrated to attain 25% breakdown point and the Donoho

[14]-Stahel [28] estimator with weight function the Huber’s function with constant ,/ x% (0.95) =
2.4477. For the last estimator, the univariate location and scale functionals are the median and
the MAD (median of the absolute deviations with respect to the median). Expressions for the
influence function of the Donoho—Stahel and the S-scatter functionals can be found in Gervini
[21] and in Lopuhia [30], respectively. Similar plots to those given by Croux and Joossens [13]
assuming level 1, can be constructed for the total misclassification probability under levels 24,
by using Proposition 2 therein and our results (see Remark 3.2).

In all cases, the shape of the partial influence functions of the robust estimates is comparable
to that of their classical relatives at the center of the distribution. Besides, the influence at points
further away is downweighted for the robust estimates, while it is much larger for the classical
ones. However, it should be noticed that the robust functionals related to the Donoho—Stahel have
a discontinuity at 0, due to the discontinuity of the influence function of the Donoho—Stahel scatter
functional. On the other hand, the partial influence function of each robust functional follows the
same behavior as the score function used to define them. To be more precise, in all cases, for the
robust functionals, the partial influence function of D1 (F') is largest along the bisectors while
that of D11 (F) attains large values only for smaller values of x, combined with moderate values
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Fig. 1. (@) PIF|{(X, Dy 11, F), (b) PIF|(X, Dcpe, 11, F), and (c) PIF|(X, Dpg 11, F) at ' = F| x Fp with
F = N (0, diag(2, 1)) and Fy = N (15, 4diag(2, 1)).

of xi. Finally, the norm of PIF;(x, a, F) has different shapes according to the model used for
discrimination. When level 1 holds, it has a hat shape with the wings parallel to the axis x. Under
level 2, the partial influence functions of each robust functionals show three modes while, under
level 3, only two parallel bumps are present.

4. Asymptotic variances

Asymptotic variances can be derived heuristically, using partial influence functions. Let Fy
denote the empirical distribution of the k independent samples x;;, 1 < j <n;, 1 <i<kand Ty =

T(Fy). In Pires and Branco [27], it is shown that if N'/2{Ty — T(F)} = Y*_, (t;n))~"/?
Z;”: | PIF; (xi T, F ) +0,(1), then the asymptotic variance of the estimates can be evaluated as

k
ASVAR (Ty) = ASVAR (Ty, F) = > ;"' Ep, {PIFl- xi1, T, F) PIF; (xi1, T, F)T} . (26)
i=1
Theorems 4.1-4.3 give the asymptotic variance of the quadratic, linear and constant coefficient
estimators when the quadratic discriminant rule is used, under levels 1-3, respectively.
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Fig. 2. (a) PIF|(X, Dy, 12, F), (b) PIF(X, Dcpc 12, F), and (¢) PIF (X, Dyr 12, F) at F = F; x Fp with
Fi = N (0,diag(2, 1)) and Fy = Ny (py, 4 diag(2, 1)).

Theorem 4.1. Let m; (G) and Y;(G) be Fisher-consistent location and scatter functionals such
that m; (F;) = p;, mi(Fy,,) = p;, Yi(F;) = X and Y;(Fy,) = V;, with F,, the empirical
distribution function of the ith population. Assume that the influence functions IF (x, m;, F;) and
IF (x, Y;, F;) exist and that A1 and A2 hold. Then, when &; = A; = diag (/11'1, e /lip), ie.,
when the CPC model holds with B = 1, the asymptotic variances of the estimators Kmr A and
EDIF defined in (1) are given by

2
~ 1 11
ASVAR (A js) = 7 (01 +[01 +02105) D ————, 27)
= Ti Aijhis

21 I e
ASVAR@oj) = ) —— |03 + T2 (01 +00) + o1 ) = | (28)

) Tidij ij = s

~ | 1
ASVAR(Cpy) = 21: o (vn + vt Ui3) ; (29)
1=

. 2 2
with v;] = 03 Zle Il:izs//lis, Vip = 0'2[ f:l (1 - “izs/’lis)] + 201 Zf=1 (1 o ""l'zs/iis) and
vis = 01 3 s Mk / (Zistif)-
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Fig. 3. (a) [IPIF|(x, apy, F)Il, (b) [[PIF|(X,acec, F)[, and (c) [PIF|(x,ap, F)|| at F = F| x Fp with
Fj = Ny (0, diag(2, 1)) and Fy = Ny (k. 4 diag(2, 1)).

Theorem 4.2. Let m; (G) and Y;(G) be Fisher-consistent location and scatter functionals such
that m; (F;) = p;, m;(Fy,) = i, Xi(F)) = X and Xi(Fy,;) = V;, with F,, the empirical dis-
tribution function of the ith population. Moreover, assume that X; = A; = diag (iil, e A p),
i.e., the common principal components model holds with B = 1,. Assume that the influence
Sfunctions 1F (x, m;, F;) and 1F (x, X;, F;) exist, that 11 > --- > A1, and that A1 and A2
hold. Then, the asymptotic variances of the estimators KCPC, A and ECPC defined in
(2) are

ASVAR (R, jo) = (1=85) 210, i( 1y i s s 2‘“*‘”% L oo
rersi T O Aijtis - R
21 1y
ASVAR (cpe, j) = Z Pl RE + T”(Zal + 02)
T Tidij ij

vo S [ gy G = 2) T .
mgs, ;(—> | 31)
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2
. 1 1
ASVAR(E ) = ) — <v,-1 + Jvn + T,'zvi4> : (32)
1

i=1

-1
where O;; = {Z%:l Ty (/lgy - )vgj)z/ (/lgslgj)} , Vi1 and vy are defined in Theorem 4.1 and
2
Vis = 01 ZKS o [Zk VD s (Mg — 2as)/ (lkjiks)] (4ij — iis)z/ (2ij2is)-

Theorem 4.3. Let m; (G) and Y;(G) be Fisher-consistent location and scatter functionals such
that mi (Fy) = s my (F) = g, i (F)) = £ = p,E1, py = | and Yi(Fy) = Vi, with F,
the empirical distribution function of the ith population. Moreover, assume that X1 = A; =
diag (/11, ceey }Vp), .e., the proportional model holds with p = 1,. Assume that the influence
Sfunctions TF (x, m;, F) and IF (x, X;, F;) exist, .1 > -+ > Jp and that A1 and A2 hold. Then,

the asymptotic variances of the estimators APR, oy and fPR defined in (3) are given by

ASVAR(A js)

1
= 4] ). {(1 5JS)O—1V2+ Js
sAj

2
1
[2(1) — Doy + Qo1+ poa) Y — o } } ., (33)

i=1

“BI»—‘

ASVAR (8, j)

2 )4
M-»(Zm + po2) -2 1
_Z i o [ B ) | (34)
= Tipid ppitj P2 o At
~ 2 1
ASVAR(E,) = Z = (Uil + 7Y + Tizvi4) , (35)
i=1 "

2 2
where y, = (p;1 — 1) and vy = (uhp;l - u15> , Vi1 is defined in Theorem 4.1, vi4 defined

. 2
in Theorem 4.2 equals 61 ) _ ; A7 A ! it (Z?:l (—1)’uisu,~j/p,-) and

ld 2 2 P2 p 272
i Ky Haj 71 12 (%) I
vis:zmz[(_“l”(Tj‘p—i.)“‘_ pnl Zf]
] 274 —

Note thatif ¥ = X, ASVAR(Aw, j5) = 0,for j # s, and so a higher order expansion is needed.
Theorem 4.4 states the asymptotic variance of the linear and constant coefficient estimators
when using the robustified discrimination function.

Theorem 4.4. Let m; (G) and Y;(G) be Fisher-consistent location and scatter functionals such
that m; (F;) = p;, m;(Fy,) = ;. Y (F;) =X; and Y, (Fp,) = V;, with Fy, the empirical distri-
bution function of the ith population. Moreover, assume that Xy = X1 = A| = diag (21, ey )Lp),
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i.e.,level 4 holds with B = 1,,. Assume that the influence functions IF (x, m;, F;) andIF (x, Y;, F;)
exist and that A1 and A2 hold. Then, the asymptotic variances of the estimators &, and &, defined
in (4) are given by

S

1
ASVAR(x /) = 03 Z + (o1 + 02) 5 v;. (36)
z—l s=1 "7 ij
~ 2 1
ASVAR(E,,) = Z o (vil + JVi6 + Tl-zvm) , (37

i=1

where vy = [st — ,uls]z, v;1 is defined in Theorem 4.1, vi4 are defined in Theorem 4.2 and vic =
2 2

7 {2‘71 Z?:l (“%j/ﬂj - N%j”“f) + o2 [Zf:1 (l‘l’%j - N%j) /’Ij] }

4.1. Variance comparisons across the different levels

In this section we compare the asymptotic variances of the estimated coefficients under the
different hierarchies considered. Without loss of generality, we will assume that p1; = 0.
‘When the cPC model holds, Theorems 4.1 and 4.2 entail that

° ASVAR(ZD]F, jj) = ASVAR(KCPC, jj): As with the classical rule, the gain achieved by using the
CPC instead of ordinary quadratic discrimination may not be large, at least in the two sample
case. N

® ASVAR(Apg, js) = ASVAR(Acpc, js), J 7 s: Moreover, as noted by Flury and Schmid [17] for the
classical estimators, equality holds for the robust quadratlc coefficientsif 21, —41; = AzA 72j.
On the other hand, as in the classical case, if )lv i I = )fl }2 i the coefficient A(PC js
obtained under a CPC model tends to zero at a rate fasterAthan n=1/2.

® ASVAR(p, j) = ASVAR (&cpc, j) and ASVAR (&) = ASVAR(E . ): In both cases equality is attained

if gy, =0, fors # j.

For the classical estimators, Flury and Schmid [17] noticed ihat in the particular case of the O’ Neill
[25] model, only the off-diagonal quadratic coefficients A j; have smaller asymptotic variances
under the CPC model, while identical results are obtained for the linear coefficients. This property
also holds for our robust proposals.

When the underlying model is a proportional one, from Theorems 4.1 to 4.3 we have that

° ASVAR(KDIF’ jj) = ASVAR(XCPQ ij) > ASVAR(’A\PR, jj): As in the classical setting, CPC discrimi-
nation and ordinary quadratic discrimination yield the same asymptotic variances. For p, close
to 1, ASVAR(A, j;) can become considerably smaller than ASVAR(Ac, ;). On the other hand,
when 1 1=0= 1/2 and p is large, ASVAR(’A\PR, jj) can also become considerably smaller than
ASVAR(ACPC i)

° ASVAR(ADIF ]s) >ASVAR(AU,( js) = ASVAR(APR js), for j # s Moreover, when 1y = 10 = 1/2,
we have that —ASVAR(AD[F ]5)>ASVAR(AU,( js) = ASVAR(APR js). On the other hand, for p,
close to 1, the last two variances may become considerably smaller than ASVAR(AD,F’ js) and
so, for these coefficients, using the more parsimonious model appears to have considerable
advantage over ordinary quadratic discrimination.
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Table 1
Relationship among the asymptotic variances under the different hierarchical models

Estimated coefficient True Model

Level 2 Level 3 Level 4
Aji DIF = CPC DIF = CPC > PR DIF = CPC > PR > 0
Ajq DIF > CPC DIF > CPC = PR DIF > CPC =PR =0
a; DIF 2> CPC DIF 2> CPC > PR DIF 2> CPC 2> PR > EQ
14 DIF > CPC DIF > CPC > PR DIF > CPC > PR > EQ

DIF, CPC, PR, and EQ indicate the model used to estimate the parameters, i.e., the model used for discrimination.

® ASVAR(Gpyr, j) = ASVAR (dcpc, j) = ASVAR (&, j): If p1o = 0 equality holds in all cases, otherwise
some improvement may be expected.
° ASVAR(&DIF) >ASVAR(5CPC) > ASVAR(f,,R) Moreover, ASVAR(fCPC) = ASVAR(fPR) if for some

constant ¢, u, = ¢ (/1}/2’ e }L},ﬂ) . In particular, if g, = 0 we have ASVAR(fD[F)
ASVAR(&CPC) = ASVAR(QVPR)'

As in the classical case, these results suggest that using the proportional model, provided it is

true, may be advantageous, particularly for large dimensions. Furthermore, CPC discrimination

can also be expected to perform better than quadratic discrimination under these circumstances.
When the scatter matrices are equal, Agq, js = 0 for any j, s and

° ASVAR(/A\DIF, jj) = ASVAR(/A\CPC, i) > ASVAR(/A\PR, jj) > 0: Note that in the robust setting, since
0> can be different from 0, we do not obtain the inequality ASVAR(KD[F, jj) = ASVAR(KCPG’ jj) >
pASVAR(A,,R jj) as in the classwal case.

° ASVAR(ADIr js) > ASVAR(ACPC js) = ASVAR(APR js) = 0 for j # s: Under both CPC and
proportional discrimination, the variance of A js converges to zero at a rate faster than n~!.

® ASVAR(Gpy, j) = ASVAR (&epc, j) = ASVAR (& j) > ASVAR (0, j): If poy = 0 equality holds in all
cases, otherwise a reduction of the variance can be attained by using one of the constrained mod-
els. As for the classical rule, the advantage of proportional and linear discrimination increases
with the dimension.

° ASVAR(ém) > ASVAR(ECP() > ASVAR(f},R) > ASVAR(gFQ) Note that, for this parameter, if p, = 0,
we have that ASVAR(&DIF) = ASVAR(fCPC) = ASVAR(&PR) > ASVAR(éEQ).

In Table 1 we summarize the above results concerning the relationships among the asymptotic
variances along the hierarchical models on the scatter matrices. It is worth noticing that even when
the asymptotic variances of the robust estimators are not proportional to their classical relatives,
the relationships shown in Table 1 coincide with those obtained by Flury and Schmid [17], that
is, the order is preserved.

5. Monte Carlo study

Up till now, we have considered asymptotic variances, but in the context of discrimination
misclassification error rates are also important, especially for moderate to small sample sizes.
In order to have a deeper insight into misclassification rates, we have performed a simulation
study.
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We have considered two populations of sizes n1 = ny = n = 20, 30, 40, 50, 75 and 100 in
dimension p = 4. The classification rules to be compared are:

e the ordinary quadratic rule denoted Qp;

e the quadratic classification rule under level 2, i.e., Qcpc;

e the quadratic classification rule under level 3, i.e., Qp; and
e the linear classification rule denoted Q,,

indicated as diamonds, squares, inverted triangles and circles combined with solid lines in all
figures, respectively. The horizontal dashed line indicates the optimal error rate. All of them
were computed using the sample mean and the sample covariance matrix and also using as
robust estimators the Donoho—Stahel estimators with weight function the Huber’s function with

constant /X% (0.95) and the S-estimators using as p function the biweight Tukey’s function

calibrated to attain 25% breakdown point. The S-estimators were computed using the MATLAB
programs provided in Christophe Croux’s personal web site taking 1000 random p-subsets. To
obtain approximately the worst direction for the Donoho—Stahel estimator, we have combined a
search over 1000 random directions on the p-dimensional sphere together with 1000 directions
using random p-subsets.

Since, m; = mp = %, the total misclassification error of a given rule Q, under the central model,
equals

P1(Q(y) <0)+ P, (Q(y) > 0)

TPM(Q) = 5

where P; is the probability related to a Np(u;, X;), i = 1,2. In order to estimate it, we have
considered validation samples of size m = 10 000. To be more precise, we have generated inde-
pendent random variables y;1, ..., yim Withy;; ~ N,(u;, E;), fori = 1, 2. For each observation
yij we evaluated Q;; = Q(y;;) and we have computed

TPHQ) = #{01; < 0}2—;#{Q2/ > o}.

We have performed 1000 replications and the mean of the estimated misclassification error
over replications, m(Q), was computed in order to compare the discrimination rules under
different models and different contaminations.

We give a detailed description of the five designs considered. In all cases and without loss of
generality, we have assumed that p1; = 0.

e Design 1 (Efron’s model): An optimal model for linear discrimination with X; = X, (see
[15,18]). Under this model the advantage of using the linear rule over the CPC discrimina-
tion and the ordinary quadratic discrimination increases with the dimension p. On the other
hand, the variances of the estimators of the linear and constant coefficients of Q,; approach
those obtained in linear discrimination when p increases. With respect to the quadratic co-
efficients, the same argument holds for the non-diagonal elements when using the classical
methods while for the robust one, a term involving the coefficient o, is always present. One
expects that proportional discrimination will do as well as linear discrimination, for the classi-
cal rule and assessing the effect of using robust estimators is one of the goals of this simulation
study. The parameters were chosen as pu, = (3,0,0, 0L X =% = diag (1, 2, 8, 16),
yielding an optimal error rate of 0.0668. The eigenvalues were chosen to be different to
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Fig. 4. Estimated misclassification rates under Design 1. Diamonds correspond to Qpyr, squares to Qcpc, inverted triangles
to Qpr and circles to the linear discrimination rule. The horizontal dashed line indicates the optimal error rate.

avoid convergence problems when solving the equations leading to the estimators under a CPC
model.

e Design 2 (A proportional model): In this case we have considered a design similar to design
1, but including a proportionality constant, i.e., we have chosen pu, = (3,0, 0, O)T, Y =
diag (1, 2, 8, 16), X» = 4X. The optimal rate is now 0.0885.

e Design 3 (O’Neill’s model): This is a design based on a particular model studied by O’Neill
[25] and considered in Flury et al. [18], for the purpose of comparing the performance of
linear and ordinary quadratic classification rules. In this design pu, = (A, 0, 0, O)T, X =1y,
Y, = diag (02, 1,1, 1). We have chosen A = 4.5 and 6% = 9 leading to an optimal error rate
of 0.1073. O’Neill’s model is a CPC model but not a proportional one and thus, both ordinary
quadratic discrimination and CPC discrimination are theoretically correct. Optimal classification
is quadratic only in the first variable. However, as the calculations given above suggest, the CPC
discrimination is not expected to do much better than ordinary quadratic discrimination. On
the other hand, in the classical case, O’Neill [25,26] noticed that it took a very large sample
size for quadratic discrimination to improve linear discrimination, even if ¢ is so different than
1 as in our example.
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Fig. 5. Estimated misclassification rates under Design 2. Diamonds correspond to Q g, squares to Q cpc, inverted triangles
to Qpr and circles to the linear discrimination rule. The horizontal dashed line indicates the optimal error rate.

e Design 4 (A cPC model): When the CPC model holds, both Qp;; and Q. are theoretically
correct. As mentioned above, and as discussed in Flury and Smith [17], the asymptotic vari-
ances indicate that using Q- does not necessarily yield estimates of the discriminant function
coefficients with smaller variances than Q. The advantage of the method depends on the
eigenvalues. For instance, if A1y — A1; = Ao — A2, for all (s, j), then CPC discrimination
and ordinary quadratic discrimination should do about equally well. On the other hand, if
iil - /lfjl = )»; — 5 jl, for all (s, j), then some quadratic coefficients have smaller asymp-
totic variances if estimated using the CPC model. Our parameter setup for the simulation study
was taken as X, = diag (1/5, 1/2,2/3,5/6), £, = diag (1/4,1,2,5) and p, = (1,0,0,0)T
to study the improvement obtained with the robust CPC rule. The optimal error rate equals
0.0991.

e Design 5 (A quadratic model): We have considered the same design as in Flury et al. [18]
in which none of the CPC, proportional or linear discrimination rules are correct. We wanted
the CPC model to be far from correct. A particular way to generate such models is to take
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Fig. 6. Estimated misclassification rates under Design 3. Diamonds correspond to Qpyr, squares to Qcpc, inverted triangles
to Qpr and circles to the linear discrimination rule. The horizontal dashed line indicates the optimal error rate.

= (2,0,0,0)T,

10 0 0 100 0
01 1/21/2 02 0 0
Y= , XYoo=
01/2 1 172 001/2 0
01/21/2 1 00 0 1/2

yielding an optimal error rate of 0.1278.
The results for normal data will be indicated by Cp, while two contaminations were studied

e Ci:X1,...,Xip are i.id. 0.9N4(p;, i) + 0.1N4(ps;, 9X%)).

o C2: Xi1, ..., Xy are i.i.d. 0.9N4(p;, Xi) + 0.1N4(p; + p, Xi) with g = (10,0, 0, 0)T. The
aim of this contamination is to see how the bias of parameter estimates affects the probability
of misclassification.

Figs. 4-8 summarize the results of the simulation study. The results show the advantage of using
robust procedures when contamination is present. For instance, under C,, in most cases, the error
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Fig. 7. Estimated misclassification rates under Design 4. Diamonds correspond to Qpyg, squares to Qcpc, inverted triangles
to Qpr and circles to the linear discrimination rule. The horizontal dashed line indicates the optimal error rate.

rates with the classical rules are over twice those of the uncontaminated situations. The robust
procedures behave quite similarly under normal errors and the two contaminations considered.
In general, contamination C, seems to be more harmful than contamination C;. However, the
error rates related to the Donoho—Stahel estimator are slightly smaller than those related to the
S-estimator under C;. Besides, for small sample sizes (n = 20, 30), the Donoho—Stahel rule
shows in all cases larger rates under Cy than that derived from the S-estimator. This performance
of the Donoho—Stahel rule may be due to the difficulty to obtain the optimal direction for small
sample sizes and also to the larger bias of the estimator for small sample sizes. On the other hand,
as expected, under Cp, the advantage of using the classical rule over the robust ones decreases as
the sample size increases. Moreover, under Cy, the conclusions obtained in Flury et al. [18] hold
for both the classical and robust discrimination rules. To summarize,

e Design 1: If equality holds, under Cy, then the linear discrimination is the best one, but not much
is lost if proportional discrimination is used. If CPC or ordinary quadratic discrimination are
used, approximately twice the observations are needed to obtain the same error rate TPM. These
conclusions remain valid for the robust procedure based on the Donoho—Stahel estimator even
under both contaminations and for that based on the S-scatter under C(y and Cj. Surprisingly,
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Fig. 8. Estimated misclassification rates under Design 5. Diamonds correspond to Qpyr, squares to Qcpc, inverted triangles
to Qpr and circles to the linear discrimination rule. The horizontal dashed line indicates the optimal error rate.

under C; the rule based on the S-estimator gives better rates with the CPC and quadratic
discrimination than for the linear one.

Design 2: All methods except the linear discrimination are theoretically correct, but clearly,
under Cyp, Qp, performs much better than either Qpc or Qp;:. This conclusion remains valid for
the robust Donoho—Stahel procedure under both contaminations and for the S-rule under Cy,
while for the classical procedure all rules perform similarly bad for data faraway from normality.
It is worth noticing that, under C», when using the S-estimator, all the quadratic discrimination
rates are quite similar, however, the lower rates are attained by CPC discrimination.

Design 3: One would expect that the two theoretically correct rules, Qc and Qp, performed
considerably better than the inappropriate proportional and linear methods. However, under
Cy, all methods perform quite similarly, and only for sample sizes larger than 40, Q,; starts
to perform better than the linear rule. On the other hand, Q. appears to have a noticeable
advantage over Qp,; while the linear rule performs better than Q.. As mentioned in Flury
et al. [18], a possible explanation for this unexpected phenomenon is that Q. introduces the
wrong flexibility, compared to the linear discriminant rule. Proportional discrimination forces
the boundary of the classification regions to be genuinely quadratic, which is undesirable in
this case. This model corresponds to the situation where the direction of the mean difference is
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identical to the direction of the difference in variance. More precisely, pt; — pt, is proportional
to the eigenvector of ):1_1):2 related to the single eigenvalue that is different from 1. These
comments remain valid for both robust procedures, not only under Cy but also under C; and
C,. However, the classical rule, under C; reverses the conclusions since the best error rate is
attained by the linear discrimination rule followed by Q,, and by both the CPC and the ordinary
quadratic rule that performed quite similarly. In this design, none of the methods seems suitable
to handle the situation due to their slow convergence to the optimal rate, under Cy.

e Design 4: This design was tailored to favor CPC discrimination. Under Cy, CPC beats the
ordinary discrimination rule for small sample sizes. Note that for n = 20 the proportional
rule performs better than the theoretically correct CPC rule, when using the robust procedure
based on the Donoho—Stahel estimator. In both cases, robust and non-robust, the proportional
discrimination rule performs surprisingly well. In particular, for sample sizes lower than 40 it
gives better rates than ordinary quadratic discrimination. This is quite outstanding in view of the
fact that the variance ratios range from 1.25 to 6 and thus, the two scatter matrices are far from
being proportional. This behavior underlines the usefulness of proportional discrimination due
to its flexibility when introducing only a single parameter for each additional group. Under C1,
the same behavior is observed for all procedures, robust or not, while under C, the classical
proportional discrimination rule performs much worse than the other two quadratic rules. The
conclusions described for the behavior of the robust proposal under Co, also hold under Cs.

e Design 5: In this case, the appropriate rule is the ordinary quadratic method. All three con-
strained methods are theoretically wrong. However, the linear discrimination rule shows its
advantage over the proportional one under the three distributions considered. The ordinary
quadratic rule performs better than the CPC rule for both the classical and robust procedures
and all contaminations. Besides, it should be noticed that, under C», the error rates of QO and
QO cpc are almost the same. Note that O, and Q¢ perform much better than proportional and
linear discrimination.

6. Final comments

In this paper we have studied robust methods for discriminating between two groups of elliptical
observations, considering several levels of dissimilarities of the scatter matrices.

We have shown, both theoretically and by means of a simulation study, the advantage of using
robust procedures over classical ones, especially if the data deviate from multivariate normality.

Our results have also shown that, in some cases, better rates of misclassification can be achieved
if a more parsimonious model among all the correct ones is used. Therefore, an important issue
is to assess the adequacy of each of the different hierarchical levels. Classical tests for selecting
a level within this hierarchy are presented in Flury [16]. Robust versions of those tests have been
proposed recently by Boente et al. [6].
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Appendix

Note that (10), (11), (12), (17), (18), (24) and (25) follow immediately from (9), (16) and (23),
respectively. In order to prove Theorems 3.2 and 3.3 it will be enough to derive the expressions
for the partial influence functions of the matrices Scpc ¢ and Sg ¢, £ = 1, 2. These partial influence
functions follow immediately from their definitions and from the partial influence functions of
the common eigenvectors and the eigenvalues given in Boente et al. [5] under a cec model and in
Boente et al. [2] under a proportional model.

Note that A1 and A2 imply that

ASCOV (Vi js, Vime) =ASCOV (Vi js, Vimm) =0 forj<s, m<€and (j, s)#(m, £),

ASCOV (Vi jj, Vis) = 024ij Ais forj <s,
ASVAR (V; ;) = (20 +<72))lj, a8)
ASVAR (Vi js) = 014 s,
ASCOV (Vi e, ;) = ASCOV (F,. ;) = 0 forj # r,
ASVAR ([;;) = 032ij.
Proof of Theorem 4.1. Its proof follows immediately, using (26), (38) and that
111
ASVAR(Ror js) = 7 ) | ——— ASVAR(V ),
i=1 ' %ijtis
2 1 2 p 1 N
J— 15
ASVAR &y j) = Z oot Z > P — ASVAR(V_j5)
i=1 7 i=1 s=1 s
21 His i
+Z %) Z )” £ ASCOV(V.js. Viijo).
o Ty sz istie
- [T [ R AN
ij ~ ij
ASVAR(E,,) = Z - Z ;—ZASVAR(NU) +3 Z - Z (1 - ;—) }—zASVAR(Vi,jj)
i=1 " j=1%ij i=1 " j=1 g “ij
2 2 2
1< 1 17 w
UL (14 (1) o (v Vi)
i v s ij is ijlis
2 2,2
VT
+Z— /> ASVAR (V j)
im T i=s /Ll-jiis
2 2 2
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Proof of Theorem 4.2. Using (26), we get that the asymptotic variance of chc is given by
Ziz:l (1/%)EF, [PIF,- (X, Depe, jis » F)]Z. For any 1< j, s < p, we have that

EF,' [PIFZ (X’ DCPC,jSv F)]2

1 1

2
= 1 ﬁEF,- [PIFi (x, SCPC,Z,js» F)]
)vzj;tzs
Er, [PIF;(x, Sorc.1.i5, )]
+ﬁ F,-[ i (X, cpc, 1, jss )]
“1j%1s
1 1 1

_ Er |PIF; (x, S is, F)PIF; (X, Scec.1.js» F) |-
2)»]]_/1“ le)vZS F,[ I(X cpC,2,js ) ,(X crc, 1, js )]

When j = s, the above expression, (13) and (38) entail (30). Let us consider now the case when
j # s. From (14), we derive that

EF, [PIFi (X, Dee js, F)]

2 (/L-‘_jy. )2 ;2._/12 /11‘_&] 2
__102 Era <LJ St S> Ep, [IFx, Yi s, F)]*.
4 I )12]/1,2& j-2]'}~2s /11]-),13 Fl[ i,js» Li ]

Hence, using again (38), straightforward calculations allow to derive (30). In order to prove
(31) we have to compute Ef, [PIF; (X, acc, F )]2 . From the expressions of the partial influence
functions of the functional given in (11) and from (38), we obtain easily that

5 1 ﬂ /1
Er [PIFi (% e . F)]* = 5 { dijos + Qo1+ o)+ o1 Y pd 72 1

“ij s#i"

which entails (31).
Fmally, the expression for ASVAR(fCPC) follows easily using that PIF;(X, cope, F) =
(=1 (P + Pi2/2) — 1; Pi4, where

p

N..
Piv=) —HIF(, myj, F), (39)
j=t""
P; —iLIF(X Y i, Fy) I—M—izj (40)
12—- )” s Lijjs Ii )n[j s
j=1
Jij — his
14—2051775] IF(X Yl ,Jjs» Fy), (41)
/lt]/m

j<s
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with 0y; defined in Theorem 3.2, and 17, = Y_7_; (= 1) pij sy (Aij — Zi5)/(Jij Jis). Details can
be found in Bianco et al. [1]. [

The proofs of Theorems 4.3 and 4.4 follow using similar arguments. Details can be found in
Bianco et al. [1].
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