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Αθήνα, 3 Δεκεμβρίου 2004
ΔΙΑΛΕΞΗ  ΣΤΑΤΙΣΤΙΚΗΣ

Ο Επίκουρος Καθηγητής του Τμήματος Μαθηματικών και Στατιστικής του Πανεπιστημίου Κύπρου Θεοφάνης Σαπατίνας θα δώσει διάλεξη με θέμα:

«Optimal Testing in a fixed-effects functional analysis 
of variance model»

την Τετάρτη, 8 Δεκεμβρίου 2004, και ώρα 1 – 2 μ.μ. στην Αίθουσα Α32.
Abstract:  We consider the testing problem in a fixed-effects  functional  analysis of variance model. We test the null hypotheses that the functional main effects and the functional interactions are zeros against the  composite nonparametric alternative hypotheses that they are separated away from zero in 
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-norm and also possess some smoothness properties. We adapt the optimal (minimax) hypothesis testing procedures for testing a zero signal in a Gaussian ``signal plus noise'' model to derive optimal (minimax) non-adaptive and adaptive hypothesis testing procedures for the functional main effects and the functional interactions. The corresponding tests are based on the empirical wavelet coefficients of the data. Wavelet decompositions allow one to characterize different types of smoothness conditions assumed on the response function by means of its wavelet coefficients for a wide range of function classes. In order to shed some light on the theoretical results obtained, we carry out a simulation study to examine the finite sample performance of the proposed functional hypothesis testing procedures. As an illustration, we also apply these tests to a real-life data example arising from physiology. Concluding remarks and hints for possible extensions of the proposed methodology are also given. (This is joint work with Felix Abramovich (Tel Avivniversity, Israel), Anestis Antoniadis (University Joseph Fourier, France) and Brani Vidakovic (Georgia Institute of Technology, USA).)
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