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Minimax hypothesis testing for curve registration

Olivier Collier

IMAGINE, LIGM, Université Paris Est, Ecole des Ponts ParisTech, FRANCE and ENSAE, CREST

Abstract: This paper is concerned with the problem of goodness-of-fit for curve regis-
tration, and more precisely for the shifted curve model, whose application field reaches
from computer vision and road traffic prediction to medicine. We give bounds for the
asymptotic minimax separation rate, when the functions in the alternative lie in Sobolev
balls and the separation from the null hypothesis is measured by the l2-norm. We use
the generalized likelihood ratio to build a nonadaptive procedure depending on a tuning
parameter, which we choose in an optimal way according to the smoothness of the ambi-
ent space. Then, a Bonferroni procedure is applied to give an adaptive test over a range
of Sobolev balls. Both achieve the asymptotic minimax separation rates, up to possible
logarithmic factors.

Keywords: adaptive testing, composite null hypothesis, generalized maximum likeli-
hood, minimax hypothesis testing.

Introduction
Curve registration

Our concern is the statistical problem of curve registration, which appears naturally in a large
number of applications, when the available data consist of a set of noisy, distorted signals that
possess a common structure or pattern. This pattern constitutes the essential information
that we want to dig out from the observations. However, the deformations of the signals are
generally nonlinear and relatively complex, which complicates the statistical task. Fortunately
it is relevant in some cases to assume that the signals only differ from each other by a horizontal
shift: we call this modelling the shifted curve model. For instance, it was sucessfully adopted for
the interpretation of the ElectroCardioGramms: each deflection is considered as a repetition of
the same signal starting at a random time. Reference Isserles, Ritov, and Trigano [25] proposed
an estimator of the common pattern. Interestingly, the assumptions on the deformations are
in practice violated due to the baseline wandering, a periodic vertical perturbation of the
potential, but the estimation of the structural pattern performs well yet.

By contrast, SIFT descriptors (cf. Lowe |28]) in computer vision are an example where the
specification of the deformations is essential: selected keypoints of an image are assigned with
descriptors including a histogram of the local gradient. If the image is rotated, the histogram
of each keypoint is simply shifted by the angle of the rotation. To match the keypoints of the
two images, it is then sufficient to test the adequation of their histograms with the shifted
curve model. So, testing the model is sometimes the main concern, and even when estimation
matters, the adequation of the model may have to be tested, as the estimation techniques
depend on the structure of the deformations.
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We refer to the papers Bigot and Gadat [5], Bigot, Gadat, and Loubes [6], Bigot, Gamboa,
and Vimond [7], Castillo and Loubes [9], Dalalyan, Golubev, and Tsybakov [12] and Gamboa,
Loubes, and Maza [16] for results on the estimation of different features of the curve regis-
tration model. The present work builds on Collier and Dalalyan [10], where a comprehensive
overview can be found.

Shifted curve model

This paper deals with the shifted curve model, which can be stated in a Gaussian sequence
form:

Y, =c; :
7 c]+0'§j s j:1,2’,,., (1)
vi=d g

where

° {gj,g;‘; j =1,2,...} is a family of independent complex random variables, whose real and

imaginary parts are independent standard Gaussian variables,

o c=(c1,c9,...), c* = (c,ch,...) are sequences in Iy that represent the Fourier coefficients

of two signals f and g in Ly[0, 27],
e o is assumed to be known.

If we introduce the pseudo-distance d such that
“+oo
2 . —ijT #2
d*(c,c*) & 1rT1fZ lcj — eV, (2)
j=1

testing that f was shifted from g amounts to testing Hy against Hy with

{ Hy : d(c,c*) =0,

3
Hy: d(e,c*) > Cp,, 3)

where C' is a positive constant and p, is a sequence of positive real numbers. For reasons that
we shall explain later, we assume that ¢ and ¢* belong under the alternative to a Sobolev ball

For = {U = (u1,up,...) : Jul|3 £ 2125\%\2 < L2}7 (4)
=1

with s > 0. With this notation, we denote ©y and ©; the parameter sets corresponding to the
hypotheses Hy and Hp, Y and Y* the sequences (Y7,Ys,...) and (Y{,Y$,...), and we call
P .+ the probability engendered by (Y, Y*) when the parameters are ¢ and c*.

A detailed discussion of the model is deferred to Section 4.

Minimax testing

A randomized test in our model is a random variable taking values in [0, 1] and measurable with
respect to the o-algebra engendered by (Y, Y*). In practice, the user simulates an independent
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random variable with a Bernoulli distribution of parameter the value of the test, which was
computed from the data (Y, Y*). The null hypothesis is accepted, respectively rejected, when
the result of the simulation is 0 or 1. We say that a test is nonrandomized when it only takes
the values 0 or 1.

To measure the performance of a test 1, we choose the minimax point of view, in which
the errors of first and second kind are defined by
Oé('l/], @0) = Sup@o EC,C# (¢)7 (5)
B(1,01) = supg, Ec,c#(l — ¢)

Note that in the nonrandomized case, a(1), ©g) = supg, P ¢ (w = 1) and 5(1,01) =
spo, P (1 = 0).

We say that consistent testing in the asymptotic minimax sense is possible if for all «;, 3 > 0,
there exists a test 1), such that

o—0

i (6)
o%/ﬁ(an @1) S 5

E a(woa @0) < a,

The distance between the null and the alternative hypotheses, Cp,, determines the existence
of such tests. Indeed, if Cp, is too small, no testing procedure is asymptotically better than a
blind guess, for which a (¢, ©g)+ (v, 01) = 1. We call p¥ the asymptotic minimax separation
rate if there are two positive constants C, and C* such that consistent testing is impossible
for pe = p; and C < C,, and possible for p, = p} and C' > C*. The best constants C, and C*
satisfying these conditions are called exact separation constants. Conventionnally, one applies
the informal minimal writing length rule to avoid nonuniqueness of the minimax separation
rate and of these constants. Moreover, a test which is consistent when p, = p} and for some
C > 0 is called asymptotically minimax rate optimal.

There is a vast literature on the subject of minimax testing: minimax separation rates
were investigated in many models, including the Gaussian white noise model, the regression
model, the Gaussian sequence model and the probability density model, for the greater part
in signal detection, i.e., testing the hypothesis "f = 0" against the alternative "||f|| > Cp,".
We present a selective overview of the papers that are the most relevant in the context of this
work.

Starting from Ingster [22] and Ermakov [13], where the minimax separation rate and the
exact separation constants were obtained when the functions in the alternative lie in ellipsoids
and the separation from 0 is measured by the lo-norm, various cases were considered: [,-bodies
as well as Sobolev, Holder and Besov classes. We refer to Ingster and Suslina [24] and Ingster
[23] for a survey. The cases when the functions in the alternative set lie in Sobolev or Holder
classes and the separation from 0 is measured by the sup-norm or by their values at a fixed
point were studied in Lepski and Tsybakov [27]. Finally, the case of the L,-norm with p < 2
in Besov classes was considered in Lepski and Spokoiny [26].

Now, all the previously cited results are asymptotic, in the sense that the noise level o (in the
white noise model) tends to 0. But from a practical point of view, it may be interesting to look
at the problem from a nonasymptotic point of view. In the regression and Gaussian sequence
models, Baraud [1] derived nonasymptotic minimax separation rates when the functions in
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the alternative lie in /,-bodies (0 < p < 2) and the separation from 0 is measured by the l>-
norm. References Baraud, Huet, and Laurent [2, 3] proposed procedures for testing linear or
convex hypotheses in the regression model, and Fromont and Lévy-Leduc [15] inspected the
improvement implied by a further hypothesis on the periodicity of the signal in the periodic
Sobolev balls.

Composite null hypothesis testing

Up to here, we have reviewed results dealing mainly with a simple null hypothesis, namely
in the case of signal detection: "f = 0". In contrast, the testing problem in the shifted curve
model deals with a composite null hypothesis. Here, we give a brief overview of the papers
presenting hypothesis testing problems with composite null hypotheses.

The series of papers Baraud [1], Baraud, Huet, and Laurent |2, 3] tackled with nonpara-
metric null hypothesis, but their assumptions are not applicable in our set-up, since our null
hypothesis as defined in (3) is neither linear nor convex. On the other hand, the test of a
parametric model against a nonparametric one was studied in a substantial number of papers
(cf. Horowitz and Spokoiny [21] and references therein), but only in Horowitz and Spokoiny
[21] from a minimax point of view. The minimax separation rate that they obtained is the
same as with a simple null hypothesis. This is due to the strong assumptions made on the
behaviour of the estimator of the parameter characterizing the model under Hy.

On a related note, Gayraud and Pouet [17, 18] treated a more general composite null
hypothesis in the regression model, that is mainly characterized by its entropy. In fact, the set
of functions in the null hypothesis can grow with the sample size, and so be nonparametric.
Their rate is the same as in the case of a simple hypothesis.

Adaptive testing

A limitation of the minimax approach is that the optimal tests depend on the smoothness class.
This is not convenient from a practical point of view, because the choice of the smoothness
seems to be unnatural and arbitrary. To obtain handier procedures, we need an adaptive
definition for hypothesis testing.

Prior to testing, some sets of smothness parameters s, L must be chosen, over which adapta-
tion is performed. Typically, these sets are taken as compact intervals [s1, so|, [L1, L2]. To each
couple of smoothness parameters (s, L), we associate the smoothness set Fs 1, and we write
GS’L and @i’L the corresponding null and alternative hypotheses. Note that, in our problem,
GS’L = 0Oy is independent of the smoothness parameters, and that @i’L depends on (s, L),
not only because ¢ and ¢* are in Fs 1, but also since p, is allowed to be a function of s: as a
matter of fact, @i’L depends on the choice of the radius Cp,(s). The easiest way to achieve
adaptation is to use the test corresponding to the most constraining smoothness (s1, Lz), but
this entails a significant loss of efficiency if the tested parameters are in fact smoother.

Thus, we prefer a more economical approach and we will say that consistent adaptive testing
is possible uniformly over s € [s1,s9] and L € [Ly, Lo}, if for all a, § > 0, there is a test ¢,
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depending only on s1, s2, L1 and Lo such that

m a(woa @0) < a,
o—0

lim sup B(¢y, 07") < 6.
o—0 s,L

(7)

However, adaptive testing is not always possible without loss of efficiency, i.e., taking py(s) =
pi(s) for each s. That is why it was suggested to replace o by od, in the expression of p%(s),
where d, is a sequence of positive real numbers, which can be seen as a necessary payment
regarding the intensity of the noise to achieve adaptivity.

Now, we say that p}; (s),s € [s1,s2] is the adaptive asymptotic minimax separation rate if
there are two positive constants C, and C* such that adaptive consistent testing is impossible
for ps(s) = p}y (s) and C' < Cy, and possible for p,(s) = p;, (s) and C' > C*.

Reference Spokoiny [32] proved that the optimal asymptotic factor is d, = (loglog 0*1)1/ 4
for signal detection in Besov balls. Gayraud and Pouet [18] extended this result for Holder
classes in the regression model.

Reference Fan, Zhang, and Zhang [14] provided a generic tool to construct minimax and
adaptive minimax tests: the generalized maximum likelihood, that we also use in the present
work to build our procedures both in the nonadaptive and adaptive contexts.

Our contribution

The problem considered in the present work is qualitatively different from the aforementioned
works on the minimax separation rate, since our null hypothesis is not only composite but
also semiparametric. Furthermore, it seems that the finite-dimensional parameter cannot be
uniformly consistently estimated, which contrasts with the situation of Horowitz and Spokoiny
[21].

Nethertheless, we propose a testing procedure which is consistent when the separation rate
is of order (024/log 0_1)23/4s+1. This rate is then proven to be minimax, up to a possible
logarithmic factor. Indeed, no testing procedure is consistent for a separation rate smaller
than o*/45t1 which is the rate of signal detection in the Gaussian sequence model when the
signal to be detected belongs to a Sobolev ball and the separation from 0 is measured by the
lo-norm.

Further, an adaptive test is proposed to circumvent the limitations of the nonadaptive
approach. This test is minimax rate optimal, up to a possible logarithmic factor, uniformly
over a family of Sobolev balls.

Finally, there is a gap between our lower and upper bounds for the asymptotic minimax
separation rate. It could be argued that the lower bound is suboptimal, and that the mini-
max separation rate for the shifted curve model does contain our logarithmic factor. Indeed,
the problem of testing the goodness-of-fit of the shifted curve model can be regarded as an
adaptation to the unknown shift parameter. As a matter of fact, if adaptation to the unknown
smoothness typically entails a loglog-factor, other types of adaptation can bring simple loga-
rithmic ones: it is proved in Lepski and Tsybakov [27] that the asymptotic minimax separation
rate for signal detection when the signal to be detected belongs to a Sobolev or Holder ball and
the separation from 0 is measured by the sup-norm is (021/log 0_1)5/ 2s+1 while it is g28/2st1
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when the separation from 0 is measured by the value of the signal at a fixed point. The log-
arithmic factor can be interpreted as a payment for the adaptation of the problem of testing
at one point when this point is unknown. Furthermore, note that the same logarithmic factor
appears in Fromont and Lévy-Leduc [15], where upper bounds on the minimax separation rate
are established in the problem of periodic signal detection with unknown period.

Organization of the paper

The rest of this paper is organized as follows: a nonadaptive procedure is proposed in Section 1,
and adjusted in Section 2 to obtain an adaptive test. We also state their minimax performances,
which Section 3 indicates to be at least nearly optimal in the minimax sense. The theorems
are proved in Sections 5 to 7, and the lemmas used in their proofs are presented in Section 8.
The model is discussed in Section 4.

1. Nonadaptive testing procedure

Here, we build a test which will be proven later to be minimax, up to a possible logarithmic
factor. Indeed, the procedure achieves the rate p, = (021/log o —1)%s/4s+1,

Our proposal, which carries on the work presented in Collier and Dalalyan [10], is based on
standardized versions \,(N) of estimators of d(e, c*):

. iir 2
Ao(N) = mmmT > ;-V:l ‘Yj — eiJ Y]‘#‘ — VN,
(8)

%(N,Q) = ]l{Ag(N)>q}'
Put into words, the test ¥, (IV, q) rejects the null hypothesis when the statistic Ay (N) exceeds

the threshold ¢ and accepts it otherwise. The following theorem establishes the minimax
properties of this testing procedure for a proper choice of the tuning parameters.

Theorem 1. Set
O =1 (c,c*) ely xly|d(e,c*) = O},
01 ={(c.c?) € Fop x Forld(e.¢) = Cp, |,

2s
with s and L are positive real numbers, p, = <02\/10g 0*1> 1 and C% > 4L20;%s+\/ Qiiisl’L,
csp = (4sL?\/As +1)¥/45+1 Consider the test ¥, = ¥y(N,q) defined in (8) with N =
Ny(s,L) = [Cs,L pgl/s] and q = qq, the quantile of order 1 — a of the standard Gaussian
distribution. Then

9)

@]awo,@o) <a, (10)
lim A(1,01) = 0. (11)

Remark. In the rest of this section and in the proof, we skip the dependence of N, (s, L) in s
and L when no confusion is possible.
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The proof of this result is given in Section 5. Let us now develop a brief heuristic describing
how one could have guessed the optimal value of p,.

Heuristic for the performance of the nonadaptive procedure

Our proof will show that, under Hy, A,(NN,) is bounded from above in probability. Thus,
we decide to reject the null hypothesis when A,(N,) is larger than a constant to be chosen
properly.

On the other hand, we inspect the behaviour of the statistic under the alternative hypothesis
and give a condition on p, under which the test statistic is orders of magnitude larger than a
constant, so that the procedure can have the desired power.

We derive the lower bound

—1]7' # 2 ’§j’2 + ‘g#P
Ao (Ng) > 4\/_02 mlnz le; —e ‘Z (12)

2\/_ max ‘ Z Re ( IJTfjﬁ#)‘ + negligible terms.

The proof will establish that the second term is bounded in probability, while the third,
that we call perturbative, is of order v/log N,. The first term, up to a 4v/N,o? factor, is an
approximation of the square of the pseudo-distance d(c, ¢*). Since ¢ and ¢* lie in Fy 1, the
remainder of the sum can be bounded from above, up to a constant factor, by N; 2. In a
nutshell, we get the heuristical lower bound

2 #\ _ N —2s
Ao(Ve) = Cste (0 )¢N—C§§6 N 0p(vIoe ).

Consequently, the alternative is detected as soon as

4s

p? > max <02 N,, N2 52\ /N, log N(,) ~ (02\/10g a*l)m.

Heuristic for the optimal constant

The previous optimization shows that the test achieves its best rate when N, is of the order of
,oj;fl/s. Now, denoting N, = [cp(’;fl/s], a similar heuristic can give an optimized constant C in
the definition of ©;. Indeed, Lemma 6 gives the more precise lower bound (C? — 4L%¢2%)p?
for the sum in the first term, and we will prove the exact order of magnitude of the third to

be ig’ii log N,. Thus

2
Ao(Ngy) > (02 —4L%c7% — p6¢ )\/log N,.

4s+1

and this leads to a minimization problem determining the choice of ¢ (cf. Theorem 1).
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2. Adaptive testing procedure

The procedure given in the previous section possesses asymptotic minimax optimality prop-
erties thanks to an appropriate choice of the tuning parameter N,, but the practician needs
to determine values of s and L to implement the test. As it seems arbitrary and nonintuitive
to make assumptions on the smoothness of the signals, it is necessary in practice to use an
adaptive procedure, i.e., a procedure that does not require any precise knowledge of s and L.

In this section, we give an adaptive procedure over s € [s1,s9] and L € [Ly, Lo], and prove
that it achieves the same rate as the nonadaptive one, i.e., (62y/logo—1)%%/4+1 Note that
the test only depends on s; and sz, and not on L; or Lo.

Here is the idea of its construction. The nonadaptive testing procedure proposed above
depends on s only via the tuning parameter N,(s). Using a Bonferroni procedure like in
Gayraud and Pouet [18] or Horowitz and Spokoiny [21], we consider the maximum of these
tests for several values of N,(s). However, the set N(s1,s2) of these parameters has to be
chosen properly. Indeed, it is not necessary to consider a maximum over every possible Ny (s),
we only need to consider a smaller set of parameters of logarithmic size (which will be justified
by Lemma 6). For every sy > s1 > 0, define

Y(s1,82) = {81 + logﬂ.fl |j>0,s1+ log% < 52},
(13)
N(s1,55) = { No(s) |5 € D(s1,5) }.

Theorem 2. Set

@0_{ 7)€ ly x Iy |d(c, ¢*) = o},

(14)
oyt = {( ¢) € Fur % Fopld(e,¢) > Cpo(s)},
2s
with C > 0, py(s) = repi(s), pi(s) = (62\/logo=1) %41 1, — +o0.
Consider the test 1, = maxy g (N, v/ 2log log 0*1) where the mazimum is taken over all
N in N (s1,s2) as defined in (13) with Vs € [s1, 82), Ny (s) = [pi(s)~Y*]. Then, for all finite
intervals [s1, s3] and [Ly, L] included in R},

lim a(@o, @0) =0, (15)

lim sup sup 5(1/10, ) =0, (16)

0L1,Ls] [s1,52]

Heuristic for the performance of the adaptive procedure

Here we explain why our adaptive procedure achieves the same rate as the nonadaptive one.
The heuristic of the previous section roughly holds, with this difference that maxy A, (N) is of
loglog-order under the null hypothesis. But this term is negligible in view of the perturbative
term, so that the performances of the test do not deteriorate in the adaptive problem.
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3. Lower bound for the minimax rate

After stating the performance of our tests, we proove in this section that they are at least
nearly rate optimal. Indeed, we are able to establish a lower bound for our model, by proving
that the detection of a signal lying in a Sobolev ball when the separation from 0 is measured
by the l>-norm ( cf. (17) for a precise deﬁnition) is simpler than ours, in the sense that every
lower bound result for this model is adaptable for our purpose.

Let us first introduce the classical signal detection problem, for which the minimax separa-
tion rate, and even the exact separation constants, are known:

(

Y}'ZC]'—FO'é-j, 7=12,...,

o> = {0}, (17)

oclas — {c € Far|llell > Cpo}.

\

For this model, we define the errors of first and second kind of a test 1125 by

o class (¢class, Gglass) _ Supgglass E. (T,Z)),
ﬁclass (¢class, @Tlass) — Sup®1i;1ass Ec(l _ T,Z)),

where we denote P, the probability engendered by Y = (Y1, Y5,...) when (¢1,¢2,...) =c.
Theorem 3. Given the two models exposed in (1) and (17), we have

iilf/@(wom @1) > inf /BclaSS(wclass7 @TlaSS) , (19)

w(cllass o

where the infima are taken over all tests of level a respectively for our model and for the
classical one.

Thus, our model can benefit from every lower bound result on model (17). We choose
to exploit the nonasymptotic results presented in Baraud [1]|, Proposition 3. The following

theorem shows that the asymptotic minimax separation rate for our problem is not smaller

than g#s/4s+1,

Corollary. Let o and 8 be in ]0,1]. Define n = 2(1 — a — f3), £ = log(l + n?) and p? =
SUPg>1 [\/ 2Ldo? A L2d_25], Then

pe<p = iilafﬂ(wa,@l) > 8, (20)

where the infimum is taken over all tests of level a for the shifted curve model.
Remark. We can approximate p by computing
1 _2s
sup [\/ 2Lx0? A sz—zs] = Las+1 (02\/ QE) 2541
z€RT
Remark. Our proof shows that every lower bound result for adaptive testing could be used for

our purpose as well.
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4. Discussion
Model

The choice of our model was inspired by practical considerations, and we consider applying it
to a problem in computer vision. Accordingly, it is necessary to justify the realism of model

(1).
Variance

First of all, we assumed that the common variance is known, which is not satisfied in practice.
Nethertheless, a consistent estimator for the Gaussian sequence model can be computed. Then,
we can plug the estimator of the common variance in the expressions of the test statistics, as
done in Gayraud and Pouet [17] for example.

Symmetry of the model

In our modelisation, the two parts corresponding in the Gaussian white noise model to two
different functions are treated symmetrically: the same model, with the same variance and
the same noise, applies to both. But, in applications, the signals that we want to match with
each other are thought to have the same nature. On the other hand, as we can compute
an estimator of the variance in the Gaussian sequence model, we are free to normalize the
equations of model (1) to get the same variance for both parts.

Gaussian sequence model

Our choice of the Gaussian sequence model is not restrictive, since this model is equivalent
in Le Cam’s sense to many other models, including Gaussian white noise, density estimation
(cf. Nussbaum [29]), nonparametric regression (cf. Brown and Low [8], in the case of random
design in Reifs [31], in the case of nonGaussian noise in Grama and Nussbaum [19] and Grama
and Nussbaum [20]), ergodic diffusion (¢f. Dalalyan and Reif [11]). On the other hand, the
Gaussian noise is accepted in computer vision as a good approximation of the Poisson noise,
that is more natural in this context.

Weighted estimator

In Collier and Dalalyan [10], another estimator of d?(c, ¢*) is used, stemming from a penaliza-
tion of the log-likelihood ratio. This could be adapted in our context by considering the test
statistic
wo__ _ 71]7— # _
W | - v a1
where w = (w1, ws, . ..) is a sequence of real numbers in [0, 1] depending on ¢. Under some con-

ditions on w, our study would undergo only few modifications, and only the optimal constants
would be changed. For simplicity sake, we chose not to consider the weighted estimator.
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Nonasymptotic approach

The statement of our results concerning the performance of both the nonadaptive and adaptive
testing procedure are asymptotic: the first and second kind errors are asymptotically bounded
by some prescribed levels, and no precision is given about the convergence speed. For the
practician, nonasymptotic results are preferable, since real studies consider finite samples of

observations. Nethertheless, the proofs of Theorems 1 and 2 use only nonasymptotic upper
bounds, and nonasymptotic statements can be derived.

5. Proof of Theorem 1
5.1. First kind error
Here, we prove that the asymptotic first kind error of the test ¢, does not exceed the prescribed

level a. To this end, denote 7" a real number such that, under Hy, Vj > 1, c? = eijT*cj. We
skip the dependence of 7* on ¢ and ¢*. Using the inequality

Ngo N,
min}_[¥; - e I < 3 | - e 22\5 e,
Jj=1 j=1

we get
1 e
— . mi ity #2 _/
a(hy, ) = S(l)lfpc’c#(4a2\/m mTang1 {Y] e V7Y ‘ N, > qa>

N,
1 & N . i
gP(—E ;i — 4 >q),Where77777 ~ N(0,2).
4\/Naj:1(] ’ ) ’ "

Finally, using Berry-Esseen’s inequality (cf. Theorem 5), we get

1

o, 00) < —,
a(Ys,00) < o+ TA

and this gives the desired asymptotic level.

5.2. Second kind error

It remains to study the second kind error of the test, and to show that it tends to 0. Our proof
is based on the heuristic given earlier in Section 1: we decompose A, (N, ) into several terms,
and make use of their respective orders of magnitude. The decomposition gives

Ng
Ao(No) zm}n{Zlca —e “+2JZR6 -G e TE)) )} (22)
j=1 J=1

o l&51* + !5#\2

‘—2 Qmax(ZRe ITeER) .
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For simplicity sake, we introduce some notation:

(
Dy(c,c*) = min, { Zj\;"l lcj — e*ich?\Q + 20 Zj\;"l Re ((¢j — e*ichj-t)(@ - e*ijT§f)) },

N, |&1P+Igh*—4
Ao- - ‘ Zj:l ]Ti‘a

B, = max, ,

3521 Re (€97¢;€%)
which, combined with (22), leads to:

B(Ys,01) < sup P o (Do(c, c*) — 0®/N,A, — 20°B, < 4qaa2\/No>.

61

In addition to c¢s 1, introduced in the definition of N,, we will need the constant ¢ and e,

defined as
’ 256 cs, 1,
€ =\ Is11 o
_ 1 2 2 —2s 256 ¢s, L
€=3 (C —4L%c, T — \ Zst1 )

Separating the different terms to study them independently, we write

4g,./C
B(1s,01) < supPg e (D(,(c, ) < (d+e+ M)Pi)
e, log o1

- P(JQ\/N(,AU > ep?,> + P<2JQB(, > c’p§>.

o Let us first study supg, Pe ¢+ <D(,.(c7 )< (d+e+ SLRVINA Vc“)p?,), which contains the dom-

v/1ogo—1

inant term when p, is too large.

Denoting § = /C? — 4L203_%Sa Lemma 1 allows to apply Lemma 2 with x¢ = dp, and

M= (d+e+ HoyCol VL) 52 The choice of the parameters yields for o small enough

v/1ogo—1
(é d +e€ 4Qa\/cs,L
4 49 dy/logo—1

so that the second part of Lemma 2 holds:

4qq+/C
sup Pe o (DU(C, C#) < (Cl t+e+ M)Pi)
e log ot

4 « S 2 2
S 2<1 +5—1Lp;1 max{17NO_1_3}> |:exp{ — (52 — C, — € — q \/C 7L) Po }

)ps >0,

A /log 0-_1 32(520'2
252
+exp{ - [;002 }} — 0.
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e Let us now turn to P<a2\/N(,AU > GP(%)- Prior to using Berry-Esseen’s inequality (cf.

2
Theorem 5), we derive 40?7"\/]\[—0 > 4\6/5\/10g o1, so that

(i at) < [ 2 B

e Finally, it remains to control P <2023 > dp > We apply Lemma 3:

2
P(QJZB(, > c’p?,) < 2¢(log 0_1)4S+11064c a1 4 o No/2

< 2c(log o) T 4 e Na/2

6. Proof of Theorem 2
6.1. First kind error

Here, we prove that the first kind error of the test 1[10 converges to 0. To this end, denote 7*
a real number such that, under Hy, Vj > 1, c? = eijT*cj. We skip the dependence of 7 on ¢
and c*. Using the inequality

NU NO'
min Y |¥; — e VT < Y|V — eIV 22\5 eI er),
j=1 j=1

we get

N
a(zﬁg,@o) < Z < Z 77] —1—77] >4/ 2 logloga_1> where 7;, 7; id (0,2).
]:1

NeN

Thus, using Berry-Esseen’s inequality (c¢f. Theorem 5),
~ 1 exp(—loglog o~ 1)
« (¢0'7 60) < Z { + }
NN (o 52) V27N /47 loglog o1
1 Card N (s1,s2) 1 CardN(s1,s2)

< .
T V2m \/Ny(s2) Vémlogo—14/loglog o1

As CardN(s1,s2) = 1+ [(s2 — s1)logo™!] is of logarithmic order, this implies that
Oé(lbg, @0) — 0.

6.2. Second kind error

Finally, we study the second kind error and prove that it converges to 0.
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For s € [s1, 2], define S =max {t € ¥ | ¢ < s} where we omit the dependence of S in s
for simplicity sake. Note that 0 < s — .5 < Togo=T . S is an approximation of s which will be
sufficient for our purpose according to Lemma 6

We introduce the notation
(

Dg(c’ c#) — Hlil’lT { ZNJ(S) |Cj _ —igT #|2 + 20 ZNO’(S Re (( —e —igT #)(5 —e 1]7'5#))}

j=1

s No(s) &2 +I€5°—4
Az = ‘Zj:l T;@L

BS = max, Z "(S Re( UT& 5#)‘

and computations similar to those of the previous section yield

sup sup SB(¢y, O ) < supsup P o+ <Df(c, c*) < 0%/ 32N,(S) loglogo—1 + gp?,(S))
[L1,L2] [s1,s2] s,L @5 L 2

+ZP< 2\/Ny(s)AS > —p(, >+ZP<202BS Zp?,(s))

SEX SEX

e Let us study sup  supgs.. Pe o (Df(c, c*) < 0%/ 32N, (S) loglogo—1 + %pg(S))
) 1 )

Lemma 6 implies

—2s

8
(No(S)+1)77 < ph(9)? < v pi (s)?,

8
so that, denoting 6% = C?r2 — 4L%e@s1+1)? Lemma 1 allows to apply Lemma 2 with zg =
5pi(s) and M = o2 \/32N (S)loglog ot —|— : € p2(s). On the other hand, the convergence of

1, to +00 and the choice of § entail that for o small enough

5§ Cr? 024/2 N, (S)loglog o1

4 8 )05 (s) = IpE(s) >0

Vse [81,52], (

Hence, applying the second part of Lemma 5, we get an inequality where the right-hand
side converges to 0 as ¢ tends to O:

sup sup P .+ (Df(c, c*) < 0®\/ 32N, (S) loglog o~ + %Pg—(sw
S @?L

§2<1+51Lp0(32) Fmax{L, Ny (s1)" s}>

X [exp{ - ((52 g)pa (51) — /32 N,(s1)loglog o~ )2/325202} +exp{ - %}}

e Consider the second term. Berry-Esseen’s theorem (cf. Theorem 5) implies the following
inequality, where the right-hand side converges to 0 as ¢ tends to 0:

Crg

2 128 o128
P(o%\/N,(s)A% > —(, < Card N (s1, 52) - + }
SEZZ (0 ,0 ) ar (81 82) |:\/7TN0(32) \/7707“2, /log0*1
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e Let us turn to the third term. We apply Lemma 3 and get an inequality where once again
the right-hand side converges to 0 as ¢ tends to 0:

C —1 C21"g 4
ZP(QJzBf; > ZP3(5)> < Card N (s1,s2) - | 2(log o™ 1) Fatig 1024 Ty d1 4 ¢~ No /2]
s€¥

7. Proof of Theorem 3

Consider a randomized test ¢ in the shifted curve model. We will define a corresponding test
in the classical model with smaller first and second kind errors, and it is sufficent to establish
the result.

First note that there is a measurable function f with respect to the o-algebra engendered
by the sequences Y and Y* and with values in [0,1] such that ¢ = f(Y,Y™"). Denoting
€ a sequence of i.i.d random variables N (0,02) independent from Y, we define ¢°12% =
E. ( fly, e)]Y), where E¢ is the integration with respect to the probability engendered by e.
1258 is o(Y)-measurable and thus constitutes a test for the classical model.

This testing procedure can be interpreted as a test in the shifted curve model when ¢* = 0.
Indeed, d(c,c*) = ||c|l2 when c* = 0, so that ©§2 x 0 C Oy and 651255 x 0 C ©;. By
Tonelli-Fubini’s theorem, 11253 satisfies

aclass(wclass7 eglass) = sup Ec (wclass)

class
90

= sup Eco(f(Y,Y?))

class
e()

< a(y, o).

A similar inequality holds concerning the second kind error.

8. Lemmas

Lemma 1. Let ¢ = (c1,¢2,...) and ¢ = (¢1, G2, ...) in Fg 1, with s > 0, be such that d(c, ¢) >
Cp, and let N +1 > cp~ /5. Then

N
. e UTE 2 S (02 AT 225 )2
mTlnEl|c] e UTE|T > (CF —4L%c *%)p”.
j:

Proof of Lemma 1. Since both ¢ and ¢ belong to the Sobolev ball, it holds that
D ey —e g <Y (2 + 216
>N >N

SAN+1)72 > 5 (e + 1)
>N
<A4L*(N 4+1)7%.
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Consequently, taking into account that » 22, |c; — e T2 > d?(c,¢) > C%p?, we get

N
Z|cj_62j7~ Z|C _61]7—~ Z|C _61]7—~|2
j=1

J>N
Z C2p2 —4L2(N—|— 1)723

and the result follows in view of N +1 > ¢p~1/5. O
Lemma 2. Let N be some positive integer, let & , éj, 7 =1,..., N be independent complex
valued random variables such that their real and imaginary parts are independent standard
Gaussian variables, and let ¢ = (c1,...,cn), € = (¢1,...,Cn) be complex vectors. Denote

£ = (515--',£N)f é = (51""55]\/) and
Dyn(e,e) =mine { S0 lej — 076, + 20 SN Re (¢ — 7978))(& — e07)) |,

dy-(c,¢) = \/Zj 1|CJ_6 WCJ{

N Re [§ (cj—e=4T¢; )]
Zj:l JdNTT(c,é) : ‘

uN(Ea c, C) = Sup;

Assume that zo < min, dy -(c, €), then
~ ~ i) M
VM eR, P|(Dy(c,e) <M)<2P|oun(&c,c)> 1 Ao +2P 7 <oun(§, c,é€) .
Zo

Assume further that ¢ and € are in Fg 1, and that % — ;= 5 >0, then combining the last result
with Lemma 5,

P(Dg(c, ¢) < M) < 2<1+x51L max{l,Nl_s}) <exp {—(z5—M)?/32230° } +exp {—m3/802}).

Proof of Lemma 2.

N

N —_— =
ST le— eGP+ 20 Re ((Cj —e 7)) (€ - efiijj))
7=1

j=1

Re 5](01 —€ ]TC])] ‘

> dNT(c ¢) —20dy+(c, ¢ sup‘z v e.D)

Re 5](6] Cj _C])] ‘

—20dy - (c, €) sup ‘ Z dn (e 8

zN Re [fj(cj —e~ J"'cj)

=1 e ) ‘ we obtain
,T

With the notation uy (&, ¢, €) = sup,

D, (c,&) > min(2? — ax),

r>x0
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with a = 20uy (&, ¢, €) + 20un (€, €, ¢). Now, using the fact that mings,, (2 — az) is reached
at the point g if 79 > §, we get

P<Do(c, ¢) < M> < P<x§ — 2zgoun (€, ¢, &) — 2xgoun (€, ¢, ¢) < M>
+ P(mo <oun(& ¢ €)+ UuN(E,é, c)))

- i) M
<2P > — - —
— <UUN(£7 c? C) — 4 41’0)

+ 2P<% < oun(&, ¢, &)>,

since uy (€, ¢, &) and uy(€, ¢, ¢) have the same distribution. O

Lemma 3. Let §;, éj be independent complex valued random variables such that their real and
imaginary parts are independent standard Gaussian variables, let ¢, s and o be some positive

P = (02\/log g 1) T,
Ny = [eps *),
S Re (97,6 .

real numbers. Denote

B = max;

Then, for o small enough,

P<20230 > c’pi) < 2¢(log 0_1)4§+11 ggfﬁ + e No/2,
Proof of Lemma 3. Applying Lemma 2, we state that, for o small enough,
P(Ba > 4m\/m> < 2c(log o~ V)it g% a1 4 e Na /2,
from which follows that

P(Bo > 4xp;1/25\/c10g(0*1)> < 2¢(log 0_1)ﬁ0x27?4+1 + e Ne/2,

We conclude, observing that 4xp;1/28\/clog(a_1) = 89357?72\/5. O

Lemma 4. Let N be some positive integer and let & , éj, j = 1,...,N, be independent
complex valued random wvariables such that their real and imaginary parts are independent
standard Gaussian variables. Let w = (u1,...,un) be a vector of real numbers. Denote S(t) =
Z?f:l uj Re (eijt@gj) for every t in [0,27] and ||S||cc = supsejo 241 [S(#)]- Then

va,y >0, P([Slle > VEr(lulls + yllullc) ) < (N +1)e /2 ¢4

Proof of Lemma 4. We refer to Collier and Dalalyan [10], Lemma 3, for a proof of this lemma.
]
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Lemma 5. Let ¢ = (c1,¢,...) and € = (¢1,¢2,...) in Fg, with s > 0 and let N be an integer.
Denoting n;,1; i (0,1), we define S(t) = SN 1 Re(e;—e 17e) 4 Imie; e '¢;) for every t

j=1 2
N et
2=t ‘CJ*G J CJ|

in [0,27]. Then

L- 1, N3 22
P(HSHOO > m) < ( max{l, No ") +1)e T
mlnTZ “qlej —eumey)?

First recall Berman’s formula, that we will need in the proof.

Theorem 4 (Berman [4]). Let N be a positive integer, a < b some real numbers and gj,
j=1,...,N be continuously differentiable functions on |a,b] satisfying z;vzl g;(t)* =1 for
allt e R and j € [1,N], andn;, j =1,..., N, some independent standard Gaussian variables.
Then

N I ) o 6_% brm 1/2
g . . e 5 ; - ! (+)?
P<sung](t)77] > :c> < 5-¢ —|—/x \/%dt with I—/a [Zl g9;(t) ] dt.
= ]:

Proof of Lemma 5. Denote

) Re(cj—e~17tE))
f]( ) \/Zk l‘ck e lktCk‘Q

Im(c;j—e~17%¢;)

\/Zk 1|Ck € 'ktck|2

g;(t) =

We compute the derivatives of these functions:

—Im(je Ve, Re(c; — e tE; No o
f]/(t) — = (] ]) 4 ( J J) 5 ZIm(kaCke k:t)
\/Zkil |, — e~ikte |2 <Z | lex — e7Rtey |2 ) ? k=1
Re(je V'¢)) m(c; —e V') QAL o
and g/ (t + 3 Zlm(k:ckcke )
2

NSy (0, o — ety 2) * it

whence
N, No 2% 12 N, . 2
(P10 + g, (0)?) = — 2=l G (Z“Im%ckcke 1’%))
j=1 ! ’ oy ek — ekt |2 Mo |op — eikte |2
L?max{1, N2725}
" miny Zé\fil ’Ck — e_iktEkP
The conclusion follows from Berman’s formula. O

Lemma 6. Let o be a positive real number and s, S in [s1, s3] C R be such that 0 < s— S <

_2s
—loga r. Denote pk(s) = <02\/log J_1> 1 then, for o small enough,

* 4
G
ps(s)
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Proof of Lemma 6. By the definition of p}(s), we have

ps(S) CeerEey
o _ (02 log(a—l)) (4s+1)(4s+1),

()

which, when o is so small that o%y/logo—! < 1, leads, with the hypothesis on s and S,

* —2
Py (S) < <02 10g(0.—1)>(451+1)210§§o_1.

P (s)

Then, we compute
=2 _
(o v/iogla™D)) "= = exp { (i
1

4 loglog o™
- (1=
P { (4s1 + 1)2( 4logo—! )}

2
2log o1

1
(2logo + 3 log log 0_1)}

4
4 1)2
< gWs1+1) ,

and this concludes the proof. O

Finally, we recall here Berry-Esseen’s inequality, in a simpler version than Theorem 5.4 of
Petrov [30].
Theorem 5 (Berry-Esseen’s inequality). Let N be a positive integer and X1, ..., XN X e
N
such that E(X) = 0, Var(X) = 2, E|X]3> = m3 < +00. Denote Fy(z) = P<\FLNy >im1 X <

x) and @ the distribution function of the standard Gaussian variable. Then
Am? 1
v VN’
for an absolute constant number A. Moreover, in the case when X has a centered Gaussian
distribution, and using the majoration A < %,

sup |y (z) — @(x)] <

1
2

sup | Fy(2) = ®(a)] <

2.
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