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Depth Regression with Application to Functional Data

Abstract
We consider a regression setup, where the response is multivariate and the covariate is a random element in a metric space.This setup includes multivariate regression with functional covariate as a special case. We develop a regression method based on statistical depth functions in this setup. This depth based regression yields information about the centre as well as other parts of the conditional distribution of the response given the covariate. We construct conditional central regions based on depth, which yield measures of conditional spread and skewness. A test for heteroscedasticity is developed based on the measure of conditional spread. The usefulness of our methodology is demonstrated in simulated and real datasets. The consistency of sample conditional central regions and the resulting measures of conditional spread and skewness is established.


All are cordially invited



image1.png
STATISTICAL)

. VAL

Z =82~
T

faRdwe axan

UNITY IN DIVERSITY





