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Note: All numbers refer to main paper unless prefixed by S.
S.1. Technical Assumptions on the Functional Time Series.

S.1.1. Basic assumption for the time series and change. Throughout the
paper we make the following very general very weak assumptions on the time
series {Y;(-)} and the change {A = py — p;}. The mean functions before
the change pu = pu(-), the change A = A(-) as well as the functional time
series {Y;(-) : 1 < t < n} are elements of L?(U). Furthermore we assume
that the time series {Y;(+) : ¢ > 1} is centered, stationary and ergodic with
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S.1.2. Component time series assumptions for null asymptotics . To ob-
tain the null asymptotics for our test statistics in (5.5), we need the follow-
ing stronger assumptions on the projected time series n, = (n.1, .. ., 77t,d)T
where n,; = [ Yi(u)vi(u)du, 1 =1,....d, and v(-) is as in (5.2).

)

e The time series {n, : t € Z} is stationary and short-range dependent
ie.
Z|COV(770,l1>77t,lz)| < oo, li,lo=1,...,d.
teZ

e {n,} fulfills the following functional limit theorem

1 d
{\/ﬁ ) m:0<x<1} P s w0 < < 1),

1<t<nx

where W ; is a standard d-dimensional Wiener process and the positive-
definite covariance matrix X is defined by

X =) T(k), T(j)=Enmiy, for h>0, and T(h) =T (~h)" for h <0.
keZ

These assumptions can be verified for general orthonormal systems {vg(-), k =
1,...,d} under assumptions on the dependence structure of the original time
series {Y;(+)}. For instance, it is fulfilled for strong mixing time series as well
as LP —m-approximable time series (in the sense of Hormann and Kokoszka
(2010)). More details can be found in Aston and Kirch (2012).

S.2. Some Theory for Principal Components Based on Sepa-
rable Covariance Structures. In this section we give some additional
theoretic results for estimated principal components based on a separable
covariance structure as well as a very general power result when using the
corresponding separable dimension reduction in the change-point tests.

S.2.1. Consistency results for the estimated separable principal compo-
nents. In this section we will prove that (5.2) and (5.3) hold when using
the separable principal components. In particular, this gives consistency of
the estimators in the correctly specified case, when the covariance kernel
c¢(u, s) is truly separable. However even if the true covariance kernel is not
separable we still obtain (5.2) and (5.3) just with a different interpretation
of the limit orthonormal system as stated in the theorem below.
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Recall that we use the following estimator to obtain the separable marginal
covariance kernels

(S.Q.l) ’c\l(ul, 81) = /z,{ En((U1, Z)a (317 z))dz
and

(8.2.2) So(us, 59) = /u (2 us), (2, 59))dz,

where ¢, ((u1,u2), (s1,52)) is as in (3.5). Furthermore,

51(u1,81):/1/{ c((ur, 2), (s1,2))dz, 'cvg(u%sg):/u c((z,u2), (z,s2))dz,

(S.2.3)
5((U1, UQ), (81, 82)) = El(ul, 81) EQ(UQ, 82)

and define El,iﬁé?% correspondingly by replacing ¢ with the contaminated
covariance kernel k((uy,u2), (s1,s2)) as in (5.10). Define

(S.2.4) /ﬁ(nl)(Ul,UQ) :ﬁl,r(ul)?)\27l(u2), r= 1,...,d1,l = 1,...,d2,
where ¥;, is the rth principal component of ¢; as in (S.2.1) resp. (S.2.2).

The following theorem shows that the non-contaminated subspace as in
(5.2) of this estimator is given as the corresponding subspace of principal
components of ¢ while the contaminated subspace as in (5.3) is given as the
corresponding subspace of principal components of k.

While we do not need that the covariance kernel is separable for the result
in this theorem, we do obtain consistency in the separable case without
change as then (with the notation of the theorem below) v(,.;)(u1,u2) =
v1,r(u1)ve,(u2) and those are the true eigenfunctions in the separable case.

To obtain the theorem we merely require (5.8) to hold under the null
hypothesis and (5.9) under the alternative, where ¢ and k are kernels but
not necessarily separable. The nonparametric covariance estimator (3.5), for
example, fulfills (5.8) as well as (5.9) for a large class of functional time
series including mixing sequences or LP — m-approximable time series (in
the sense of Hormann and Kokoszka (2010)), for more details we refer to
Aston and Kirch (2012).
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THEOREM S.2.1. a) Let (5.8) hold and in addition Xi,l > Xi’g > >
Xi,dzdrl >0,i=1,2, where Xi,l are the largest eigenvalues of ¢;. Let v;
be the rth principal component of ¢;.

Then vy.py(u1,uz) as in (S.2.4) and v (u1,ug) = V1, (u1)ve(ua), r =
1,...,d,l=1,...,dg, fulfill (5.2).

b) Let (5.9) hold and in addition ;1 > Yi2 > ... > Fig41, @ = 1,2,
where 7, are the largest eigenvalues of EZ Let w; ; be the rth principal
components of EZ
Then V(g (u1,u2) as in (S.2.4) and W p)(u1, uz) = W (u1)wey(uz), r =
1,...,di,l=1,...,dg, fulfill (5.3).

REMARK S.2.1. Note that v(,.;) resp. w(, are eigenfunctions belonging

to the eigenvalue lexg’l of ¢ resp. to the eigenvalue 71,72, > 0 of k. This
"balanced’ choice of basis is guaranteed to include at least the eigenfunctions
belonging to the largest d = min(dy, dz) eigenvalues of the joint covariance
kernel ¢ (resp. k).

Furthermore, this is preferable to choosing just the eigenfunctions belong-
ing to the largest d joint eigenvalues for the following reason: Corollary 5.1
b) shows that any large enough separable change has a tendency to switch
the eigenfunctions in such a way that it becomes detectable. However, if the
change is large in one of the components and small in the other one exam-
ples can be constructed where the change is not orthogonal to the d joint
noncontaminated subspace but orthogonal to the contaminated subspace.
The reason is that the contaminated eigenvalues in one component may be-
come very large while only increasing slightly in the other component. As a
result it is possible for all Uy j(u1)-v2,(u2) corresponding to the joint largest
eigenvalues that the first change A1, e.g., is not orthogonal to wy j but A,
is orthogonal to wy;. But then A(ui,u2) = Aq(u1)Az(ug) is orthogonal to
the joint eigenspace belonging to the largest contaminated eigenvalues and
hence not detectable. This cannot happen if one chooses a balanced basis of
the products of the eigenfunctions belonging to the largest d; eigenvalues in
the first dimension and largest ds eigenvalues in the second dimension (cf.
Corollary 5.1 a)).

S.2.2. Power analysis for a general change. The following theorem char-
acterizes the contaminated eigenfunction basis and its relation to the change
for the separable estimation procedure. In part a) of the theorem a character-
isation via the contaminated projection subspace is given for all changes that
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are detectable by the uncontaminated projection subspace, i.e. for which
/ A(ul, UQ)§17T(U1)6271(UQ) du1 d’u,g 75 O
Uy JU2

for some r,l. Unlike in the situation where one uses a fully nonparamet-
ric covariance estimator to obtain the projection subspace (cf. Theorem 3.2
in Aston and Kirch (2012)) we cannot conclude that the change is also de-
tectable by the contaminated (separable) projection subspace, i.e. in general
it does not hold that

/ A(uy, ug)wy ,(u1)wa (uz) duy dug # 0
u Jus

for some 7,l. Only the weaker statement given in the theorem can be de-
rived. However, usually this will not cause a problem and the change will
remain detectable. In the special case of a separable change, i.e. A(uy,ug) =
A1 (u1)Az(usz), detectability of a change by the uncontaminated projection
subspace and the assertion obtained in the theorem are equivalent, showing
that any separable change detectable by the uncontaminated projection sub-
space is also detectable by the contaminated subspace. This is the separable
analogue of Theorem 3.2 a) from Aston and Kirch (2012).

Part b) of the theorem gives a sufficient condition for which a large enough
change is detectable using only a one-dimensional projection subspace. In
case of a separable change this condition is fulfilled for any change, showing
that any large enough separable change is detectable even when using only
a one-dimensional subspace. This is the separable analogue of Theorem 3.2
b) in Aston and Kirch (2012).

Note that it is not needed that c is separable.

THEOREM S.2.2. a) Let v, be the rth principal component of ¢; and w; ,
be the rth principal component belonging to k; and let

E((u1,u2), (s1,52)) = e((ur,uz), (s1,s2)) + 0(1 — 0)A(uy, uz)A(sy, $2)
as in (5.10). Then it holds:

/ A(ur, u2)v1 - (u1)vg(u2) duy dug # 0, for some 1 <r <di,1 <
Uy JU2
= A(ur,u2)wi p(ur)dug Z0  for some 1 <r < d;

U

and Aur, ug)wa,(ug) dug Z0  for some 1 <1< do.

Us

Il <ds
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b) Let Ap(ui,us) = DA(uy,uz) for some A(uq, us) with ful fu2 A2 (uy,ug) duy dug #
0. Let wjp, k = 1,...,d;, be the normalized principal components of
the covariance kernel kj p obtained analogously to (S.2.3) with

]CD ((ul,ug), (81, SQ)) = c((ul, UQ>, (81, 32))+9<1—0)AD<U1,U,Q)AD(Sl, 82).

Let;(ur, s1) = [ A(ur, 2)A(s1, 2) dz resp. a(ug, s2) = [ Az, u2)A(z, s2) dz
have decreasing eigenvalues &1 > &§j2 = &3 = ... with corresponding
normalised eigenfunctions 1, .. ..

Then, for j =1,2, as D — o0,

[sj1w1,0() =) =0, 551 =sgn (/ wj1,0(2)5,1(2) dZ) :
In particular, there exists Dy > 0 such that

/AD(UhUZ){ELLD(Ul){DQ,l,D(UQ) duy dug # 0,

for all |D| > Dy, if

/A(U17U2)$171(U1)1‘271(U2) duy dug # 0.

S.3. Some additional aspects of estimation of the temporal co-
variance matrix. In this section we give some additional information on
possible adaptations of the temporal long-run covariance matrix needed for
the change-point procedure.

As pointed out in Section 6.1 most estimators for the long-run covariance
matrix are based on
S= ) wy(h/bn)L(h),

|h|<bn

for some appropriate weight function w, and bandwidth b,, where f() is an
estimator for the autocovariance matrix of the (uncontaminated) projected
data vector.

Recall that

ko

P . ko — k1
(M1, May) = arg max Z Tl — —
1,R2 t:kl ¢

n

)

3

it
1
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are the estimated change-points that are estimated separately in each com-
ponent and let

(S.3.1)

&(t) = (e(t),....e(®)",

=0

Where €] (t) = T’tJ - T]T?Ll’l,ffbgyl]‘{ﬁll’l<t<ﬁlg7l} - 777%1,1,7712,1 1{t<7/7\7/1,l,’r/7\1271<t}7
Mg 1
= 1 -
T]fflll’fﬁgl:/\ = Z Ne.l,
R 1058 el 113 W ’
t=mq ;+1

I 1 R
Mg 1 may = n— Mgy + My Z M5
’ ’ 1<t§fr\llyl,’fﬁgyl<t<n

be the estimated uncontaminated data. With this notation, we obtain an
estimator of the uncontaminated autocovariance matrix as

N 1 n—TA R N R
I(h) =~ > ewet+n’, h=0, T(h)=T(-h), h<O0.
t=1

We use the following flat-top kernel

1, lz| < 1/2,
w(r) =921 —|z)), 1/2<|z| <1,
0, lz| > 1,

and the bandwidth By, = By, = 2max(gl7k,gk7l), where BM is the smallest
positive integer such that

1k (i +5)/\ fl,l(o)fk,k(o)‘ < 1.4+/logyyn/n, forj=1,...,3.

Using the matrix of entries

~ (1) ~

U= D we(h/br)Thi(h)
|h|<bk,l k’,l

gives a symmetric estimator. However, while it is asymptotically positive

definite, this is not necessarily true for small samples, where it can even have

negative eigenvalues. In fact, in the fMRI application described in this paper



S.8 ASTON & KIRCH

the long-run covariance matrix had dimension 64 x 64 and estimation was
conducted based on 225 data vectors only. The effect is that the estimation
error can become rather large resulting in as much as thirty percent negative
eigenvalues.

If one is only interested in a good positive definite estimator of the long-
run covariance matrix but not its inverse as in our case, then the following
approach yields reasonable results and was suggested by Politis (2009) to
overcome this deficiency. Consider the orthogonal diagonalization

(D

> =upUu”
where U is an orthogonal matrix, D = diag(dy,...,dq) with 6; > d9 > ... >
84, and Dt = diag(d], ..., 5;), 5;7 = max(d;, Mc/ay), where a, — oo and

MC = Median(m17 ey md)’

where my,...,mg are the eigenvalues of the estimated non-contaminated
covariance matrix

(n - Zel(t)ek(t)> .
k,l

t=1

)

This choice ensures that D7 is scale invariant and asymptotically equal to
D. A symmetric and positive definite estimator for 3 is thus given by

5@ _uyptuT

For the change-point procedure in this paper an estimator for the inverse
of 3 is needed, which can easily be obtained from the above decomposition
as

2(2) -1

= U)ot

If the eigenvalues of the estimator are arbitrarily small, then the eigenvalues
of the inverse become arbitrarily large, which in turn causes the change-point
statistic to become very large. A cut-off point M¢/a, as above solves the
problem in principle, but if it is chosen too small it will cause the change-
point statistic to reject. For this reason, we used the following estimator in
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our data example for the inverse

<)

sP_ppwpT,

where D71 = diag ((51_1, . ,(5;1> ,

;5:: 6]‘_17 5j>MC/aTL7
J 0, else.

This is a conservative estimator because the value of the change-point statis-
tic using this estimator will be smaller than any instance where J; had been
set to any fixed small value. In the application a,, was set equal to logn and
in all cases M./a, =~ 0.5. Nevertheless even with this conservative cut-off
point the null hypothesis of stationarity was rejected for all subjects in the
Connectome data set.

In conclusion, if the dimension of the projection subspace is large in com-
parison to the length of the time series or if the time series deviates from
stationarity in a different way than exhibiting an epidemic change, this es-
timator does not perform satisfactory. In this case it leads to a more stable
and conservative change detection procedure if one only corrects for the
long-run variance, setting all non-diagonal elements of the matrix equal to
zero leading to the statistics discussed in Section 6.1.

S.4. Proofs.

OF THEOREM S.2.1. By the Cauchy-Schwarz inequality it holds

n/u /u </I/{2’c\n((u1,z),(51,z)) —c((ul,z),(sl,z))dz>2 duy ds,
S/u21dzn/ul /M /M @Gnl(u1, 2), (51, 2)) — el(un, 2), (51, 2)))? dz dus dsy 5 0,

where the convergence follows from the assumptions of the theorem as well
as the continuity of ¢ and a.s. continuity of ¢,. By Theorem 2.1 of Aston
and Kirch (2012) we can conclude that

/ (01,(u1) — SgnLﬁl,z(ul))Q duy = Op(n™),
1251

where sgn; ; = +1. Similarly one gets

/ (6271(712) - Sgn27l52,l<u2))2 dus = Op(n™1).
Us
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Putting the two together yields an orthonormal system fulfilling (5.2). The
proof of b) is analogous. O

OF THEOREM S.2.2. It holds

Fy(ur, ug) = 1 (ur, ug) + 0(1 — 0) | Aluy, 2) Asy, 2) dz,
Us

Analogously

Ka(s1,82) = Gals1,82) +0(1 —0) [ Alz,u2) Az, s2) dz.
U

We are now ready to prove a).

We prove the assertion by contradiction. Thus either

A(ur, ug)wy p(ur) dug =0 forallr=1,...,ds,
U

or

A(ul,UQ)?IJQJ(’LLQ) dUQ =0 for all | = 1, ey d2.
Us

Analogous to the proof of Theorem 3.2 in Aston and Kirch (2012) we obtain

A(ur, u2)v1 0 (u1) dug =0 forallr=1,...,dq,
U

or
A(ul, U2)527l(u2) du2 =0 for all [ = 1, PN ,dQ.
Us

This in turn implies

/ A(ur, u2)v1p(u1)vg(u2) dug dug =0,  forall 1 <r <di,1<1<ds.
Uy JU2

For b) we show the result for j = 1, the assertion for 7 = 2 follows
analogously. The eigenvectors of k1 /D? are the same as those of k1, while
the eigenvalues are also divided by D? hence remain in the same order. As
D — oo it holds

ki(u1,s1)  é1(u1,s1)
D2 D2
— 0(1 — 0)11(u, s1).

+0(1 — 0)1(u1,51)
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By assumption, and Theorem 2.1 in Aston and Kirch (2012), it holds
tWigp = TR, k=1,...,d.

The second assertion of b) follows by the continuity of the scalar product in
a Hilbert space. O

OF COROLLARY 5.1. In case of separability it holds
A(ur, ug)w p(ur) dug = Ag(uz) Ay (up)wyp(ur)dug #Z 0
Lﬁ ul

— Al(ul)ﬁl,r(ul) du1 75 0.
251

Analogously
Aao(ug)ws(ug) dug # 0,
Uz

hence assertion a) follows from Theorem S.2.2 a).

For b) note that in case of separability
/ A(ul, UQ)Al(ul)AQ(’LLQ) du1 dUQ = / Al(ul)QAg(u2)2 du1 dUQ 75 0,
Uy JUs U JUs
since A # 0. Hence
A(uy, 2)A(s1,2)dz = A%(z) dz A1(up)Aq(s1),
U Us

has rank 1, i.e. only one non-zero eigenvalue. The corresponding eigenfunc-
tion is Aj(u1) and the normalised eigenfunction is A;/[|Aj|, 7 = 1,2, so
that b) follows from Theorem S.2.2 b). O

OF THEOREM 8.1. Let F\m(x) = Lym 19,<2) be the (unobservable)
empirical distribution function of Fy. By the Glivenko-Cantelli lemma we
know as m — oo

(S.4.1) sup |F(z) — Fy(z)| = 0 a.s.

Hence it is sufficient to show that sup, \ﬁgm(m‘) - ﬁm(ac)| — 0 a.s. It holds

ﬁqﬁ,\’m('x) - ﬁm(x)’ < L Z Lai@)ys
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where

For any € > 0 it holds
Ai(z) C {19; — 2| < Y U{|0; — 94| > €},
hence
Lai@)y < Ypi—el<a + Lg o150

Consider Yy, (i) := 1{|1§i—ﬁi|>e}_P(‘q/§i_ﬁi‘ > €), a triangular array of rowwise
i.i.d. centered random variables with |Y,,(7)| < 2 and

m

4
Sl

=1

1
E <C—5
m

for some constant C' > 0. An application of the Markov inequality as well
as of the Borel-Cantelli Lemma thus shows = 3™, Y;,,(i) — 0 a.s., which
implies in turn

1 m
Ezl{w\i*ﬂi‘?d’ — 0 a.s.,
i=1
since by (8.1) and the dominated convergence theorem
Noting that

Lo, —z|<e} S Lwicetre) — Lwi<e—e}

an application of (S.4.1) shows that uniformly in e

1 m
) DRSS!
i=1

< sup }ﬁm(x €)= Fp(z—e)
x

sup
X

<sup |Fy(x +€) — Fy(x — €)| + o(1) a.s.
x

which becomes arbitrarily small for ¢ — 0 by the uniform continuity of Fy.
The uniform continuity holds by the continuity and the fact that Fy(z) =0
for x < 0 and Fy(x) = 1 for x > 1. Putting everything together yields the
assertion. O
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OF THEOREM 8.2. Note that
E ‘j%m(x) - fm(x)r — var (j%m(x) - fm(x)) + (E (J%m(x) _ fm(x))>2 |

By the boundedness of K and since [ +K (%) dz = [ K(z)dz = 1 it holds
for the first term

1 1 (z—0 1 (-0 1
< - - N
\mh<E/hK< W )dm+E/hK< . >d$) mh—>0
It holds N
9 —
/E(K<y>—K<y+ 1= ))

as well as by the boundedness and Lipschitz-continuity of the kernel K

S )|
=0O(1)E <min (1, el ))

h
=0()E (1{|191,51|>eh}) +O(1)E (

SEPY (|91 — 01| > eh) +e=o0(1) + e

dy < 2,

91 —
h

1{19151|<eh}>

by (8.2) and the dominated convergence theorem. We now conclude

/ (B (Fule) ~ F5,,(@))) de

o (s (5) 1 (5]
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