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Abstract

This paper provides a structured overview of the contents of this Special Issue of the Journal of Multivariate Analysis
devoted to Functional Data Analysis and Related Topics, along with a brief survey of the field.

Keywords: Functional data analysis, High-dimensional statistics.

1. Introduction

Functional data analysis (FDA) is a branch of statistics concerned with the analysis of infinite-dimensional vari-
ables such as curves, sets, and images. It has undergone a phenomenal growth over the past 20 years, stimulated
in part by major advances in data collection technology that have brought about the “Big Data” revolution. Often
perceived as a somewhat arcane area of research at the turn of the century, FDA is now one of the most active and
relevant fields of investigation in data science. Today, nearly all methodological problems traditionally associated
with classical multivariate analysis have a functional analog. The Journal of Multivariate Analysis (JMVA) gradually
established itself as the main vehicle for the dissemination of research in FDA and this Special Issue reinforces the
journal’s leadership position in this regard.

The purpose of this introductory article is to give a structured overview of this Special Issue on Functional Data
Analysis and Related Topics, which is the third to appear in JMVA. The previous two were published in 2011 and
2016. This Special Issue comprises 19 research articles describing new methodological developments in the field.
A companion Special Issue in Computational Statistics is devoted to numerical and/or applied issues in FDA [6].
Some papers included here were first presented at the Fourth International Workshop on Functional and Operatorial
Statistics IWFOS) held in A Coruiia, Spain, June 15-17, 2017. Other publications related to these regular meetings
include [5, 25].

In the overview that follows, the various contributions to this Special Issue have been divided into two broad
categories. Papers promoting new methodology for data varying over a continuum are described in Section 2, and
papers concerned with very high- but finite-dimensional problems arising, e.g., in the analysis of “Big Data” are
discussed in Section 3. Some articles actually qualify on both counts and had to be classified somewhat arbitrarily.
Connections between FDA and high-dimensional statistics have already been highlighted, e.g., in [2]. A recent Special
Issue of Statistics & Probability Letters has also helped to bring the two fields closer together; see [107].

For background material about FDA, the reader can refer to textbooks such as [26, 44, 59, 63, 74, 103, 108,
113] and broad surveys such as [35, 51, 73, 91, 112]. Current developments on various aspects of FDA are also
reported in numerous review papers, notably regression analysis [43, 56, 104], functional principal component analysis
[43], clustering [65], depth analysis [92, 95], spatial functional data [40, 87, 89], dependent functional data [72],
nonparametric modeling [49, 82], semiparametric modeling [50, 111], and testing [34, 61]. The statistical literature

*Corresponding author
URL: ganeiros@udc.es (Philippe Vieu), rcao@udc.es (Philippe Vieu), fraimanricardo@gmail.com (Philippe Vieu),
christian.genest@mcgill.ca (Philippe Vieu), vieu@math.univ-toulouse.fr (Philippe Vieu)

Preprint submitted to Journal of Multivariate Analysis November 13, 2018

© 2018 published by Elsevier. This manuscript is made available under the CC BY NC user license
https://creativecommons.org/licenses/by-nc/4.0/


http://www.elsevier.com/open-access/userlicense/1.0/
https://www.elsevier.com/open-access/userlicense/1.0/
https://www.sciencedirect.com/science/article/pii/S0047259X1830561X
https://creativecommons.org/licenses/by-nc/4.0/
https://www.sciencedirect.com/science/article/pii/S0047259X1830561X

on complex data also includes contributions to the analysis of multi-functional objects [55], statistics on manifolds
[52, 100], and object-oriented data analysis [83, 84, 89].

2. Contributions to functional data analysis

This Special Issue assembles contributions covering a wide range of statistical problems involving functional data
that can be roughly broken down as follows.

2.1. Mathematical foundations

As emphasized, e.g., in [63, 96], methodological research in FDA is rooted in probabilistic and analytical methods
for infinite-dimensional spaces. Operator theory plays a key role and this Special Issue includes a paper by Boudou
and Viguier-Pla [30] which studies the algebraic properties (more specifically commutativity) of operators in Hilbert
spaces. It extends previous work from the same group of researchers [28, 29], who are leaders in the area.

2.2. Covariance operator estimation

Since the origins of FDA [103], the covariance operator has played a central, multifaceted role in Functional
Principal Component Analysis (FPCA), as illustrated in [43], but also in functional classification and clustering [65],
as well as in linear [57], semi-linear [78] and nonparametric [44] functional regression. The covariance operator has a
prominent role in contributions [22] and [77] to this Special Issue. In a third contribution [1], it arises as a by-product
of more general methodology.

In [22], Boente, Rodriguez, and Sued introduce a modification of the covariance operator inspired by the signed
covariance matrix from classical multivariate analysis [42]. They use this signed covariance operator to design a new
type of FPCA, state the asymptotic properties of its empirical analog, and show its value for testing in two-sample
problems. In [77], Li, Huang, and Hirdle rely on the standard covariance operator to derive new estimators leading to
empirical eigen-elements (and then to FPCA) that are appropriate for dealing with spatial FDA. Covariance operator
estimation is also studied in the paper by Aaron, Cholaquidis, Fraiman, and Ghattas [1] which describes a robust
procedure for situations in which it is impossible to deal with the whole sample because of its exceedingly large size.
This general fusion method will be further discussed in Section 3.

2.3. Functional depth

The notion of depth was originally proposed as an exploratory tool for analyzing multivariate data; see [116] for
the state of the art. The concept was recently extended and adapted in various ways to functional data contexts; see
[47] for early results, [36] for a general approach, and [92] for a recent survey. Two contributions to this Special
Issue are concerned with functional depth. In [93], Nagy and Ferraty investigate the frequently encountered case
where functional variables are observed with noise. Depth also plays a role in the fusion method proposed by Aaron,
Cholaquidis, Fraiman, and Ghattas [1] discussed in Section 3. Very recently, Fraiman et al. [45] also published
in JMVA a paper investigating the notion of depth in the broader framework of data taking values in Riemannian
manifolds. This paves the way, inter alia, to FDA for data that cannot be modeled as elements of a Euclidean space.

2.4. Functional autoregressive processes

There is now a great deal of literature on modeling functional time series by means of autoregressive processes;
see [26] for early work and [85] for a survey. This Special Issue includes two contributions related to this theme.
One important question when dealing with such models is the estimation of the covariance operator. While early
writings focused on Hilbert-valued autoregressive processes, extensions to Banach-valued processes have now been
developed; see [27]. In their contribution to this Special Issue, Ruiz-Medina, and Alvarez-Liébana [106] derive new
consistency results for the autocorrelation operator of Banach-valued autoregressive processes and discuss the impact
of these results for prediction. The second contribution, by Rossini and Canale [105], was motivated by a study of
daily demand-and-supply curves from the Italian gas market. The specific constraints that such curves must satisfy
in this context led them to propose a new functional autoregressive process with shape restrictions. A recent issue of
JMVA also featured a paper by Allam and Mourid [3] on the theoretical properties of the empirical covariance and
giving the optimal root-n rate of convergence when the coefficients involved in the autoregressive model are random.
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2.5. Linear regression

As one might expect, the earliest extension of regression analysis to FDA settings was in the linear case; see
[43] for a recent discussion. This Special Issue includes one contribution to functional linear modeling in which
Berrendero, Bueno-Larraz, and Cuevas [18] consider the estimation of impact points. As their work involves a sparse
functional linear regression model, it is discussed in greater detail below with other papers dealing with sparsity issues.

2.6. Semi-parametric regression

Semi-parametric and other regression models have been widely studied over the past few years as intermediate
approaches between linear and nonparametric solutions to the dimensionality reduction problem; see [50, 111] for
surveys. Partial linear modeling ideas were introduced in [8]; see [81] and references therein for recent advances.
This Special Issue includes one contribution to this topic in which Zhu, Zhang, Yu, Lian, and Liu [115] study a partial
functional linear model in the general case where the covariates are subject to error measurement. These authors
develop statistical methodology for estimating the model parameters and for testing purposes.

2.7. Nonparametric regression

Nonparametric modeling in FDA has been popularized by Ferraty and Vieu [44] and the area has been widely
developed in the last decade; see [49, 82] for surveys. Two contributions to nonparametric FDA are featured in
this Special Issue. Most of the literature on functional regression concerns kernel or kNN smoothers; see [68, 69,
75] for recent advances. In contrast, the contribution by Benhenni, Hajj Hassan, and Su [15] concerns local linear
type estimators of the regression operator for dependent functional samples. In their paper, short- and long-term
dependence scenarios are considered and broad asymptotic results are stated for local linear functional estimators. The
second contribution, by Chaouch [33], also pertains to nonparametric functional regression modeling. Its aim is to
estimate the conditional variance operator (rather than the regression itself), which can be interpreted in econometrics
as volatility. Papers on nonparametric functional conditional variance estimation are relatively rare but include [7, 64].
One of the main novelties in Chaouch’s paper is that his asymptotic results allow for highly dependent errors.

2.8. Spatial functional statistics

Developing statistical methodology for spatial functional samples is a challenging topic both from a mathematical
perspective and because of the wide scope of applied scientific fields that face such issues; see [40, 87, 89] for surveys.
This Special Issue includes two contributions to this topic, one on spatial regression and another on spatial FPCA. The
first paper, [13], is from recent contributors to the spatial FDA literature; see, e.g., [80] and references therein. Specifi-
cally, Arnone, Azzimonti, Nobile, and Sangalli [13] propose a functional version of the spatial regression model [101]
involving a time dependent partial differential equation structure. Coincidentally, their work is motivated by a medical
image analysis problem, as is the second contribution by Li, Huang, and Hirdle [77]. The latter paper develops a
new way of performing FPCA. A smoothing step (based on B-splines) is proposed to construct a new covariance
operator estimator for which asymptotic theory is developed. This smooth estimator leads to new estimators of the
eigen-elements of the operator and, in turn, to a new kind of FPCA that can capture the spatial feature of the data.

2.9. Robust functional data analysis

This Special Issue welcomes a contribution by Alvarez, Boente, and Kudraszow [4] on robust statistics. For
earlier contributions to the area, including in the FDA setting, see, e.g., [14, 23]. The present paper revisits canonical
correlation analysis in a functional framework by combining sieves and robustness ideas; this is especially relevant to
the detection of influential observations. Asymptotics are stated and finite-sample studies are presented.

2.10. Sparsity in FDA

Sparsity effects are related to the dimension of the variables in the sample, and for this reason they appear under
many guises in FDA; see [12] for a broad discussion on sparsity in FDA settings. In this Special Issue, sparsity issues
arise within each functional observation in contribution [79] and through the model in contribution [18].

In FDA, sparsity is often a concern in relation to the discretized grid on which each curve is observed; see, e.g.,
[114] for recent advances. This is precisely how it occurs in the paper by Liebl [79], where a double-asymptotic study
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is performed. In his work, the rates of convergence are expressed not only as a function of the sample size 7, but also
as a function of the size m of the discretization of each functional observation. Liebl explains how the asymptotics
behave in terms of the ratio m/n and highlights the need to develop finite-sample bias and variance corrections.
Sparsity is also a concern in FDA when constructing dimensionality reduction models. Much progress has recently
been made, mainly in a regression setting for linear [9, 70, 88], semi-parametric [10] or nonparametric [11] models,
but also in classification or clustering [38], and more generally in shape analysis [46]. Reproducing kernel Hilbert
spaces are of great interest [17]. In their contribution to this Special Issue, Berrendero, Bueno-Larraz, and Cuevas
[18] use this tool to construct an alternative to the L,-criterion minimization for variable selection in sparse functional
regression in the linear framework; the consistency and finite-sample behavior of their procedure are studied.

2.11. Tests for functional data

As in classical multivariate analysis, the question of developing testing procedures arises naturally in FDA. This
Special Issue includes four papers which address this topic. Two of them pertain to a functional analog of the usual
two-sample problem; see, e.g., [58, 60] for recent advances on this question, and [61] for a wide set of references.
The contribution by Jiang, Huskovd, Meintanis, and Zhu [67] proposes a new statistic, based on an integrated L,
distance between the empirical characteristic functions of each group. The explicit terms involved in the asymptotic
distribution are rather intricate, and resampling techniques are investigated, making the proposed statistic easy to
implement and competitive with earlier methods for functional two-sample problems. The second contribution along
these lines is by Boente, Rodriguez, and Sued [22]. Although their main purpose is covariance operator estimation,
as mentioned in Section 2.2, their derivations lead to a new statistic for two-sample testing as a by-product.

The third contribution, by Pini, Spreafico, Vantini and Vietti [99], considers more than two functional samples.
Motivated by a medical image analysis problem, these authors show how nonparametric inferential techniques lead to
interval-wise testing (IWT) procedures; their approach can be used to test a very wide variety of hypotheses. General
asymptotic results are provided which extend earlier work on functional IWT techniques by the same group of authors
[97, 98], and the methodology is used to test mean and variance in more-than-two-sample problems.

The fourth contribution is by Zhu, Zhang, Yu, Lian, and Liu [115]. As mentioned in Section 2.6, partial functional
linear regression is the focus of their work but the question of testing the scalar linear part of the model is investigated,
and they propose a new statistic based on the comparison of the residuals under the null hypothesis and the alternative.

2.12. Analysis of estimated functional data

While FDA was originally conceived for the analysis of samples of observed curves, extensions have been consid-
ered to handle situations where the functional data to be analyzed are estimated probabilistic elements. An archetypical
example concerns samples of densities; see [71] for early work and [39, 62] for recent advances. However, this idea
was also developed for samples of distribution functions [94], samples of level sets [41], etc. In this Special Issue,
Bongiorno and Goia [24] revisit the theory of FPCA for dealing with samples of Lorenz curves. These curves are of
interest in econometrics but some of their characteristics pose mathematical challenges, e.g., in connection with the
construction of a suitable vector space structure. In their paper, Bongiorno and Goia overcome these difficulties by
means of embedding techniques leading to a new form of FPCA suitably adapted to Lorenz curves.

2.13. Dependent FDA

Many contributions discussed above account for possible dependence between functional samples; see [72] for
a wide scope discussion. In some instances, the dependence structure is fully part of the model. This is the case in
contributions [105, 106] to autoregressive functional time series analysis, but also in the paper by Gao, Shang, and
Yang [48], which will be discussed in Section 3. The latter contribution also considers the broader setting where not
just one but a large number of functional variables are observed over time. In its own way, the partial differential
equation method featured in the contribution by Arnone, Azzimonti, Nobile, and Sangalli [13], already discussed in
Section 2.8, is also geared to deal with dependent data.

In some other situations, a dependence structure is introduced in order to extend existing iid methodology to time
series contexts. This is, in particular, the case of non/semi-parametric models. Early papers in this direction have
considered mixing samples [44, 86] but extensions to more general dependence structures have now been considered,
e.g., to ergodic samples [76] and long memory processes [16]. The contribution by Benhenni, Hajj Hassan, and
Su [15] is part of this literature on highly dependent FDA.
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3. Contributions to high-dimensional data analysis

As a way to foster links between FDA and high-dimensional statistics, this Special Issue includes some contribu-
tions on the latter theme, most notably the paper by Bodnar, Okhrin, and Parolya [20]. However, other papers are at
the cross-roads between the two fields and are therefore highly representative of the wide variety of connections be-
tween FDA and “Big Data”. In the papers by Gao, Shang, and Yang [48] and Berrendero, Bueno-Larraz, and Cuevas
[18], high-dimensional methods are adapted to FDA. In Aaron, Cholaquidis, Fraiman, and Ghattas [1], the connection
comes from a general modeling approach that provides a unified view of the two fields.

3.1. High-dimensional mean vector estimation

In [20], Bodnar, Okhrin, and Parolya consider situations in which the number, p, of variables is (asymptotically)
as high as the sample size, n, itself. This is not these authors’ first contribution to high-dimensional statistical method-
ology; see, e.g., [19, 21]. The present paper uses random matrix theory to derive optimality properties for a new
estimator based on shrinkage ideas. These optimality properties go together with appealing finite-sample behavior, as
illustrated through simulation studies.

3.2. High-dimensional functional time series analysis

In the contribution by Gao, Shang, and Yang [48], the high-dimensional aspect of the work lies in the fact that
the statistical samples are composed of a large number of variables, each of which is possibly infinite-dimensional.
The proposed methodology borrows both from the FDA and the high-dimensional statistical literature. FPCA is used
to reduce the infinite-dimensional variables to vectors, and the latter are then treated with high-dimensional factor
analysis techniques. Asymptotics are stated for this two-stage procedure and simulation studies compare its behavior
in finite samples with alternative multi-functional times series analysis methods.

3.3. Fusion methods

When the sample size is large, it may prove infeasible to perform estimation over the whole sample but only over
various subsamples. It is then natural to wonder what would be the best way of combining the subsample estimates.
Such methodologies are known as fusion methods, and this Special Issue includes one such contribution by Aaron,
Cholaquidis, Fraiman, and Ghattas [1]. Based on the notion of depth, these authors construct a robust fusion method
for which both asymptotic properties and computational issues are studied.

3.4. Model selection

In high-dimensional statistics, the question of variable selection (or more generally model selection) has been
one major topic in the last twenty years; see [31, 90] for broader discussions. In functional regression, the variable
selection question arises, e.g., through the need to select the most informative discretized points of a curve, also called
impact points. Contributions to sparse modeling presented in Section 2.10 could thus have been discussed here. In
particular, the paper by Berrendero, Bueno-Larraz, and Cuevas [18] on sparse functional linear regression is both a
contribution to FDA and to “Big Data” analysis.

4. Applications and numerical issues

The primary focus of this Special Issue is methodological. Nevertheless, many papers included herein provide
concrete data illustrations. Applications of FDA and numerical issues surrounding its use are described, e.g., in the
book by Ramsay and Silverman [102], the survey paper by Gonzdlez-Manteiga and Vieu [54], as well as Special Issues
of applied journals such as [53, 110]. Today, FDA plays a key role in many subject-matter areas such as chemometrics
[32], e-commerce [66], econometrics [73], management science [37], and medicine [109]. Many novel applications
of FDA methodology can also be found in a companion Special Issue of Computational Statistics [6].
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