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Abstract

In this paper, a two-sample problem in a high-dimensional setting, where
the data dimension is larger than the sample size, is considered. In such set-
ting, the Hotelling’s test is not applicable due to singularity of the pooled
sample covariance matrix. Recently, Zhang and Pan (2016) proposed a per-
mutation test based on several cluster subspaces of lower dimension, where
the Hotelling’s statistic can be applied. This paper considers a modification
of this test using other dissimilarity measure. To calculate clusters, a cutoff
measure is established. The new testing procedure is shown to be invari-
ant under linear transformations of the marginal distributions. Simulation
studies indicate that the new test performs comparable to or even better in
certain situations than the test of Zhang and Pan (2016) in terms of power.
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