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Functional linear model for a functional response e Predictor procesfhased on James, Hastie and Sugar (2000)): g
Let us consider a functional predict¢X,, : w € Q} C L?(T) and y s
a functional respons€Y,,} c L*(S), where(Q, A, P) is a probability o
. . ’ o t) = Vp(t Vit e |0,1 =1,....,n=10 =151
space;/’ and.S are intervals iR, and both processes are centered. Tuw(t) 221 awp Ip(t) + Yw, 0,1], w EERRNL ) s
D=
The sample: {(zw, yu), w = 1,....n} C L*(T) x L*(S S
ple: {(zw, yw) } (1) (5) ap ~ N(0, ), v~ N(0,1), Averages of beta estimations
The model: Yor_1(t) = sin(2mrt), ¥o,.(t) = cos(2mrt), r=1,...,T. .
v’ Discrete data: evaluater,, att; =i/20, ¢=20,...,20
EY )/l = [ (t.s)zult)dt. s € s (1) o
I e Parameter functiand(s,t) = s sin(2rnt) +cos(dnt), Vs,t € |0,1] n050 g -
with 3 € L? (S x T). o |
e Response procesg,(s / B(t,s)xy(t)dt, s € [0,1]w=1,...,10 =215 | o= e
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