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• Maximum mean discrepancy (MMD): distance between P and Q

MMD(P ,Q) := ‖µP − µQ‖
2

F

• Is M̂MD significantly > 0?

• P = Q, null distrib. of M̂MD:

mM̂MD →
D

∞∑

l=1

λl(z
2

l − 2),

– λl is lth eigenvalue of

kernel k̃(xi, xj)
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Spectral (new)

Bootstrap

Use Gram matrix spectrum for λ̂l: consistent test without bootstrap
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