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Abstract

In this work, nonparametric log-rank-type statistical tests are introduced in order to verify
homogeneity of purely discrete variables subject to arbitrary right-censoring for infinitely many
categories. In particular, the Cramér-von Mises test statistics for discrete models under censoring
is established. In order to introduce the test, we develop the weighted log-rank statistics in a gen-
eral multivariate discrete setup which complements previous fundamental results of Gill [13] and
Andersen et al. [5]. Due to the presence of persistent jumps over the unbounded set of categories,
the asymptotic distribution of the test is not distribution-free. The statistical test for a large class
of weighted processes is described as a weighted series of independent chi-squared variables whose
weights can be consistently estimated. Moreover, the associated limiting covariance operator can
be infinite-dimensional which allows us to deal consistently with an infinite survival time typically
founded in long-term survival analysis such as cure-rate models. The test is consistent to any
alternative hypothesis and, in particular, it allows us to deal with crossing hazard functions. We
also provide a simulation study in order to illustrate the theoretical results.

keywords: Central Limit Theorem, Cramér-von Mises statistics, Nonparametric methods, Survival
analysis.
AMS 2000 subject classifications: Primary 62G10, 62N03; secondary 62N99, 62M99.

1 Introduction

Discrete data analysis has great importance in several fields such as economics, biology, medicine,
etc. Typically, discrete time data may occur either because the underlying data generating process
is intrinsically discrete one or because they are discretely recorded. In most situations, statistical
procedures based on continuous or mixed distributions cannot be directly applied to the purely discrete
cases due to the lack of a continuum amount of information needed to validate the asymptotic results.

Frequently, one typically faces the problem of performing a data analysis along a time horizon
subject to censoring, i.e., when some data at hand have occurred only within certain periods of
time. To be more specifically, a general right-censoring scheme can be described as follows. Let
wr,..., W}L’p be independent positive random variables representing the survival times or times to
some events of n, items in a population p = 1,...,J. The corresponding distribution function and
intensity function of the p-th population are denoted by FP and hP, respectively. A typical situation
occurs when {WP }"?_ are censored on the right by independent positive random variables {CZ,}"""_, .
These censored variables C?, are also assumed independent w.r.t WP . Thus, in this general random
censorship model one can only observe

XB =min{WP Ch}, b =lixe _wry

m
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where 0%, indicates whether WP is censored or not.

In a large number of applications it is of major importance to test the homogeneity of populations
in the presence of censoring. A major problem in the literature is the development of nonparametric
methods to test the null hypothesis

Hy:F'(¢)=---=F'(0); t e x, (1)

where X is the domain which encodes e.g the lifetime in a typical problem in survival analysis. The
test should be consistent to a large class of alternative hypotheses. A lot of different test procedures
have been proposed and studied so far [see e.g [20] and other references therein]. One of the most
important nonparametric methods to verify Hy under random censorship is the well-known weighted
log-rank test successfully developed in the setup of the Martingale theory proposed by Aalen [1] in
survival analysis. See e.g the works [[2], [3], [6], [21] [13], [12]] and other references therein for this
approach. The weighted log-rank test is one of the pillars of modern survival analysis. In fact, it is the
most commonly used nonparametric test to compare two or more continuous populations with data
that are subject to censoring. In spite of the large flexibility of the log-rank test, it may not exhibit
good power to deal with non-proportional intensity functions. This fact is a major drawback of the
log-rank theory and it is discussed in several applications with continuous distributions. See e.g Klein
and Moeschberger [21] for a detailed discussion on this matter.

While there is a large number of works about nonparametric methods for continuous distributions
subject to censoring [see e.g [12], [6] and [3] and other references therein|, it is rather surprising
that only few works investigate methods for lifetime discrete data. See e.g. the works [16], [15] and
[19]. The study of nonparametric tests for Hy and consistent w.r.t any alternative hypotheses for
purely discrete distributions with full support under censoring is clearly rather important in many
applications. This is the program we start to carry out in this work. We tackle this problem by
naturally considering the weighted linear log-rank statistics given by

LR Z S ( [hna (6) — hnn (E)} ,n* e N, r>1,

=1 q1#q

where Uy, ., 1s a suitable empirical weighted process, hm is the Kaplan-Meier estimator for the intensity
function h? and the variable r encodes the number of categories which lives in an unbounded subset
of the set of natural numbers N. A large amount of attention in this article is devoted to the study of

the asymptotic behavior of the following statistics

oo J—-1
CVM(n ZZLR n*,r) (n ,r), n*eN’, (2)

r=1g=1

for suitable choices of weights (;ASq and quql . The statistics (2) is reminiscent from the classical Cramér-
von Mises statistics largely used to compare continuous distributions under censoring. In this case,
standard arguments based on Gaussian processes may be used to prove the correspondent asymptotic
limit. See e.g [28], [6] and [21] and other references therein. In the purely discrete case, the study
of the asymptotic behavior of (2) is not trivial. In this case, there is no obvious (if any) underlying
Gaussian process which describes the asymptotic behavior of (2). The reason is the occurrence of
infinitely many persistent jumps as the sample size goes to infinity which causes some difficulties in
establishing Lindeberg-type conditions.

Very general and fundamental asymptotic results for the log-rank statistics was established in the
eighties by Gill [13] and Andersen et al [5]. The key point of their asymptotic argument is based
on the assumption that the size of the jumps of the underlying martingales goes to zero due to a
Lindeberg-type condition. This of course does not hold when we are in a general discrete setup. In
order to recover the discrete case, one needs to accommodate the relevant information on each category
of the variable of interest. See e.g Murphy [24] and Lipster and Shiryaev [22] for a detailed discussion
on this matter. To our best knowledge only few works have tried to tackle this problem. Gill [13]
proposed to spread the jumps at each category of the variable of interest over a neighborhood. His
argument provides amenable time-changed processes whose their persistent jumps could in principle
be asymptotically controlled under suitable conditions. See remarks after Theorem 4.2.1 in Gill [13].
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However, his approach is far from being simple and it is not clear how one would apply his argument
to a concrete discrete case in applications.

Along the lines developed by Gill [13] and Andersen et al. [5], other works [see e.g [18] and other
references therein] study asymptotic properties of different classes of tests for Hy but always restricted
to continuous distributions. Another related work is Murphy [24] who proved a central limit theorem
in a rather general discrete setup but the resulting weighted processes do not recover the log-rank
statistics. Stute [26] and Akritas [4] provide central limit theorems under censorship with distributions
with atoms. They essentially study limit theorems for integrals w.r.t Kaplan-Meier estimators but
they are not able to recover the log-rank setup.

In view of the remarks raised above, we derive one asymptotic result in the setup of the discrete
log-rank theory towards applications to the statistics (2). We introduce suitable underlying discrete-
time filtrations (over the samples) which allow us to get rid the unavoidable persistent asymptotic
jumps of the underlying martingales. See Remark 3.1 for more details. With these filtrations at hand,
our first result (see Theorem 3.2 and Section 4) applied to the log-rank statistics is solely based on soft
arguments and well-known machinery from Martingale theory. This result complements the previous
fundamental works of Gill [13] and Andersen et al [5] establishing the Central Limit Theorem for the
log-rank statistics in a purely multivariate discrete setup.

With the weighted log-rank asymptotic result at hand, we have prepared the basis for the asymp-
totic distribution (Theorem (5.1)) of the Cramér-von Mises statistics in (2) for independent discrete
populations under arbitrary right-censoring and with infinitely many categories. In particular, we
provide a statistical test for Hy which is consistent to any alternative hypothesis. Our test recov-
ers previous works on discrete versions of Cramér-von Mises [23, 8, 27] for goodness of fit, without
censoring and finite number of categories when applied to suitable choices of weighted processes.
Moreover, the proposed test statistics supports a large class of empirical weighted processes which
includes Fleming-Harrington [12] and Tarone-Ware [29] weights.

Contrary to the classical continuous case (see e.g [28]), the asymptotic distribution of the Cramér-
von Mises statistic is not distribution-free because of the inherent nature of the jumps. Nevertheless,
the underlying discrete structure allows us to write it as a weighted series of independent chi-squared
variables with one degree of freedom where the weights can be consistently estimated from the data
even when the limiting covariance operator is infinite-dimensional. This is particulary important in
several applications in survival analysis such as cure rate-type models for testing the null hypothesis (1)
for infinitely many active categories in X.

In order to deal with infinitely many categories, the limit theorems (see Theorems 3.5 and 5.1)
which describe the asymptotic behavior of (2) has to be worked out in the Hilbert space of square
summable real sequences. In particular, Theorems 3.5 and 5.1 can be related to the work of Dedecker
and Merleved [11]. In this work, they give necessary and sufficient conditions for a general stationary
sequence of Hilbert space valued-random variables to satisfy the conditional central limit theorem.
In particular they apply their results to characterize the asymptotic distribution of the Cramér-von
Mises statistics essentially involving the empirical distribution function for continuous and/or discrete
random variables. Unfortunately, their results do not recover censored random variables. Our central
limit theorem complements [11] in the particular case of discrete variables arising in a right-censorship
model where the empirical distribution function is not available for analysis.

In order to illustrate the theory developed in this paper, we present some simulation results. In
particular, we briefly compare classical nonparametric tests based on continuous distributions with
the Cramér-von Mises test of this paper in a discretely recorded data set presenting crossing hazard
functions. We show that the methodology developed in this paper allows us to detect crossing hazard
functions when classical methodologies based on continuous distributions fail.

The remainder of this paper is organized in the following way. After fixing the notation and
recalling some basics of the inference of the multiplicative intensity model in Section 2, we formulate
and state the main asymptotic results of this article in Sections 3, 4 and 5. Section 6 reports a
simulation study and the proofs of Theorems 3.2 and 3.5, Proposition 3.6 and Theorem 5.1 are
reported in Sections 7, 8, 9 and 10, respectively. The Appendix contains some technical results used
in Theorem 3.2.
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2 Inference for the Multiplicative Intensity Model for Dis-
crete Random Variables

In this section, we introduce the basic notation and the discrete model used in this paper. Let N be the
set of non-negative integers and let W and C be two independent discrete N-valued random variables.
The discrete random variable W describes the event of interest, while the discrete random variable
C' denotes the censoring variable. The reader may think C' as the random variable which describes
the censoring in a given statistical problem. Let us fix an underlying probability space (2, F,P).
Throughout this paper, we make use of the following notation: if Z and Y are two adapted processes,
we write (Y.Z)(i) := Y(0)Z(0) + >_,_, Y(O)AZ(¢) for i > 1, where AY(¢) = Y(¢) =Y (£ —1). In
order to distinguish discrete-time stochastic integrals from simple Riemman sums, if N is a predictable
process and M is a martingale, we shall write the correspondent discrete-time stochastic integral as
Jo N(0)dM (¢) = (N.M)(i). Moreover, if M is discrete-time martingale then (M) denotes the usual
predictable bracket.

We fix once and for all, a natural number J > 1 and we write J = {1,...,J}. In the remainder
of this paper, we denote n* := (ni,...,ny) € N/ and N; := max{ni,...,ns}. Here n, denotes the
size of the random sample at hand correspondent to the population ¢ € J. The symbols V and A
will denote the maximum and minimum between real numbers, respectively. Let us now describe
the general right-censorship discrete random model of this work. For a given p € 7, let (WP, CP)
be a given population where WP and C? are independent discrete random variables which must be
interpreted as W and C, respectively. Let X? be a discrete random variable defined by

XP:=WPACP, peJ.

For any p € J, we take independent random samples {(W? C?),- - | (W,’L’p, C’ﬁp)} from the population
(WP,CP) where 1 < n, < co. To shorten notation, throughout this paper we assume that P[C? =
0] = P[WP =0] =0 for any p € J. With these random samples at hand, we introduce

XP = WEACE, VE(i):=1xz >4

and the counting processes

RE (i) = Nyxp<ixp—wry and ROP(i) = xp <ixn-cn),

for m =1,...,n, and ¢ > 0. The counting processes associated with the p-th random sample are
given by
RUv(i)i= Y RE() and ROs(i)i= Y0 RGPG), 120, 3)
m=1 m=1

In order to take into account all the information generated by the random sample at hand, we
define

m,i’

Np
Np | __ p
Fri=\/ A
m=1
where

AP = o (ARGP(0), ARD, (0);1 < £ < i),

for each i > 1 and m = 1,...,n,. We also set Fo” := A} :={0,Q} form =1,...,n, and p € J.
Here, for a given family of random variables D the class o(D) is the smallest sigma-algebra making all
of D measurable. Moreover, \/ is the smallest sigma-algebra generated by a union of sigma-algebras.

In this paper, several types of filtrations will play different rules. The filtration

Fre = {F;";i > 0}
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will be used to perform the Doob-Meyer decomposition for the counting process R™ as follows. By
the very definition, for each m € {1,...,n,} and p € J the Doob-Meyer decomposition of RE, w.r.t
AP = {AP . i >0} reads

m,i?

RP

m

(i) = Y2 (i) + N2,(i), i > 1

where NP, is the compensator of RP, and Y is the associated martingale. Here RF,(0) = Y2 (0) =
NP (0) =0 a.s. The definition of the filtration F"r yields the following Doob-Meyer decomposition

R i)=Y (Y;,’L(i) +N,zp(¢)) — Y™ (§) + N™(4), i > 1.

By the very definition, the following F"7-decomposition holds

R”p(i):y%(z’)+i:v”p(zmm(4) i>1, (4)
=1
where
V()= YOVAG) aad H() = 3 WG)

Here hP is the intensity function associated to the random variable of interest W? which can be written

. J .
hp(.j) = j]7 J > Oa (5)
provided that P[W? > j] > 0.

Remark 2.1 By construction, one should notice that each AP -martingale Y is also a martingale
w.r.t B for every m = 1,...,n,. Moreover, the martingales Y¥, and Yjp are independent for any
m#jin{l,...,ny}. As a consequence, the following representation for the predictable bracket holds

(Y™) (@) = SV (ORP (@) [L - k0], 0> 1.
=1

In the remainder of this paper, we denote

P() :=PXP>{; pe T, L >0,

and whenever necessary, we can always assume that for each ¢ € J there exists a category i such that
61(i) > 0. This ensures for instance that we can write h? as in (5) on {1,...,4}. One can easily check
the following elementary property.

Remark 2.2 V" ({) has binomial distribution with parameters n, and 6P(L) for each ¢ > 1. The
conditional distribution of AR™ (£) given V™ () = j is binomial with parameters j and hP({), for
every{>1 and j =1,...,n,. Moreover,

E[AR™ (i) | V()] = V™ ()hP(i) = E[AR™ (i) | Fi], 0> L. (6)

We are now in position to derive an empirical estimator for the intensity function AP. The idea
is fully based on the relations (4) and (6). The martingale component Y™» is interpreted as a noise
and the predictable component N7 contains all the information about the law of the discrete random
variable WP needed for the estimation. Therefore, it is natural to introduce an estimator for h? based
on the condition that Y™ = 0. In fact, if Y"» = 0, we recover the Kaplan-Meier estimator as follows
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o ARM( ,
o) = 20Dy sy P21 )
Ve (i)

Based on (7), we then define the following estimators for H? and for the law 7P of the discrete
random variable WP, respectively, as follows

H™ (i) :

I
o>
3
<
—~
)
~—
—
oo
~—

7 = h" (i) 1:[[1 — b (0)]. (9)

{=1

for ¢ > 1. The Doob-Meyer decomposition (4) and (7) yield

- , o 0 L
an (Z) — Hp(l) = / WH{V7LP(Z)>O}dY p(g) =+ Tnp(l);l 2 1, (10)
0

where the predictable component 7y, (i) := 22:1 hP (€)1 gy (003 — 1] vanishes as n, — oo due to a
Borel-Cantelli argument provided 67 (i) > 0. The following useful remark gives the asymptotics of the
above estimators. These results can be easily proved by routine arguments so we omit the details.

Remark 2.3 For a given p € J, let i be a positive integer such that 0F(i) > 0. From identity (10)
we may conclude that H™ — HP uniformly (over {1,...,i}) in probability as n, — oo. Moreover,
hne (0) — hP(€) and 7,7 — 7% in probability as n, — oo, for each £ € {1,...,i}. If 0P(i) > 0 for every
i > 1, then supy, |h"» (€) — hP(€)| — 0 in probability as ny — 00.

3 Asymptotic Distribution for Discrete Stochastic Integrals

In this section, we provide the asymptotic results which will be the basis for the statistical tests in
this article. From (10) and Remark 2.3, we know that the accumulated intensity process H? admits
a natural class of consistent estimators H™ in such way that H™ — HP is a discrete-time F"»-
semimartingale of the form (10). Therefore, a natural strategy will be based on a martingale central
limit theorem. In the previous section, we have defined the filtration family {F"»;p € J,n, > 1}
where the Doob-Meyer decomposition and the resulting Kaplan-Meier estimator were performed. In
the sequel, in order to obtain the asymptotic distribution, we are forced to use different types of
filtrations. Let

J
R™ (i) := Y R"™(i); i >0,

k=1

be the total number of events of interest at category ¢ and let

J
V(i) =) V(i) i >0,

k=1

be the total number at risk at category i. In order to keep track the limiting martingale behavior
at different samples, we introduce the filtration F = {F;;i > 0} generated by the whole information
available at each category as follows

Fo=\/ F* izo0

np; pEJ

In the sequel, to shorten notation we introduce



Ledao, D. and Ohashi, A. 7

VRG) = (VPG), - VEG)),  REG) = (RY(G), .-, RhL.(5)),

and

RGP (5) == (RSP (),...,RSP()), 1<m<Npjj>1,ped.

Let us now introduce another filtration which will be the basis for our asymptotic results. This
filtration family is carefully chosen as follows. For a given category j > 1 and n* € N7, we define the
filtration G (5) := {G™ (j); 0 < m < N} along the samples as follows

Gr () = o{(V™(j),AR™ (j —1),V0 1 (j), ARE, (), ARSP(j)), p € T},

for any 0 < m < Nj — 1 and

Gr, () = o{(V™ (), AR™ (j — 1), V& (), ARY, (7). ARGP (7)), p € T},
Here we set AR™ (0) = R (0) and AR} = AROC’p =0.

Remark 3.1 The building block for the asymptotic results of this article is based on a martingale
structure over the filtration G (j) along the samples for a given category j > 1. In fact, one can
readily see that for everyp € J, n* € N and j > 1, YP(j) is a g (j)-martingale array difference.
Moreover, for every p € J and n* € N7, R"™(j) has the same Doob-Meyer decomposition w.r.t
G (4) (over the samples) and F™ (over the categories). In order to recover the classical Tarone-
Ware and Harrington-Fleming weighted processes, we include the term AR™ (j — 1) in the definition
of the filtration. This structure allows us to accommodate the persistent jumps at each category as the
sample size goes to infinity. This strategy is rather different from Gill [13] who used a time-changed
argument on the level of categories in order to deal with the jumps of partially discrete distributions.
Gill’s idea is to spread the jump of R™ (j) at category j over a time interval which is inserted at this
category.

In the remainder of this paper, we always consider the random variables 1/V™1(¢) as been multiplied
by indicator functions 1l yne (>0} for any ¢ € J and £ > 1.

3.1 A Martingale Central Limit Theorem

Let us now describe a list of the technical assumptions which will constitute the basis for the asymptotic
results of this section. For any pair ¢; # ¢ in J and n* = (n1,...,n;) € N/, we are going to write

Ura (n*,) = {Ug;l (n*,4);1 > 1}

Mgy

as an F-predictable process satisfying some technical assumptions. In the remainder of this work,
n* — oo means n, — oo for every p € J.

(M1) For each (ng,ng,) € N? and n* € N/, U¢

g (N*,4) is Go” (i)-measurable for every i > 1;

(M2) There exists § > 0 such that

2496 2495
i Ung, (m*,8)| | Ungy (059
oo | TV (i) | e ()

in probability for each i > 1;

(M3) For any ¢ € {q,q1} and £ > 1 there exists a constant o, (£) such that
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Ung, (0% OF
Va2 (Z) - ag q1 (E)

in probability as n* — oo.

(M3') For any g2 € {q,q1} we have that

thsupIE| n“(n AP < o0
V”qz(f)

and
o | |Uni, (n* f)l
Z an? agih (é) —0

(=1

in probability as n* — oo.

(M4) For any g2 € J (g2 # q,92 # q1) and £ > 1 there exists a constant 8¢,  (¢) such that

Uni (n*, O)Up? (n*, 0) .
an(g) - Q1¢q2(€)

in probability as n* — co.

(M4’) For any q2 € J (¢2 # q,92 # q1) we have that

Un? (n*, 0)Un? (n*,0)]

thsup]E| 0) < o0
and
| Un (n*, 0)Up? (n*, £)
CI1 a2 _ R4
[Z:; an [) CI1,¢Z2(£) =0

in probability as n* — co.

When the number of categories is finite then (M3’) and (M4’) are not necessary. Since one of the
main applications of the theoretical results of this paper lies in lifetime data analysis under censoring,
then it is crucial to work under the setup of infinitely many categories. Assumptions (M3’) and (M4')
encode exactly this situation.

In fact, we are going to show that a large class of weighted processes satisfy the above list of
technical assumptions. See Section 3.2 for more details. Let us now define a family of random
variables which encodes any hypothesis test related to the homogeneity of several discrete populations
under censoring with infinitely many categories. For a given n* € N’ and ¢ € J, we define the
following random variables

. AYI(6) AYa (¢
wal)i= X v ot ) | ) - RO 1)

174
where m = 1,..., Ny and we set AV, =0if ny <m < Nyand k € J.

A first simple remark is that {fﬁ;q(ﬁ); 1 < m < Ny} is a martingale-array difference w.r.t the
filtration G* (¢) (see Lemma 7.1) for each ¢ € 7, n* € N’ and £ > 1. Thus, we shall apply usual
arguments from martingale theory (see Lemma 7.2) to prove that the sequence ZZ": 1 Eﬁ; 4(£) converges
weakly to a zero mean Gaussian distribution with variance ¢3 (¢) given by
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20) = > al, (DR (O —h™ (0] + Y al, (ORI(O)[1— h1(0)]

q17q a174q

2 AL OO -R(O) 21, (12)

(q1,92)€A,

where the family of functions o, , o 87 . : N — R in (12) are given in (M3) and (M4),

respectively. In (12), we denote A, := {(x y) € jx Tixtyc#qyu#qgl<z<y<J}forqeJ.

In Lemma 7.2, we also show that the asymptotic variance ¢§(€) can be consistently estimated by

. TTLLq TL*7€ 2 . n*g 2 .
@ = 30 1 sy e o)+ D g e
Qa#q

Uni (n*, 0)Un? (n*,£) .
2.

g RO =),

+ 2
(q1,92)€A,

for n* € N7 and ¢ > 1.

In the sequel, the analysis will be based on the following multi-dimensional process

Ny . Ny .
_ ( zga,l<4>,...,zs;,J<ﬁ>>; 51
m=1 m=1

The multi-dimensional case requires additional assumptions on a given weighted process. Given r # k
in J, let U be a weighted F-predictable process which satisfies the following assumptions:

(H1) For any q; # k and € > 1, there exist constants v}>"(¢) and 7" (¢) such that

Upk (n* E)U”T (n*, )
Vi (€)

— (o)

Uz (0, U (n*, 1)
0

— k(o)

in probability as n* — co. Moreover, Up? U, " is non-negative a.s for every ¢ € J with ¢ # k and

qFT.

(H1’) For any q1 # k, we assume that

Uk (n*, OUpr (n*,0) |URx (n*, 0)Ugr (n*,0)]
th supE Vi (K) + %0 < o0

and

U (n*, UL (07, 6)
Ve (0) - 77q1

U (n*, U (n*,0)

— k(g 0
V7 (0) Yo" (0)] =

>

=1

+Z

in probability as n* — oo.

Of course, the above assumptions (H1-H1’) only make sense if J > 3. Without any loss of
generality, throughout this section we assume that J > 3. See Remark 3.4. In the sequel, if k& # r in
J then we set A(k,r):={q1 € T;q1 # k,q1 # r}, and we denote
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Gk, ) = > ARO[ =R (O] = Y ng (ORF(O)[L = k()]

a1 €A(k,T) Qa#k

— DO O - K], =1 (14)

q2#T

where the functions qur, 77q1 ,nqzk N — R are defined via a weighted process satisfying assumptions
(H1). Since y%7(-) = 47k (-) for every k # r in J provided ¢1 € A(k,r) then the symmetrization in
the second line of (14) yields ¢ (k,r,) = ¥(r, k, ). Moreover, for k # r we denote

Uy (0%, 00U (n*,£)
20

ht ()1 — he (6)]

e (b, ) = Y

qEA(k,r)

Upt (n*, O)Upr (n*,0) .,

- - W01 = hF(0)]
q%;k V(L)
U”T n*, O) Uk (n*, ¢ .
-y PRI D e (15)
q2#r

for n* € N7, ¢ > 1. Again symmetrization in the second line of (15) yields - (k,r,-) = - (r,k,-)
a.s for every k # r in J and n* € N’. Now we are in position to state the first result of this section.
In the sequel, we set I'(0) = 0 and we denote I'(i) := >_,_, Q(¢), i > 1, where Q is the self-adjoint
operator defined by the following quadratic form

J
QWa,a)zs => aidi(O)+2 Y apar(k,r0); a€R7, £>1. (16)
k=1

1<r<k<J

Convergence stated in (93) and (99) ensure that the quadratic form (16) is actually non-negative. We
also define the self-adjoint random operator @Q(n*,¢) induced by the quadratic form

J
(Q(n*,0)a,a)r Z ig{bi Z arapbns (kyr0); a € R7, 0> 1. (17)
k=1 1<r<k<J
We set I'(n*,0) := 0 and ['(n*,4) := Ze LQ(n*,0); n* eNT i>1.
Since the variables of interest {W?;p € J} assume values in an unbounded set in a typical discrete

lifetime data, it is important to introduce the following objects. Let {d..;n* € N’} and {d%.;n* € N’}
be two sequences of F-stopping times which satisfy the following hypotheses:

(S1) dl. < d¥. < oo as for every n* € N7 and there exists a pair (d',d*) € N2 such that 1 < d' <
d* < oo, and

d',. — d" and d*. — d" in probability as n* — co.

(82) If d* < oo then 67(d*) > 0 for every p € J. If d* = oo then 6P(i) > 0 for every i > 1 and p € J.

In the sequel, vec(A) denotes the usual vectorization of an m X n matrix A, ie., vec(A) :=
(@11, -y Qm1s @12y« ey A2y e e ey Qg - e - s amn]T. Here a;; represents the (i,7)-th element of a given
matrix A and the superscript T' denotes the transpose.
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Theorem 3.2 Assume that a weighted process U satisfies assumptions (M1, M2, M3, M/') and
(H1'). Then for every sequence of F-stopping times d.. and d“. satisfying (S1-S2), we have

Z £ () — N(O, I(d*) —T(d' — 1)) weakly as n* — oo. (18)
e=d',

Moreover,
vec(f(n*, dv) — D(n*,dl, — 1)) — vec(F(d“) —T(d - 1)) (19)

in probability as n* — oco.

Remark 3.3 Assume d* < oo and 6P(d*) > 0 for every p € J and g};q(f) is square-integrable for
everyn* € N7 g € J and £ > 1. Then the result stated in Theorem 3.2 holds under assumptions (M1-
M2-M3-M4) and (H1).

Remark 3.4 If we have just two populations (J = {1,2}) then the underlying covariance structure
in Theorem 3.2 simplifies substantially since in this case

fora e R’ n* € N/ and 1 < ¢ < co.

In the sequel, we explore the whole trajectory of the R”-valued process £"" weighted by the sequence
Gnr i= {b1.n+ (i), ...,y (i) ;i > 1} in a suitable Hilbert space which encodes the quadratic powers
of €. Doing so, our main motivation and application for the next result is the introduction of the
Cramér-von Mises test statistics under arbitrary right-censoring for infinitely many categories. Let us
define the following R”-valued weighted random field

r Ny
GLR(n*,z,r) == {xq(r) SN a0 q=1,..., J} (20)

{=1m=1

forr > 1, 2 = {z4(i);q = .yJ, i >1} and n* € N/, With this R’-valued random field, for a given
(n,m) € N2 with 1 <n S , z € R™® and n* € N’ we define

GET(n*,z,n,m) := (GLR(n*,z,n),...,GLR(n*,z,m)). (21)

Of course, under mild assumptions on the weights (z, U:f;’l) and the sample we can safely embed the
process GET(n*,x,-,-) into the Hilbert space ¢?(N) constituted of square-summable real sequences
over N. In the sequel, we make use of the following notation: || - ||,z stands for the usual norm on the
Hilbert space (2(N), M(¢) := diag(¢1(£), ..., o (L)).

In the sequel, for a given 1 < s < ¢ < oo we consider the self-adjoint operator Y (s, ) : R7K(s:8)
R7#(s:9) defined by the following quadratic form

k(s,i)

<Y(8a i)aa a>]RJk(5v77) = Z <M(.] +s— l)r(j +s5 - 1)M(.] +s5— 1)a’j7 a’j>R~’
j=1
+ S M+ s—1D)T(+s—1)M(+ s~ ag,a;)zs
1<0<j<k(s,i)
+ Z <M(£+571)F(]+57I)M(]+sil)a€7a]>R‘77

1< <0<k(s,3)
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for a € R7#(9; k(s,i) := i — s + 1. From the definition of the above quadratic form, we notice that
for each s > 1 the restriction of Y (s, j) onto R7k(5:%) is equal to Y (s, i) for every j > i. Therefore, for
a given (s,m) € N2 with 1 < s < m < oo we shall construct a linear map

Y(s,m) : R — R (22)

defined as follows. If m < oo, then we set Y(s,m)a := Y (s,m)(a1,...,a50s,m)) so that Y(s,m) =
Y (s,m). If m = oo, then for a given a € R* the Jk(s,i)-th coordinates of the action Y(s,m)a is
defined by

{Y(s,i)(ar,...,a5ms,)}; s <i < oo. (23)

Theorem 3.5 Assume that assumptions (M1, M2, M3, M}') and (H1') hold and let 1 < d' <
d* < oo where (S1-S2) holds. Then the weak limit

lim GET(n*,¢,d',d") (24)
n*— oo
is a zero-mean Gaussian measure on (? with covariance operator Y(d',d") on (? defined by (22)
and (23). In particular,

oo J

|GET(n*, s, dbn, d2)||% — Z Z AsgX2q weakly as n* — oo, (25)

n*»“n*
s=1qg=1
where {A\sq;8 > 1,¢ = 1,...,J} are the eigenvalues of Y(d',d*) and {Xiq;s >1,qg=1,...,J} is an
i.i.d subset of chi-squared random variables with one degree of freedom.

The remainder of this paper is devoted to give applications of Theorems 3.2 and 3.5 to the analysis
of purely discrete populations typically founded in a lifetime data setting. At first, we exhibit a large
class of weighted process which satisfies the assumptions in Theorems 3.2 and 3.5.

3.2 Weighted Processes

A large number of weighted processes satisfy (M1, M2, M3’, M4') and (H1’). For instance, they
can be chosen according to the following generic class

Uz (n*,0) = (i)l/Qu(n*,f) <‘W) 0>, (26)

for any pair ¢ # ¢, in J and n* = (ny,...,ny) € N/ where we set n := Z;-Izl n;. We assume
that the weighted process u(n*,-) is bounded, it satisfies the measurability assumption (M1) and it
converges in probability to a bounded real-valued function w. A similar class has previously appeared
in Andersen et al [5] for the continuous case. In the sequel, we denote by K the class of all weighted
process which can be represented by (26).

Proposition 3.6 Let us assume the existence of the limit b, = limy«_,oc np/n and XP is integrable
for every p € J. Then, every weighted process in the class K satisfies assumptions (M1, M2, M3,
MYy') and (HY').

A significant subclass of K is given by the classical Tarrone-Ware [29] and Harrington-Fleming [17]
weighted processes. The weighted functionals u(n*,-) are given, respectively, by

* * B -1 *. b
V(o) AR™ (£ —1) AR™ (j) N
(50) (Vw-n) I (- 5gy) | oeentoez

where ¢ is a bounded continuous function and 8 and § are positive constants.
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4 The Log-Rank Statistics

In this section, inspired by the weighted log-rank statistics proposed by Gill [13], Fleming and Har-
rington [17] and Andersen et al [5], we propose a test in order to verify the homogeneity of discrete
populations in the presence of arbitrary right-censoring. Our goal is to derive a class of statistical
tests for the null hypothesis

Hy:h'(€) = h*(0) = --- = h'(0);£ € N.

Throughout this section, all weighted processes belong to the class . In the sequel, we denote

d* = £:minf?(¢) >0 28

sup { £ mig87(0) > 0. 29

dy. =sup {E :min V"™ (¢) > 0} , n* e N7, (29)
q€TJ

One can easily check that dY. — d* in probability as n* — oo, where 1 < d* < co and d¥. < oo a.s
for every n* € N’. If ¢ € J, then we introduce the following general linear .J-sample statistics

LR,(n*,5) = 30" Us (n,0) [ () = " (0)]
=1 q17#q

- 3 () oo [S20AE0)

for n* € N7, j > 1. We notice that LR,(n*,-) is the ¢g-th component of ¢"" under the particular null
hypothesis Hy. Following Theorem 3.2 and Proposition 3.6, under Hy the random vector

LR(n*,d%) := (LRy(n*,d%),...,LR;(n*,d"))"

converges weakly to N (0,T(d")) as n* — oo, where I'(d") admits a consistent estimator D(n*, dv.)
given by the matrix induced by the quadratic form (17). Similar to the continuous case, the sum of
the components of the random vector LR is null and hence we consider the vector LR without the
last component as follows

LRy(n*,d%) := (LRy(n*,d%.),...,LRy_1(n*,d".)".

In what follows, we denote I'g(7) := Zzzl Qo(¢) where Q) is the operator @) defined in (16) without
the last row and column. We are now in position to define the weighted log-rank statistics associated
to LRy as follows

X2(n*,d%) = LRo(n*,d".) To(n*,d% ) "' LRy(n*,d%.), n* € N, (30)
where fo(n*,j) = Zzzl Qo(n*,é);j > 1. One can easily check that the statistics (30) is asymp-

totically chi-square distributed with J — 1 degrees of freedom, where fo(n*, d“.)~! is the ordinary

inverse.

Remark 4.1 Under Hy, we denote the intensity function by hP(¢) = h(£) and 0P(£) = 6({) for each
¢>1andp € J. It follows from (61) that the covariance component of T' is negative. In fact, for
each k#r in J

bk, 1, 0) = —J W2(O)bbr0(ORO)[1 — h(0)], €=4d,..., d"

In this case, we can apply the same arguments of Andersen et al [5] to conclude that the rank(I'(£)) =
J —1 for d < ¢ < d*. By consistency of I'({), the probability that 1'(€) has rank J — 1 increases to
unity as n* — oo.
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Remark 4.2 The class of statistics X?(n*,-) indezed by weighted processes in the class K is rather
general in the sense that it covers the classical cases of Tarone-Ware and Harrington-Fleming but it
is not restricted to these cases. In fact, we have proved that one can choose any weighted process U
which satisfies the assumptions in Theorem 3.2. Under these assumptions, one can always define a
correspondent weighted log-rank statistics of the form (30).

Type 2 Censoring. In many practical applications, the censoring scheme is linked to a failure time
process. For instance, let us suppose that the stopping time for a product life testing is not fixed
a priori, i.e., it is not fixed before the beginning of the study but it is chosen later, with the choice
influenced by the results of the study up to that time. The so-called Type 2 censoring refers to the
case which based on the observed data on that moment, one may want to stop the experiment at some
stopping time. Let us suppose the case where the experiment finishes at the occurrence time of the
B-quantile of the observed data (0 < 8 < 1). In order to develop a suitable model for this important
type of censoring, we assume X? = WP and stop the weighted log-rank process LRy(n*,-) at the time
of the occurrence of the S-quantile.

Let us consider the following stopping times

lpe :=inf{f > 1; R (0)/n > B},

O = inf{f: b FY(0) + ...+ by F () > B},

where F'? is the distribution function of W4, ¢ € J. One can easily check that the following conver-
gence holds
bpe — EO,

in probability as n* — oco. As a consequence of Theorem 3.2 and Proposition 3.6, we arrive at the
following result.

Corollary 4.3 Under Hy the log-rank statistics LRo(n*,{,+) converges weakly to N(0,I¢(¢°)) as
n* — oo, where Do(£9) admits a consistent estimator Do (n*, fy).

5 The Cramér-von Mises Statistics

The goal of this section is to propose a class of statistical tests for the null hypothesis Hy which is
consistent to any alternative hypothesis. As a consequence of Theorem 3.5, we are able to introduce a
Cramér-von Mises statistics for purely discrete populations under censoring as described in Section 2.
In the remainder of this section, we encode the first observed categories by the following sequence of
F-stopping times

d'. ;= inf{f: AR™ (¢) > 0} (31)

and we assume that all weighted processes belong to the class IC. One can easily check that

d. —d

in probability as n* — oo where

d':=inf{l: by (£) + -+ byh7 (0) > 0} (32)

for b, = limp+«_0onp/n;p € J. Let us now introduce a version of the Cramér-von Mises statistics
in order to test homogeneity of discrete populations in the presence of arbitrary right-censoring with
infinitely many categories. From Theorem 3.5, we only need to consider the particular case when the
g-th component of £ is the log-rank statistics with dimension J — 1. That is, GET(n*,ngSn*,i,j)
in (21) is composed by the following weighted random field

GLR(n*, én* ,T) = {ngm* (r)LRy(n*,r);q=1,...,J — 1} (33)
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for r > 1, n* € N7. We set My(¢) := diag(¢1(¢),...,¢s-1(£)) and the covariance operator in Theo-
rem 3.5 (see (22)) is defined in the same way but My and I'y instead of M and I' in the quadratic
form. We denote this linear operator by Vo(d',d") so that the (J — 1)k(d!,4)-th coordinates of the
action Yo(d', d")a is {Yo(d',i)(ax, ..., a(7—1yk(a i)} for a € % and k(d',i) =i —d' + 1;i > d".

The natural candidate for the estimator of the operator Vy(d!, d") : £2 — ¢% can be constructed in

a natural way as follows. To shorten notation, we introduce the random set L(d,.,db) ={d,. <<

d“. : AR™ (£) > 0} of observable categories and we denote L(n*) its cardinality. For a given n* € N”
and a € £2, we define the action

yO( n*7 n* )a
as the real sequence where the (J — 1)L(n*)-th coordinates are given by
Yo(dhye, dit)(ar - a1y ()

and YO( dl.,d".) is the self-adjoint random operator defined by the following quadratic form over

RU-DL@H "
< (dln*?dn Ja,a) = Z <M0(j)f0( )MO( )ag, aj)ri—1
JjeL(d . ,d%,)
+ > (Mo(O)To(6) Mo (j)ae, aj)ps-—s
{t<j:t,jeL(d . ,d*.)}
+ Z <M0<£)f‘0( )M()( )ag,aj) J—1,

{j<t:tjeL(d . dt.)}

where Mo(-) := diag(¢y.n+(-), .. .,(%J_Ln*(')) and a € RU-DL(") | Therefore, Yo(d,.,d%) : > — (2
is a well-defined sequence of self-adjoint finite-rank random operators.

In view of the log-rank composition in (33), we are now in position to introduce the Cramér-von
Mises statistics associated to the general discrete censoring model described in Section 2 as follows

CVM(n*,d.. d") = ||GET(n*, ¢ps,d., d%)||%;n* € NT71,

7n*7n

As a consequence of Theorem 3.5 and Proposition 3.6, we arrive at the following result.

Theorem 5.1 Assume that U belongs to the class IC, the growth condition in Proposition 3.6 holds
and let (d',d*,d\,.,d".) be the categories and the stopping times defined by (32), (28), (31) and (29),

y Pm* oy Ynx

respectively. Then, under Hy

co J—1
CVM(n*,d.. d%) — ZZ)‘SQXSQ weakly as n* — o0, (34)
s=1 g=1
where {Xgq;s > 1,q = 1,...,J — 1} are the eigenvalues of the covariance operator yo(dl7d“). In

particular, if X9 is square-integrable for every q € J then

L(n*)J-1 oo J-1
= 30D M lam) = DL Y AeaX (35)
s=1 ¢=1 s=1 g=1
weakly as n* — oo, where {qu :1<s<Ln*),q=1,...,J —1} are the random eigenvalues of the
covariance operator estimator yo( d..,d%) and

A(n*) := {)7 ('), dv.) is non-negative},

so that P(A(n*)) = 1 as n* — oco.
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We notice from (35) that the P-value for the hypothesis test Hy is given by P[A(n*) > CV M (n*, d.,.,d*
Hj). The approximate law A(n*) is a weighted sum of independent chi-squared random variables and
hence several algorithms to evaluate the P-value are available. See e.g Duchesne and Micheaux [10]
for a recent discussion. Moreover, by the very definition of ¢2, the test described in Theorem 5.1 is

consistent w.r.t any alternative hypothesis.

6 Simulation

In this section, we perform a simple simulation study to evaluate the behavior of the classes of statistics
proposed in this paper. We analyze the effect of the sample size, the proportion of censored data and
the number of populations. Here, we assume the variable of interest follows a Poisson distribution
with parameter A, for any p € J and the censoring variable also follow a Poisson distribution with
parameter \.. In this section, all statistics are considered in terms of of the weight u(n*,¢) = 1 in
the class K. The goal is to test the hypothesis Hy : Ay = Ay = --- = A which is equivalent to the
hypothesis Hy : h'(¢) = h?({) = --- = h/(¢); £ > 1. The simulation is performed by means of the
software R ([25]) and the P-value is evaluated via Davies algorithm ([9]).

In order to evaluate the convergence of the proposed statistics, we have sampled from several
populations with Poisson distribution with A; = 100 and taking into account different sample sizes
and censoring variables. It was generated 10000 samples for each sample size (SS), A. (without
censoring, 90 and 100) and populations (2,4 and 8). Tables 1, 2 and 3 show the empirical significance
level related to the nominal significance level o = 0.05.

Two Populations | Four Populations | Eight Populations
SS | CVM LR CVM LR CVM LR
50 | 0.0493 | 0.0564 | 0.0478 | 0.0569 | 0.0706 0.072

100 | 0.0492 | 0.0531 | 0.0495 | 0.0516 | 0.0652 | 0.0602

150 | 0.054 | 0.0549 | 0.0526 | 0.0501 | 0.0599 | 0.0593

200 | 0.0478 | 0.0493 | 0.0536 | 0.0527 | 0.0595 | 0.0544

250 | 0.051 | 0.0524 | 0.0526 | 0.0528 | 0.0549 | 0.0563

300 | 0.0493 | 0.0528 | 0.0534 | 0.0523 | 0.0545 | 0.0541

Table 1: Without Censoring.

Two Populations | Four Populations | Eight Populations
SS | CVM LR CVM LR CVvM LR
50 | 0.0506 | 0.0513 | 0.0457 | 0.0588 | 0.0535 | 0.0682

100 | 0.0534 | 0.0507 | 0.0454 | 0.0538 | 0.0512 | 0.0595

150 | 0.0526 | 0.0504 | 0.0497 | 0.0558 | 0.0535 | 0.0581

200 | 0.0504 | 0.0519 | 0.0482 | 0.0525 | 0.0529 | 0.0558

250 | 0.0475 | 0.0487 | 0.0504 | 0.0525 | 0.0456 0.051

300 | 0.0517 | 0.0547 | 0.0482 | 0.0499 | 0.0505 | 0.0539

Table 2: Censoring Variable: Poisson with A, = 100.

Two Populations | Four Populations | Eight Populations
SS | CVM LR CVM LR CVvM LR
50 | 0.0491 | 0.0477 | 0.0285 | 0.0711 | 0.0326 | 0.1051

100 | 0.0483 | 0.0484 | 0.038 0.0578 | 0.0387 0.072

150 | 0.048 | 0.0485 | 0.0457 | 0.0531 | 0.0446 | 0.0575

200 | 0.0474 | 0.0482 | 0.043 0.0552 | 0.0451 | 0.0635

250 | 0.0516 | 0.0532 | 0.0441 | 0.0506 | 0.0425 | 0.0569

300 | 0.0481 0.048 | 0.0429 | 0.0532 | 0.0451 | 0.0591

Table 3: Censoring Variable: Poisson with A, = 90.
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In all cases, the simulation shows that both test statistics have approximately the same behavior
even for small and moderate sample sizes. Unsurprisingly, the number of populations involved in
the analysis affects the convergence of the log-rank and Cramér-von Mises statistics. Moreover, as
the proportion of censored data increases, the number of populations becomes more relevant for the
convergence.

As pointed out in the Introduction, the logrank test has little power for crossing hazard functions.
In order to evaluate the performance of the Cramér-von Mises test developed in this paper, we analyze
one classical discretely recorded data set with crossing intensities described in Klein and Moeschberger
([21], pp. 211). A clinical trial of chemotherapy against chemotherapy combined with radiotherapy
in the treatment of locally unresectable gastric cancer was conducted by the Gastrointestinal Tumor
Study Group. In this trial, forty-five patients were randomly divided into two groups and medically
accompanied for eight years. We wish to test the null hypothesis Hy that the intensity functions of
the two groups are the same by using the Cramér-von Mises statistics developed in this paper. By
setting (u(n*,-) = 1) in (26), we obtain CV M = 0.0926 with P-value of 0.029, so the null hypothesis
of no difference among intensity functions between the groups is rejected at the 5% level. The same
hypothesis test based on the continuous versions of Renyi (P-value = 0.053) and Cramér-von Mises
(P-value = 0.06) statistics do not reject Hy at the same 5% level. This result stresses the importance
of modeling discrete data with methodologies based on purely discrete distributions. In this particular
case, classical methods based on continuous distributions fail to reject Hy while the discrete Cramér-
von Mises test developed in this article successfully reject it at a given level of significance.

7 Proof of Theorem 3.2

In this section, we provide the proof of the asymptotic result stated in Theorem 3.2. Proofs of
Lemmas 7.1, 7.2, 7.3 and Proposition 7.4 are given in the Appendix 11. The following simple remark
gives the expected probabilistic structure of f;@ 4 given by (11).

Lemma 7.1 Assume that U satisfies assumption (M1) and {f"* (0);1 <
N’ q € J} is a subset of L?(P). Then for each £ > 1, n* € N’ and g € J, {(&
a square-integrable martingale-difference w.r.t the filtration G* (£) = {G™ (£);

Throughout this section, we assume that ]E|§7’}:,q(€)|2 < oo for every n* € N/, 1 <m < Ny, 0> 1,
and g € J.

Lemma 7.2 Assume that a weighted process satisfies assumptions (M1, M2, M3, MJ). Let i be a
positive integer such that 0P (i) > 0 for every p € J. Then for each £ € {1,...,i} and ¢ € T,

Ny
Z fg;,q(@ — N(O7 ¢>3(€)) weakly as n* — oo. (36)
m=1

The asymptotic variance gbg (€) is the limit in probability of Qggm* (£) as n* — oo for each £ € {1,...,i}.

Lemma 7.3 Assume that a weighted process U satisfies assumptions (M1, M2, M3, MJ). Let i
be a posztzve integer such that 0P(i) > 0 for every p € J. Then for each q € J, the random variables
{Z ,(0);1 <L <i} are asymptotically independent and

i Ny i
Z Z 615:,(1(6) — ]\7(07 Z qﬁi(é)) weakly as n* — oo.
(=1

£=1 m=1

Proposition 7.4 Assume that a weighted process U satisfies assumptions (M1-M2-M3- M4) and
(H1). Let i be a positive integer such that 6P(i) > 0 for every p € J. Then for each € € {1,... i}

£ (6) = N(0,Q(0))
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weakly as n* — oo, where

vec(Q(n*,E)) — vec(Q(ﬁ)) (37)
in probability as n* — oo for each £ € {1,...,i}. In particular,
Zf” — N(0,I'(¢)) weakly as n* — oc. (38)

Proof of Theorem 3.2.

Throughout this proof C' is a constant which may defer from line to line. At first, we assume that
d = 1,d* = oo and 6P(i) > 0 for every p € J and positive integer i > 1. By observing the
identity (79) together with (M3'-M4’) we readily see that 52:(1(6) is square-integrable for every
g€ J,L>1,n"€ N/ and m = 1...,N; so we are able to apply Proposition 7.4 accordingly. Let
(W) = (Wy(3),...,Wy(i));i > 1} be the R’-valued F-martingale with independent increments given
in the proof of Proposition 7.4. We claim that

(a) T(c0) = 3,2, Q(F) is a well-defined nonnegative self-adjoint operator on R”.
(b) The weak convergence holds 3252, € (£) — N(0,T'(c0)) as n* — oo.

Let us check (a). For a given a € R”, we know that (W (i), a)gs has Gaussian law N (o, Zéﬂ(Q(f)a, ay)
for each i > 1. The definition of the covariance operator @ in (16) and assumptions (M3’-M4’) and
(HY') yield sup;>, Yy, [|Q(£)|| < co. In particular, the following estimate holds

i

oo J
Z( )a, a)p SZZ% Zakql )+Za£,q1(€)+2 Z |5ql,q2()| +
1 k=1

=1 a1 #k a1 #£k (q1,92)EAR

2> D0 laarl [ D0 DO+ D0 gt (01 Y gt 0] | < oo

=1 1<r<k<J qLEA(k,T) Qi #k q2#r

for every i > 1 and a € R’. Hence, I'(00) := >",2, Q(¢) converges absolutely on the space of matrices
and it is the self-adjoint non-negative operator associated to the quadratic form Y ,~ (Q(¢)a,a)rs; a €
R”. Now let us check (b). From Proposition 7.4 we know that W (i) ~ N(0,I'(i)) and hence the

previous argument allows us to define the N (0,I'(c0))-Gaussian variable W(co) = lim;_,cc W (i)
(weak sense).

To shorten notation, we set W™ (i) := >,_, " (£);i > 1,n* € N/. By using the same ar-
gument as in (87) one can easily check that {},_, fl‘niq(ﬁ);i > 1} is an F-martingale-difference
so that {(W"" (i),a)gs;i > 1} is an F-martingale for every a € R’. For each i > 1, Proposi-
tion 7.4 yields W™" (i) — W(i) ~ N(0,T'(i)) weakly as n* — co. We now claim that the weak
limit W (00) := lim; oo W™ (i) exists for each n* € N’. In fact, for a given a € R’ and
n* € N’, a straightforward but lengthy calculation shows that the quadratic variation of the martin-
gale (W™ (-),a)ps at a given point i > 1 can be estimated as follows

. oo J Ur”lljl (Tl*, 6)‘2
A 0.0F <53 2 Vi
U (n*, 0)[2 UL (n*, UL (n*,0)]

| n | n n
Z (Z17l +2 Z = n -
v 4(5) q1,92)€A v ‘I(f)

Q17q (
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U (n*, U2 (n*,0)

D2 > laad | > gy

=1 1<r<k<J a#k

Uz (0, U2 (0", 0)
Vo (0)

Uk (0, Uy (n*, )]

Ngqy

v (0)

>

a1 #k

>

q2#T

Therefore, we may use assumptions (M3’-M4/-H1’) to ensure that for each a € R’

sup EZ|A(V~V”*(€),a>|2 < oo (39)
i>1n*eN
and hence the Doob maximal inequality jointly with the Martingale convergence theorem yield
lim; oo (W™ (i), a)gs in probability for every a € R and n* € N7. This fact together with Cramer-
Wold allow us to conclude that W™ (i) — S22, €" (¢) weakly on R” as i — oo for each n* € N/. At
this point, we know that
lim lim W™ (i) = W(c0). (40)
i—0c0 n*— 00
Fix a € R’ and denote W™ (00) = Y202, €™ (€);n* € N/, Since {(W" (i),a)rs;1 < i < oo} is a
closed martingale then we can estimate the L?-norm from the quadratic variation as follows. For a
given € > 0, the following estimate holds for each n* € N’ and i > 1 as follows

* ~

IP’{|<W” (00) — W™ (i), a)ps | > 5}

IN

~ % ‘

SB[ (), aha ) (o0) — (57 (), ader )

= LE Y AP (0,00

l=i+1

- éE Z |<V~V"* () — wr (- 1)7®>]RJ|2. (41)
(=i+1

Assumptions (M3'-M4’-H1’) (in particular (39)) then imply that

lim lim sup P{|<W"* (00) = W™ (i), a)gs | > s} ~0. (42)

1—00 p*—so0

From [[7], Theorem 3.2 page 28] and Cramer-Wold, the convergence (42) allows us to exchange the
limits in (40) and therefore W™ (c0) — W (oco) weakly as n* — oo, thus we conclude (b). In particular,
we have shown

W (d*) = W™ (d' — 1) = N(0,D(d*) — T(d' — 1)) (43)

weakly as n* — co. We now proceed by using the above arguments on the set {d’,...,d"} and this
time we have to play with the stopping times d!,. and d%.. We fix a € R/ and we write

(W (de) = W (dL), a)ygs = (W™ (dY) = W™ (dY), a)gr+

(W7 (dy) = W (d"), aes + (W (d') = W™ (d},0), a)po-

By considering ¢} (n*) = d* A d¥. and c§(n*) = d" V d¥%., we may follow the same steps given in (39)
and (41) to show that for every ¢ > 0
- - 1 ) s«
PV (d") = W™ (dy),a)es| > el < 5B D (AW (), a)pol* 0
L=cy{(n*)+1
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as n* — oo. The same argument also applies to d' A d!,. and d' Vv d.. and therefore Cramer-Wold
and (43) allow us to conclude that (18) holds.

The limit (19) when d* < oo is a direct consequence of Proposition 7.4 and in particular (37). So
we only need to prove the case d“ = oo, i.e., vec(f‘(n*, d;@)) — vec (I‘(oo)) in probability as n* — co.
In fact, one has to check the following convergence in probability

dv, 0o
PN OE DB AGH AN (44)
=1 =1
0,
Z% ) —>Zz/)kr€ 1<r<k<.J (45)
=1 =1

as n* — oo. In the sequel, to shorten notation we write n?(¢) = h?(£)[1 — hP(¢)] for p € J,£ > 1 and
we proceed componentwise. For a given ¢; # ¢ in J, we shall write

\Ugjl n* €| . i \Ug;l n* £)| .
Z e (d Dha I pna () — Zaglql (On? () = Z V(7 [ (£) — n (£)]

{=1

drs n

Un (it 0

§ i _ 1(¢ qi(p
+ 4—1{ Va (z) O‘q,ql( ) Y ( )

oo

- D Al (On"(©)

t=d, +1
= Ti(n*) + Ta(n*) + T3(n*). (46)

Assumption (M3') and the fact that sup,s, [7”(¢)] < 1 for every p € J yield .2, af', (O)n™(¢) <
oo so that T3(n*) — 0 in probability as n* — oo. Also from (M3') we know that the family
{302 U (n*, 0)](V" e (£))~ % n* € N7} is bounded in probability and therefore Remark 2.3 implies

U, (" e)l

T1(07)] < sup " (0) = ™ |Z V(0

in probability as n* — co. The assertion that T5(n*) — 0 is a direct consequence of (M3'). By using
exactly the same above argument for the other terms in the difference ZL,"* e (0) = 2202, 92(0)

and Ze:1 s (k7. 0) — >y ¥(k, 7, €) together with the correspondent assumptlons (M4’-H1'), we
arrive at (44) and (45). This allows us to conclude the proof.

8 Proof of Theorem 3.5

We start with the simplest case d* < oo and to shorten notation we denote W;* () the g-th coordinate

of the vector W (1) introduced in the proof of Theorem 3.2. Throughout this proof, any element
x € RP for p < oo is identified as an element of £2 in the obvious way, C' is a constant which may defer
from line to line and we set k(p,q) =¢—p+ 1 for any 1 < p < g < co. We can write

GET(TL*, ¢7p7 Q) = (M;DWn* (p), e 7Man* (Q))

where M; := diag (¢1(j),...,0s(j)); > 1. A direct application of Theorem 3.2 yields MW" (i) —
N (0, M;T'(i)M;) weakly as n* — oo for each i > d' and more importantly, for every a € R e
have

<GET(n*, ®, dla i), a’>RJk(dl,i) — N(07 <y(dla i)a, a>]RJk(dl,z‘)>
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weakly as n* — oo. This shows that for each i > d

GET(n*,¢,d',i) = N(0,Y(d',i)) (47)
and
k(d',i) g
HGET('I’L*,¢7dl,Z.)||%2 - Z Z)‘SQX§q (48)
s=1 g=1

weakly as n* — oo, where {\gg;1 < s < k(d',i),q = 1,...,J} are the eigenvalues of Y(d',i) and
{ng; 1<s<k(d,i),qg=1,...,J} is an i.i.d subset of chi-squared random variables with one degree
of freedom. Next, we have to play with the estimators ¢y, d.. and d.. Triangle inequality yields

|GET (n*, ¢, d',d") — GET(n*, s, dbye, dive) |2 <
|GET(n*, ¢ps, d',d*) — GET(n*, ¢, d", d")|| 2+

HGET(TL*’ dA)’rL*adla du) - GET(?’Z*, an* n*7 n* )”42 =
Ty (n*) + Ta(n*).

For a given ¢ € J and n* € N/, {W;*;i > 1} is an F-martingale and therefore Doob’s maximal
inequality and assumptions (M3’,M4’) yield

Esup [W," (i)|* < CE(W}")(c0) <

i>1

Uns (n*,0)| Uns (n*, )]
D3 Vn: +EY S Vn?

=1 q1#q =1 q17#q

QEi >

=1 (q1,92)€44

|Uny

gy

(n*, 0)Uy"

o

Vna(0)

(n*, 0)]

< C; ¥n* € N7, (49)

Estimate (49) implies in particular that {sup,;s, \Wq"* ()|?;n* € N’} is bounded in probability for
each ¢ € J. Therefore, Lemma 7.2 yields

k(dl av) g

Z qun s)|? ZsupWV” (50)

g=1 21

in probability as n* — oco. By the very definition,

1
Z?%giﬂ sy St 1 OWF (O 5 k(dhe ds.) < k(d',d*)
d N g w ”
Zé k(dl du)Zq 1 |¢q TL*( ) ( )‘2 5 k(d’lrz*vdn )> k(dl7d )

So T(n*) — 0 in probability as n* — oo. Summing up the above estimates we conclude (24) and (25)
when d* < co. Let us now treat the case d* = oo. At first, we notice that Y(d',d*) is a nuclear
operator. For a given i > d', let {\sy;1 < s < k(d',i),q=1,...,J} be the eigenvalues of Y(d', i) and
let {X§q§ 1 <s<k(d,i),qg=1,...,J} be an i.i.d subset of chi-squared random variables with one
degree of freedom. Convergence (48), properties (M3’-M4') and estimate (49) yield

T?(n*) = (51)

Jk(d! ) Jk(d! ) oo J
Y A=E Y Aol <lminfE|GET(n",¢,d" )| <C Y Y é5(0), (52)
s=1 s=1 £>dl g=1

for every i > d' and hence (52) yields Tr (Y(d',d")) = Y22 As < 0co. Let us now check tightness of
the family {GET(n*,d',d*);n* € N’}. From (49) and (M3'-M4'), we have



22 On the Discrete Cramér-von Mises Statistics under Random Censorship

E||GET(n*,d",d")||% < Z]Estip\W 2 x ZZ|¢>q (s))?P<C (53)

s=1g=1

for every n* € N7, In particular, (49) yields

sup ]EZ Z\gbq s)2 < ZEsup|W” Z Z|¢q ) (54)
n*eNJ T N g=1 q=1 s>1 r=N q=1
J oo
< O D b))

q=1r=N

as N — oco. Hence, (M3'-M4’), (53) and (54) allow us to conclude the relatively weak compactness
which together with the weak convergence of the finite-dimensional projections (47) imply

GET(n*,¢.d',d") — N(0,)(d',d")) (55)

weakly as n* — co. It remains to play with the estimators, but this is a straightforward consequence
of the previous arguments. In fact, triangle inequality yields

|||GET(TL*,¢,dl7du)”?2 - HGET( ¢7L*v n* n ||[2| <
|IGET(n*, by, d',d")|72 — |GET(n*, 6, d',d")| 72 |+

‘HGET(n*aqgn"adl?du)”%? - ||GET( ¢nx dn"’ n* H€2| -
T5(n*) + Ty(n*).

The same arguments given in (44) and (46) allows us to get > ., Z;zi 1 |gZA>2 .(s) — ¢2(s)] = 0 in
probability as n* — oo and since sup;~; |Wq" ()|? is bounded in probability, we can safely conclude

oo J
() <D 105 0e(5) — Zbup Wy (i (56)
s=1q=1

q1z>

in probability as n* — co. By the same reason,

[eS) J
Ty(n") < > D bgms (YW (s)> =0
s=k(d! . ,d*,)+19=1
in probability as n* — oco. Convergence (55) jointly with T3(n*) + Ty(n*) — 0 in probability as
n* — oo allow us to conclude the proof.

9 Proof of Proposition 3.6

At first, we check (M1-M4) and (H1). Let us fix a positive integer £ > 1. Assumption (M1) is
obvious. If § > 0 then we shall use the sample growth condition and the definition of u to get the
following estimate

(2406
Uny, (n*,1)

et ) (%)n_5/2|u(n*,€)\2+5

— 0 asn* — oo,
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for any ¢ # ¢1 in J. This shows that assumption (M2) is satisfied. For a given ¢ # ¢; in J and
g2 = q we have

2
Uz (n*, ) Voo ()| ng Ve (8)
G e I G7)
For g2 = g1, we have a similar expression. Now, if g2 € J (g2 # ¢, 92 # ¢1) then we shall write
Ung, (0%, OUng, (n*,£) V7ez (¢) V7 (£) mg V7 (£
- 2 | (n*7 )|2 — ( ) n*( )J ( ) (58)
Vra(l) 0) Vo' (l) n ng

Identities (57) and (58) allow us to use again the sample growth condition, the definition of u and
the binomial property to get assumption (M3) and (M4). In fact,

2
o ) (o b0\, o
a”’“(@_< R bpepw)) o

p=1
and

b‘lz 642 (6) b!h 6 (6)

¢ () =w(l 01(0).
S > YT MUY R
Let us now check (H1). If ¢; # k € J, then we shall write
Upr (n*, OU;r (n*, £ nk ny Nay
5 (5 OUL ( )_| (e p VOV (O g Vi (6). (59)
Via (5) Ve ve(e) no ng,
For a given r # k in J and ¢; # k we shall write
Up (n*, U (n*, 6) n* Vm 0) Vi (0) ng, Vo (£

30) POV 0o ng,

Identities (59) and (60) allow us to use again the sample growth condition, the binomial property and
the definition of u to get assumption (H1). In this case,

b0 () b-0"(£)

J J
Zp:l bpgp(g) Zp:l bpap(g)

It remains to check assumptions (M3’-M4') and (H1’). For the assumption (M3'), we notice that
if we take go = ¢, there exists a positive constant C' such that

My (£) = 7" () = w?(0) bg, 07 (£). (61)

Usg, (0" O _ V(o)

> 1. 2
Vra(0) - ng = (62)

Therefore, we have that

Unt (n*,€
thsupE| VT(Ln(E)” <CthsupE

n*

<CZHQ < o0

Obviously,

|Uny, (0, )]

o e oP
P (0] < a2, (0). (63)

— VAL (g) + 4,491

and from (57) and the binomial property we actually have

: |Ung, (0", O,
lim E Via () al (€)

n*—oo

=0 (64)
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for each £ > 1. For a given € > 0

: o |[Ung, (05 01 |Uny, (n* €)| .
nlgnoop 22:; V”qg(f) —aqul(g) > € < nhglooEZE ang agﬂhw)
- [Ung, (n*, O,
— 72711511001@ Vi (0) —a® (0) (65)

= 0.

The justification of the limit into the series in (65) is due to (62) and (64) which gives a constant
C > 0 such that

Unt, (0%, )7 Vna(l)
E—2 < CE =Co10); 0> 1
Vre (0)  — ng (0: =1,
and
, . |Und (0%, 0)?
al> (£) = lim <COIl); 0 > 1,

n* —oo Va2 ( )

for every n* € N’ where 64(-) € ¢}(N) (by assumption X is integrable). We can apply the same
arguments to check assumptions (M4’) and (H1’). This concludes the proof.

10 Proof of Theorem 5.1

The proof is an almost direct consequence of Theorem 3.5. Convergence (34) is a consequence of
Theorem 3.5 and the only statement which has to be detailed is the limit (35) when d* = co. We take
d". given by (29) and without any loss of generality and to simplify notation, we set d’,. = 1. The
arguments for general d',. follow easily from this case. For a given positive integer N, let us define

A(n*,N) = {520(1,N Adi) is non—negative}

and we notice that A(n*) = NF_; A(n*, N). We claim that lim,«_, . P(A(n*)) = 1. In fact, a basic
inequality among compact operators (see e.g [14]) yields the following a.s estimate

Nsg = Asql < [1P0(1, it AN) = Vo(1,dlse AN (66)
for every g =1,...,J —1and 1 < s < d¥ A N. Here || - || stands the strong norm over the space of
bounded operators in £2. Since inf{Asy;1 < s < N,1 < ¢ < .J —1} > 0, we may use (66) together
with Lemma 7.2 and Theorem 3.2 to conclude that

k
nliLnOOIP’( ﬂ A(n ,N)) =1 for each k > 1.
N=1
Hence, we do have

lim ]P’(A(n*)) = lim lim IP( (k] A(n*, N)) (67)

n*—o0 n*—00 k—oo N

— lim 11m]13>((k] nN)fl

N —o00 n*—o0

For a given i.i.d sequence {X;}5°, of real-valued Gaussian variables N(0,1) and positive integer
N > 1, let us define the following sequences of ¢?-valued random variables
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X(sq) = Vg Xegiq=1,...,J — 1,5 > 1;

Vo Xs ; =1,...,J-1;1<s<N

; s> dY,;

n*»

X+ (5q) = { ﬁquaqﬂA(N*) pog=L..,J-L1<s<dp

,XAIY(S(]) Z:{ \/ququ]]-A(n*) 5 q:]""]_lalésgdz*/\]\]
' 0 ; s>d", AN,

Convergence (67) and the inequality (66) yield

12N — AN — 0

in probability as n* — oo for each N > 1. Of course, limy_,oo XN = X in probability in ¢2. The
strategy is to prove that for a given € > 0

hm hmsupﬂ"{” — X ||z > e} =0. (68)
N—0oo nrx o0

Under (68), we may exchange the iterated weak ¢2-limits limy lim,,« XY = lim, limy X which
allow us to conclude (35), i.e., [|[Xn+ |2 — || X||% weakly as n* — oo. By the very definition,

J—1 dy«
HX'rIL\i - Tl*”ﬁ - Z Z )‘SququA(n*); 1< N < dn*’ (69)
q=1 s=N+1

and Yo(l,dﬁ*)ILA(n*) is non-negative a.s for every n* € N7. In the sequel, we assume that \ are
enumerated with algebraic multiplicities taked into account. By the Lidskii trace theorem

dix J-1
Z Z )\sq]lA(n*) =Tr Yo(l, d,,ul*)]lA(n*)

s=1 g=1

a.s for each n* € N”. In particular, from the fact that Yo(l, dy )1 g(n+y is non-negative a.s we get the
following bound [see e.g Corollary 3.7.p.56 in [14]]

d:‘L - n*
Z ZAsq]lA(n*) < Z Tr MO(n*aj)FO(n*aj)MO(n*aj)]lA(n*)
s=N+1 g=1 j=N+1
dis — j
- Y St e
j=N+1gq=1 =1

for n* € N’. We know there exists C' > 0 (which only depends on (b,)7_;, see (62)) such that

p=1

dt,

-1 J dpsx  J-1 7
Z Z{Zqﬁqy } qn*(')X?quA(n*) < C Z Z{ }

j=N+1g=1 j=N+1g=1

Vra(j)
Ngq

a.s for every n* € N’. In particular, we may assume that {X?;ﬁj > N+1,1<p<J—1} are
independent of V" for every q € J to get
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dise  J—1 i . J—1 oo J
vra) | V() vra(l) V™)
E § {§ }x x§q§§ § EE X (72)
) n n ) n n
j=N+1g=1 \ ¢=1 q q g=1 j=N+1 ¢=1 q q

By taking advantage of the independence of the samples, a straightforward calculation yields

BVt V() = ngb?(j) (1 = 09(€)) + ngb?(0)ng6?(j) (73)

< ngf(j) + b (0)ng0%(5)

for every ng > 1, ¢ € J and 1 < ¢ < j < co. Hence, from (73) we obtain the following bound

e J ng ng (s J—1 00 7 q(s

g=1 j=N+1 qg=1j=N+1 (=1
J—1 1 00 J—-1 o]
Do Do G+ D VGEXY (74)
g=1 "1 j=N+1 g=1j=N+1

where 3°7° ) j09(j) < oo for every N > 1 due to the integrability assumption X9 € L*(P); ¢ =
1,...,J—1. Summing up the above steps (71), (72) and (74), for a given € > 0 the following estimate
holds

drs  J—1
. 5 . : 1 - 5
limsup P{||XN — Xp |72 > ¢} < limsup-E g g AsaXogLa(ne)
n*—oo n*—oo & Ss=N-+1 g=1

IA IA
\ |
z 25
= S
~ =

1[~] N

5| 207
Mg LML

0
——
3 M-
< S

3
—

s
—
X

>
QN

3

<

>
:l\’)

J—1 oo J—1 oo
+ dTOHEXT =D Y (jEXC. (75)
g=1j=N+1 q=1 j=N+1

Finally, from (75) and the integrability of X? we may conclude (68). This shows ||/'\A,’n*||%z — [|X]2
weakly as n* — oo which allows us to conclude the proof.

11 Appendix
In this appendix, we provide the proofs of Lemmas 7.1, 7.2, 7.3 and Proposition 7.4.

11.1 Proof of Lemma 7.1

Proof Let us fix £ > 1, n* € N’ and k € J. By construction, we notice that
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E[AR}(0)|Gn_1(0] = E[AR} OV (0)
= Va(OR(0)

— E[ANAWIGL (0], 1<m<mn. (76)

Therefore E[AY(£)|G2 1 (0)] = 0 for 1 < m < ng. Assumption (M1) allows us to conclude the
proof.

11.2 Proof of Lemma 7.2

Proof At first, we notice that at the category i, the candidate variance ¢3(€) is well-defined for
every £ € {1,...,i} and ¢ € J so let us fix such £ and a population ¢. In order to apply the classical
martingale central limit theorem, we begin by verifying the Lindeberg condition. Indeed, it is sufficient
to establish the conditional Liapunov condition

Ny
Z E [|§;‘;q (O)2F|G2" (£)| = 0 in probability as n* — oo,

m=1

for some § > 0. By the very definition of R%, and Doob-Meyer decomposition we have |AY,4 (¢)|>0 <
22%9 3.5 and hence we may use assumptions (M1) and (M2) to find a constant C' which only depends
on J and ¢ such that

Ny n +6
n - Unjl n* E)
D E[6n (PG (0] < C ) mgl =
m=1 q17#q
U ( E) 5
gy \"" ™) 7’L
+ CD ng V(7
q17q
-0 asn* — oo.
In order to shorten notation, let us define
Un? (n*,0)
a 0) = 2 " LAYI()); .
Tm,n (qlv ) V7 (6) m( )’ a1 7& q (77)
Un? (n*,0)
A 0) = 1 _AY 9 (0); . 78
m,n (q17 ) V"fn(é) m( )7 ql#q ( )

The quadratic variation of the martingale > _, f?ntq (¢) at the point N; can be written as

Ny

> Bl (0P1651(0)] = (79)
Ny .
> S E[mh e a1, 0) = Ay a1, OP G (0)] +
m=1q1#q

Ny
25 Y B[R (@00 = Mo (01, 0) (e (02,0) = X, e (22, 0) |G ()]

m=1 (QI7q2)6Aq
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=Ty (n*, L) + To(n*,?).
Assumption (M1), the independence of the random sample and (76) yield

U, (7, O ha(O)[1 — h® (0)] (80)

T1 (’I’L*,E) = Z

a#q Vi (6)
|Ung, (0, O)
————hI0)[1 — hI(L)].

Y O = o)
au7q
Assumption (M3) then yields
im Ty(n*,0) = > all (OO —h™ (0] + > al, ( )1 — h9(0)] (81)
a7q 179

in probability. The arguments used for the first term can also be applied to Ta(n*,¢) and then we
shall write

Unt (n*, 0)Up? (n*, 0)
Ty(n*,0) =2 2 22 O — h9(0)). 2
2(n*,0) > Ve (0) h(O)[1 = h(0)] (82)
(q1,92)€Aq
Assumption (M4) then yields
i T )=2 Y 8L L (On(O0 — K0, (53)
(q1,92)€A,

in probability. Summing up (81) and (83) we conclude that

Ny
3 E[|gfnfq(e)|2\g;*,1(6)} — ¢2(£) in probability as n* — oc. (84)
m=1

Summing up the above steps, the martingale central limit theorem applied to {f,’};q(ﬁ); 1<m<

N} ensures the weak convergence (36). The convergence lim,,«_ d)q e (£) = @2(£) in probability is
a consequence of relations (80) and (82) combined with Remark 2.3.

11.3 Proof of Lemma 7.3

Proof We fix ¢ € J and a category ¢ such that mini<,<;{6P(i)} > 0. Let us denote by Z,(-) the
weak limit of (36) in Lemma 7.2

Ny
Zy(0) := lim_ Zlgg,q(£)7 1<0<i (85)
We also set
Wq(l) = Zq(g) (86)
=1

By the very definition

E[Zy(O)|Fia] = Wo(i = 1) + E[Z, ()| Fia].
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ng *
Since V“nqi(z() is F-predictable for any g; # ¢ and g2 € J, we may use the martingale property
of {Y", p e J} and the definition of F to get

Bz Fo] = Y P eay e (57)

179

Ng [ 5 -
—  lim 7[]”‘“ (", 9)

* VTL N
e 9179 " (Z)

E[AY ™ (i) | F2]

= 0 (weak sense).

This shows that W, is an F-martingale. At this point, from Lemma 7.2 we only need to check that
W, has independent increments. For this, we claim that (W,) is a deterministic process. In order to
shorten notation, let us define

U:f; n*,f
71'31*((]1,6) = 1( )

WAYn“ ©0); @ #q,

U:f;’l (n*, 0)
AZ* (q17€) = W

for 1 < /¢ <i. With this notation at hand, we have

(W) (i) =

AY i (l); g1 #q-

im Yy Bl (g1, 0) = Al (a1, 0| Fer )+

=1 q1#q

2 lim > > E[(wh (a0 = A (01,0) (W (g2,0) = AL (g2, 0)) [ Fo1]

=1 (q1,92)€EAq

i i

= nlllilooz Z Ti(q1,4,n )+2nhinooz Z T5(q1, g2, ¢, n").

=1 q1#q 4=1 (q1,92)€4,

The martingale property and the independence of the random sample yield

E[AY"#(()AY " (€)| Fer] = E[AY ™ ()| F)] x E[AY ™ (6)|F, )] = (83)

for every ¢; # q. Moreover,

E[|AY ™1 ()2 Feon] = E[V™a (0)R(£)(1 — h% (€))|F,]

= V' (A1 —h ()] Vg € T and 1 << 1. (89)

From equations (88) and (89), we may write

:,lq n*,{)
Tt = Ol o p

|Ung, (0, 0%, 0
T Wh (O[1 — ha(0)). (90)
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The same arguments for T} (¢1,%,n*) may be applied for the second term and in this case the
crossing terms T5(q1, g2, £, n*) may be written as

To(qr,q2,6,m") = Elm. (g, O)mye (g2, 0 Fe1]

Ungy (0%, 0)Uniy, (*,6) q
= Vra(0) MO =) o

Summing up equations (90) and (91) and using assumptions (M3) and (M4), we do have

Z 3~ {al (OO = h2(0)] + oty (DR (0)[1 — k' (0)]}

=1 q1#q

+ 22 BY o (ORI(O[L — (D).
=

1(q1,92)€A,

This shows that Z; has independent increments. Lemma 7.2 allows us to conclude the proof.

11.4 Proof of Proposition 7.4

Proof Let us fix 1 < ¢ < i and a weighted process U which satisfies assumptions (M1-M4) and (H1).
In view of a Cramer-Wold argument, we fix an arbitrary a = (a1, ...,a;) € R’ and to shorten notation
we write &7 (£) := Z;;J=1 fﬁ;q(ﬁ)aq. From Lemma 7.1, we know that £ (¢) is a G" (£)-martingale
difference for each n*. Let us now check the conditions for the Central Limit theorem under martingale
dependence. For any § > 0, there exists a constant C' which only depends on J and ¢ such that

Ny
> E[n (OPIGn_ (0] < CZI%I”‘; Z E[l¢n 1 (01651 (0)]
m=1

= CZI@ |7+ Z Ell 1 (D) 1G4 (0)]

— 0 in probability as n* — oo. (92)

The convergence (92) is due to assumptions (M1) and (M2). Now let us consider the predictable
quadratic variation of >, _ €% (¢) at the point N as follows

Ny

S OE[lEn (0P 11 (0)] = ZWZ e (O G 1 (0)]

m=1 m=1

N,y
+ 2 3 S qaEEn (08 (0]GE 1 (0)]

1<r<k<Jm=1

= Ti(C,n*) + To(t,n*).

Assumptions (M3-M4) and step (84) in Lemma 7.2 yield

J
Ti(6,n*) = Y apdi () (93)

k=1
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in probability as n* — oco. It remains to investigate T5(¢,n*). Let us fix 1 < m < Ny, and a pair
r # k in J. We shall use the notation introduced in (77) and (78) to write

Bl (0 (01Gh 1 (0] = > Z{ e (@1, 070, 1 (42, 0)G_ 1 (0)]

Q1 #£k g2 #r

- E[ﬂ-f;l,n* (ql’Z)A;L,n* (QQ,£)|Q:LH*,1(€)]

- E[/\]:n,n* (qlvg)ﬂ_:n,n* (q27f)|ng—1(£)]

+ E[Aﬁl,n* (qlvz))‘:n,n* <QQ;€)g:7L:1(Z)]}

Let us fix any ¢1 # k and g2 # r. Assumption (M1), the independence of the random sample
and (76) yield
E[m, e (41,077 e (g2, 0| G ()] = 0. (94)

Again we may invoke assumption (M1), the independence of the random sample and the definition
of G™ (¢) to write the following relations

EN e (01, O, e (a2, 0)1G7 1 (6)] 0if 1 # g,

= VO(O)[R(0)(1 — 9 (0))]

Upk (n* K)U"T (n*, £)

T rese O

E[mh, e (91, 0N e (a2, 0)|Gh 1 (0] = 0if k # o,

= VEORF@O)O = 1 (0))]

Uny, (0, 0)U7 (0, £) if k 96
X |an2(£)‘2 1 = q2; ( )

Ep e (41, O e (02,0101 (0] = 0if g1 #1,
= VRO ()1 —n"(0)]

Upk (n* E)U”T (n*, 0)

X — ifgr=r. (97)
[V (€)]2

Summing up relations (94), (95), (96) and (97), we actually have

U”’C (n*, ¢ Upr (n*, ¢
To(l,n*) =2 Z arQL Z Vnzl G (n >hq1 (O)[1 = h2 (0)] (98)

1<r<k<J @£k
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Une (n*, U (n*, £
-2 > aeag Yy —= Vn)k )( )h’f(e)u—hk(e)]

1<r<k<J 17k

Upk(n*, O)Upr (n*,0)
Ve (0)

—2 Z arakz

1<r<k<J q2F#T

R (O)[1 = " (0)].
By making use of the assumption (H1), it follows that
lim Th(¢,n*) =2 Z arapp(k,r,0) (99)

n*—oo
1<r<k<J

in probability. Therefore, an application of the central limit theorem yields

Ny J
S 0= NOY ddt0+2 Y aawkrD),
m=1 k=1

1<r<k<J

weakly as n* — oo and hence Lemma 7.3 yields

£V (1) = Z(¢) weakly as n* — oo

where Z(¢) = (Z1(0),...,Zs(¢)) (see (85)) has the Gaussian law N(0,Q(¢)) for 1 < £ < i. Rela-
tions (93), (80), (82), (9 ) and Remark 2.3 allow us to conclude that

vec(@(n*, 6)) — vec(Q(f))

in probability as n* — oo for 1 < £ <4. It remains to check (38) but for this, we may apply the same
arguments of Lemma 7.3. By using the notation introduced in (86), let us consider

W (i) = (Wi (i), ..., Wy(i)).

By repeating the same arguments as in the proof of Lemma 7.3, it is straightforward to check that
W is an F-vector martingale with independent increments on the subset {1,...,4}. That is, Z ()
and Z(m) are independent R”-valued random variables for every m # j in {1,...,i}. Under these
conditions we may conclude convergence (38).
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