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相关信息

  本刊中 包含“加权经验过程,
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摘要   在讨论(广义)非参数似然比拟合优度检验时,加权经验过程理论是一个非常重要的基础.
但对含估计参数的加权经验过程理论,目前文献中很少讨论.
对含估计参数的加权经验过程的上界型和积分型两种统计量的近似分布进行了讨论,给出了较一般的结果.
所得结论可以为进一步讨论复合零假设下(广义)非参似然比拟合优度检验提供理论基础. 
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Abstract  The theory of weighted empirical processes is an important element for (generalized) 
nonparametric likelihood ratio goodness of fit test. There are few papers to discuss the 
weighted empirical processes with estimated parameters. This paper is concerned with the 
approximation distribution of the weighted empirical processes systematically. The results will 
provide a certain theoretical basis for (generalized) nonparametric likelihood ratio goodness 
of fit test with estimated parameters.
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