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THE WEIGHTED EMPIRICAL PROCESSES
WITH ESTIMATED PARAMETERS

ZHANG Junjian

(College of Applied Sciences, Beijing University of Technology, Beijing 100124,
College of Mathematics, Guangzi Normal University, Guilin 541004)

Abstract The theory of weighted empirical processes is an important element for (gen-
eralized) 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.

Key words The weighted empirical processes, estimated parameter, goodness of fit.



