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N3jaBa 3aXBaJHOCTH
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Dissertation title: Novel goodness-of-fit tests based on independence-type char-
acterizations

Abstract: The main objective of this dissertation is to develop novel goodness-of-
tit tests based on independence characterizations and to investigate their proper-
ties. The starting point is the fact that certain distributions can be uniquely char-
acterized by the independence of suitable functions of random variables. This
observation makes it possible to reduce goodness-of-fit testing for a hypothe-
sized model to the problem of detecting departures from the corresponding in-
dependence condition. Accordingly, the proposed test statistics are constructed
by comparing empirical versions of joint functionals with the product of the cor-
responding marginal functionals, where the resulting discrepancy serves as the
basis for new goodness-of-fit tests for different classes of distributions.

One of the contributions of the dissertation is the development of goodness-
of-fit tests for the geometric distribution based on Ferguson’s independence char-
acterization. In this setting, the general framework of comparing joint and
marginal empirical functionals is implemented through V-empirical probability
generating functions. Furthermore, a novel approach to goodness-of-fit testing
for absolutely continuous distributions is proposed, relying on the discrepancy
between the joint U-empirical distribution function of an appropriately defined
random vector and the product of its marginal U-empirical distribution func-
tions. Another part of the research focuses on circular data. A goodness-of-fit test
for the wrapped normal distribution is proposed, where the general methodology
is adapted to the periodic structure of observations on the circle.

The theoretical part of the dissertation is devoted to the derivation of the
asymptotic properties of the proposed test statistics, drawing on the theory of
U- and V- statistics as well as on the theory of U-empirical processes. An addi-
tional contribution is the establishment of new asymptotic results for finite linear
combinations of weakly degenerate V-statistics, both in settings with known pa-
rameters and in settings involving parameter estimation. These findings provide
the theoretical foundation for a class of combined tests in which appropriately
chosen weights regulate the contribution of individual components and can be
used to enhance the overall efficiency of the testing procedure.

The practical performance of the proposed methods will be assessed through
extensive simulation studies and the analysis of several real data sets. The sim-
ulation study will investigate the finite-sample properties of the tests under the
null hypothesis and a range of relevant alternatives, while the real-data applica-
tions will demonstrate their usefulness in practical statistical problems. In this
way, the empirical part of the dissertation will complement the theoretical de-
velopments and provide evidence of the practical applicability of the proposed
methodologies.

Keywords: goodness-of-fit testing, independence characterizations, linear com-
binations of degenerate V-statistics, circular distributions, bootstrap

Scientific Area: Mathematics

Scientific Sub-Area: Probability and Statistics
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HacnoB nucepranuje: HoBu TecTOBM carjlacCHOCTM 3aCHOBAaHM Ha KapaKTepH3allujama
HE3aBUCHOCTH CTaTUCTHKA

Pe3ume: [7aBHM 1M/ OBe [JucepTalldje jecTe pa3BOj HOBUX TECTOBA CarjlaCHOCTH
3aCHOBAaHMX Ha KapaKTepusalldjamMa HEe3aBUCHOCTHM, Ka0 M WCIHUTUBAHE HHXOBUX
cBojctaBa. [lonasHa uieja je aa ce nojeuHe pacrofesie MOry jeHO3HAYHO OJpeauTu
YCJIOBOM HE3aBHCHOCTU oOfAronapajyhux ¢yHKIMja Ciay4dajHUX HOPOMEH/bUBUX. 1O
oMmoryhaBa Ja ce mpoBepa CamIaCHOCTU ca MPEeTHOCTaB/bEHUM MOJEJIOM CBele Ha
UCIIMTHBAE OZICTYIIAa OJ] TOT YCJI0BA HE3aBUCHOCTH. Y CKJIaJy ca THUM, IIPeJI0KEHe TeCT
CTATUCTHUKE 3aCHMBA]y Cce Ha nopehemwy eMnupujcKux Bep3uja 3aje JHUUKUX (PyHKLIMOHAIA
ca MpOW3BOAOM oOAroBapajyhux MapruHaaHux (yHKIHOHa/IA, MPU 4YEMYy C€ HhUXOBa
pas3Ka KOPUCTU Ka0 OCHOBA 32 KOHCTPYKIMjY HOBUX TECTOBA CAIrIaCHOCTH 32 pa3jInuuTe
KJIace pacrojela.

JenaH of1 onpuHOCa JUcepTalyje jecTe pa3Boj TECTOBA CArJIACHOCTHU 3a T€OMETPUJCKY
pacriofiesy, 3acHOBaHMX Ha PeprycoHOBOj KapaKTepHu3alMju HE3aBHCHOCTH. Y OBOM
CIyyajy OIIITA MPUCTYNl 3acCHOBaH Ha mopehewy 3ajeIHUYKUX U MapruHaTHUX
EMIUPUjCKUX (PYHKIMOHATA peain3yje ce TMpeKko V-eMNUPUjCKUX BEepOBAaTHOCHUX
reHepatopHux ¢yHkuuja. Ilopen Tora, mnpeayoxeH je HOBU IPUCTYIl TECTUPAY
CarJIJaCHOCTH 3a arlcoJly THO HENPEKUAHE paclojesie, 3aCHOBaH Ha pa3ivuu 3ajejHnuke U-
eMnupujcke (pyHKIM]e pacroiesie oaropapajyher ciydyajHor BEKTOpa U MPOU3BO1a BeHUX
MapruHaHux U-emnupujckux (pyHKIMja pacnogese. Jou jejad of paBalia HCTPakBamba
nocseheH je nupkynapHum nogaruma. [Ipensoxen je onroBapajyhu TecT carjlaCHOCTH 3a
o0aBHjeHy HOPMAaJIHY pacroiesy, y3 npuiarohaBame OIiiTe MeTOA0I0THje IEPUOANIHO]
CTPYKTYpH OIlicepBaliija Ha KpyTy.

Teopujcku Jeo aAucepraldje yCMEpeH je Ha M3BOheme aCMMITOTCKUX CBOjCTaBa
NpeJIOKEHUX TeCT-CTaTUCTUKA, Y3 ocjamarme Ha Teopujy U- m V- cratuctuka, Kao u
teopujy U-emrnupujckux mporeca. logaTHU AONPUHOC MpeAcTaB/ba U3BONEHE HOBHUX
pe3yitaTa O acCMMITOTCKMM pacrojesiamMa KOHAYHUX JIMHEApHUX KoMOWHaIja ciabo
JeTeHepucaHnx V- CTaTHCTHKA, KAaKO y CJy4ajy MO3HATUX [apaMerapa, Tako M Y
cUTyaljaMa y KOojuMa ce apaMeTpH OLiekbyjy Ha OCHOBY nojaTaka. [JoOujeHu pesyiaraTu
CJIy’Ke Kao TeOpHjCKa OCHOBA 32 Kperpame KOMOMHOBAHMX TECTOBA, KO KOjUX ce U300poM
TEKMHA KOHTPOJIMIIE YTHIIA] MOjeJMHAYHIX KOMIIOHEHTH ¥ HACTOjU TIOOOJBIIATH HUXOBA
YKyIHa €(PUKaCHOCT.

ITpakTHYHO MOHALIAKE PEAJIOKEHUX METOJA UCITUTY]je Ce KPO3 CUMYJIALIMOHE CTYyAuje
Y aHaJIM3y HEKOJIMKO peaJHUX CKyINoBa nojataka. [Ipuirkom cumynanuja pasmarpajy ce
KOHAYHOY30pavKe 0COOMHE TECTOBA [0J] HYJITOM XUIIOTE30M U U3a0paHUM ajlTepHAaTHBaMa,
JIOK TMpHMEHEe Ha peaHUM MOoAaluMa WIYCTPYjy HUXOBY YHOTpedy y KOHKPETHUM
CTAaTHCTUYKUM TMpoOseMuma. Ha Taj HauMH eMIMpHjCKU [1e0 JUcepTanuje IOIymYje
TEOPUjCKE pe3yaTare U WIYCTpyje NPaKTUUHY NPUMEH/BUBOCT MPEIIOKEHUX METO/A.

Kibyune peum: TecTOBM carjacHOCTH, KapaKTepu3alldje HE3aBUCHOCTH, JIMHEapHe
KOMOMHAIMje JereHepucaHnX V-cTaTUCTHKA, IUPKYJIapHe pacrojese, OyTcTper

Hayuna o6s1act: MaremaTtuka

V:ka HayuHa o6sact: BepoBarHoha v cTaTUCTHKA
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Chapter 1

Introduction

A common approach to constructing goodness-of-fit tests is to begin with a
property that uniquely identifies the distribution under the null hypothesis. In
characterization-based testing, such a property is valid only under the null hy-
pothesis. The test statistic is then designed to measure the departure from that
property. In this dissertation, attention is restricted to characterizations in which
the defining property is expressed through the independence of suitably con-
structed random quantities. The passage from the theoretical characterization to
its empirical version leads to test statistics whose analysis relies on the theory of
U- and V-statistics and their process analogues. Therefore, a careful study of the
corresponding asymptotic behavior is required.

Accordingly, this introductory chapter presents the theoretical tools needed
for the analysis carried out in the rest of the dissertation. It begins with a brief
overview of selected convergence results and limit theorems for random elements
taking values in metric and Hilbert spaces. Afterwards, the basic theory of U- and
V-statistics is presented, including their definitions, illustrative examples, and
fundamental results concerning their limiting distributions. This theory is essen-
tial for the dissertation, since the test statistics studied in the subsequent chapters
are formulated as U- and V-statistics or their functionals. The well-established re-
sults presented in this chapter can be found in Korolyuk and Borovskikh (2013),
Serfling (1980) and Billingsley (1999) as well as in the references cited throughout
the chapter. This chapter also contains novel results concerning finite linear com-
binations of degenerate V-statistics, both in the known-parameter and unknown-
parameter settings (see Theorem 1.12, Corollary 1.1 and 1.2). The chapter then
proceeds to U-processes, which arise as a natural extension of U-statistics and
play an important role in the subsequent construction and analysis of test statis-
tics. The last part of the chapter introduces distributional characterizations in
general and then focuses on independence characterizations, which are the basis

for the gof tests proposed in the thesis.



1.1 Convergence results for random elements in met-

ric and Hilbert spaces

The asymptotic analysis of the test statistics considered in this dissertation in-
volves empirical processes and related statistic-based quantities as random ele-
ments in suitable function spaces. Since the convergence results used later are
naturally formulated in the general setting of metric spaces, this section begins
with the corresponding basic notions and results. These results will then be ap-
plied, in particular, to random elements taking values in Hilbert spaces.

Let (Q), A, IP) be a probability space and let (M, d) be a metric space equipped
with its Borel o-field B(M). A mapping

X: Q00— M

is called a random element in M if X~1(B) € A, VB € B(M).

Special cases of this definition include the usual notions of random variables
and random vectors. Namely, if M = IR, then X is a random variable, while for
M = RF, X is a random vector. If M is a function space, then X is referred to as
a random function.

The distribution of X is the probability measure Px on (M, B(M)) defined
by

Px(A)=P(XeA)=P{lweQ:X(w) e A}, AecB(M).

Let P and P,, n > 1, be probability measures on (M, B(M)). Weak conver-
gence of P, to P, denoted by

P,=P, n— o

means that

dPn—>/ dP, n —
fuf = [t °

for every bounded continuous function f : M — RR.

Let X, Xj, X», ... be random elements in M, with corresponding distributions
Px, Px,, Px,, .... Convergence in distribution of X;, to X is defined as weak con-
vergence of the corresponding distributions, that is,

PXn:>PX/ n — 00,



This convergence is also denoted by

D
Xp —— X.
n—o0

In addition to convergence in distribution, two stronger modes of conver-
gence will also be used. The sequence { X, },,>1 is said to converge in probability
to X if, for every € > 0,

P(d(Xy,X)>¢e) — 0, n— oo
This convergence is denoted by

Xn % X.
n—oo

The sequence { X}, },,>1 is said to converge almost surely to X if

P ({w € Q: lim d(Xp(w), X(w)) = 0}) = 1.

n—o0
This convergence is denoted by

Xn a.s. X
n—oo

A set A € B(M) is called a P-continuity set if its boundary d A satisfies
P(3A) = 0.

Since 0A is closed, it belongs to B(M).
The following result gives several equivalent formulations of weak conver-
gence of probability measures.

Lemma 1.1 (Portmanteau lemma, Billingsley, 1999). Let (M, d) be a metric space,
and let P,, n > 1, and P be probability measures on (M, B(M)). Then the following
conditions are equivalent:

(i) P, = P, n— oo.

(ii) For every bounded uniformly continuous function f : M — R,

dPn—>/ AP, 1 — oo,
Jof PR



(iii) For every closed set F C M,

limsup P, (F) < P(F).

n—o0o

(iv) For every open set G C M,

liminf P,(G) > P(G).

n—r00

(v) For every P-continuity set A € B(M),

nlglc}o P,(A) =P(A).
Since the next result is formulated for random elements taking values in sep-
arable metric spaces, separability of metric spaces is briefly recalled before its

statement.

Definition 1.1. A metric space M is called separable if there exists a countable subset
D = {x1,x2,...} C M such that D = M. Equivalently, for every h € M and every
e > 0, there exists x; € D satisfying

d(h,xi) < e.

For random elements Xj, .. ., X;, taking values in M, the empirical measure is
defined by

n

pn(B) = % ) ox.(B) = % il{Xj € B}, for B € B(M).
=1

The next theorem provides a general consistency result for empirical measures. It
states that for independent random elements taking values in a separable metric
space, the empirical measure converges weakly almost surely to the underlying

probability measure.

Theorem 1.1 (Varadarajan theorem, Dudley, 2002). Suppose that (M, d) is a sep-
arable metric space and that y is a Borel probability measure on M. Let X1, Xp, ... be

independent random elements in M with common distribution y, and let

Hn =

S |-

n
Z 5Xj
j=1



denote the empirical measure. Then the empirical measures p, converge a.s. to y, i.e.

P ({w: pn(-)(w) = p}) = 1.

The convergence of random elements is frequently used as a starting point for
deriving the limiting distributions of statistics obtained as their functionals. The
passage from the convergence of the underlying random elements to the con-
vergence of the corresponding statistics is justified by the continuous mapping
theorem stated below, provided that the functional is measurable and continu-
ous at the limiting element with probability one; see, for example, van der Vaart,
1998; Billingsley, 1999.

Theorem 1.2 (Continuous mapping theorem). Let (M, d) and (M’,d") be metric
spaces, and let X,, and X be random elements taking values in M. Let g : M — M’ be
a Borel measurable function, and denote by Dq the set of discontinuity points of g, such
that P(X € Dg) = 0. Then the following implications hold:

(i) If X na—>—soo> X, then g(X,) n:—soo> 2(X).
(i) If Xn —— X, then g(X,) —— g(X).

D D
(iii) If Xy —= X then g(Xy) — 2(X).

The continuous mapping theorem is often used together with Slutsky’s theo-
rem in the derivation of limiting distributions. Slutsky’s theorem is particularly
useful when a weakly convergent sequence has to be combined with another se-
quence converging in probability to a non-random limit. For this reason, the ver-
sion of Slutsky’s theorem for random elements in metric spaces is stated below,
in the form that will be used throughout the dissertation (see, e.g., van der Vaart
and Wellner, 1996).

Theorem 1.3 (Slutsky’s theorem). Let (X, dy) and (), dy) be metric spaces. Let X,
and X be X-valued Borel measurable random elements, and let Y, be Y-valued Borel
measurable random elements. Assume that X is separable, that is, there exists a separable
subset Xy C X such that

P(X € Ap) = 1.
If
X, —2 X inX
n—o0
and

D )
Yy, — vy in),
n—oo



where y € ) is non-random, then

(X, Vo) —— (X, y) in X xY,

n—oo

where X x ) is equipped with a product metric.

Since every Hilbert space is a metric space with respect to the metric induced
by its norm, the above theorems apply directly to random elements taking values
in Hilbert spaces.

Throughout the remainder of this section, let H be a Hilbert space with inner
product (-, -) and induced norm

Ix|| =1/ (x,x), x¢€H.

A random element X taking values in ‘H is understood as a Borel measurable
mapping into H. Within this framework, the central limit theorem for Hilbert-
valued random elements can be stated in the following form (see, e.g., van der
Vaart and Wellner, 1996).

Theorem 1.4 (Central limit theorem). If X1, X, . .. are i.i.d. Borel measurable random
elements in a separable Hilbert space H such that

E(X1,h) =0 foreveryh € H,
and
E[|X;]]* < oo.
Then the sequence
=L

— V' x

=
converges in distribution to a Gaussian variable G. The distribution of G is determined

by the distribution of its marginals (G, h), which are N' (0,1 (X, h)?)-distributed for
every h € H.

For the analysis of bootstrap approximations, limit theorems for triangular ar-
rays of Hilbert-space-valued random elements are required. In particular, results
of this type allow one to establish the conditional weak convergence of bootstrap
versions of the statistics under consideration.

Theorem 1.5 (Kundu et al., 2000). Let ‘H be a separable Hilbert space and let {ey : k >
1} be an orthonormal basis of H. For each n € IN, let Yy,1, Yoo, - .., Yun be independent
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H-valued random elements such that
E((Yyier)) =0 and  E(||Yul]*) < oo

foralli=1,...,nand k > 1. Denote by

n
Sn = Z Yni
i=1

the corresponding partial sum, and let T', denote the covariance operator of Sy,.

Assume that the following conditions are satisfied:

(i) Foreveryk, ¢ > 1,
J%(Fnek, er) = Wy
(ii)
lim Z e, ex) i A < 0.

(iii) For every e > 0 and every k > 1,

lim L, (e, er) =0,

n—oo

where for every h € H
2115 (Yo 121{ | (Yois )| > €})

Then, Sy, converge in distribution to the centered Gaussian measure on H with covariance
operator I, determined by
(0]

(Thyex) =Y (heg)ag, k>1, heH.
(=1

1.2 U- and V- statistics

Consider a nonparametric family P of probability measures defined on an arbi-

trary measurable space. For F € P, let 6(F) be a real-valued functional.

Definition 1.2. A parameter 6(F) is said to be an estimable parameter within P if there
exists an integer m and a real-valued measurable function ®(x1,. .., x) such that, for



i.i.d. random variables X1, . . ., Xy, with distribution F and support S C RY,
Er[®(Xy,...,Xm)] =0(F) forall FeP.

The smallest such integer m is called the degree of 6(F).

It should be noted that the function ® can always be taken to be symmetric in
its arguments. This is because, given any unbiased estimator ¥ of 6(F), one can
form a new function by averaging ¥ over all possible permutations of its input
variables. The resulting function is symmetric by construction and retains the
same expectation under any distribution F € P as the original estimator ¥. In
other words, symmetrization does not affect unbiasedness, but ensures that the

estimator treats all its arguments equivalently.

Definition 1.3. Let ®(x1,...,xy) be a real-valued measurable function symmetric in
its arquments, and let Xy, ..., X, be a sample of size n > m with a distribution F and
support S C RY. A U-statistic with kernel ® of degree m is defined as

1
U, = Uy (P) = —~ Y. S(Xip, ..., Xi,),

)
M/ (iy,....im) €Cpn

where the summation is over the set Cp,, of increasing m-tuples of indices from
{1,...,n} with distinct entries.

If 0(F) = Ep[®(Xy,..., Xm)] exists for all F € P, then the U-statistic U, pro-
vides an unbiased estimator of 6(F). Furthermore, U, possesses the optimality
property of being the best unbiased estimator (minimum-variance unbiased esti-
mator) whenever P is sufficiently large, for instance, if it includes all distributions
for which 6(F) is finite (see, e.g., Serfling, 1980, Section 5.1.4).

Some examples of U-statistics are presented below.

Example 1. The simplest case is obtained for kernels of degree one. Taking ®(x) = x,

the corresponding U-statistic is

n

1
u, = E Z@(XZ) =

n
i=1 i=1

Xl = Xn.

Q=

Hence, the sample mean is obtained as a U-statistic with kernel ®(x) = x.

Example 2. The Gini mean difference admits a representation as a U-statistic of degree
two. Namely,

un:@_l Y a(X; X)),

1<i<j<n



where the symmetric kernel is given by

S(x,y) = |x —yl.

Example 3. Let Xy,..., X, be continuous observations and let R; be the rank assigned
to | X;| in the ordered sequence of absolute observations |X1|,...,|Xn|. The Wilcoxon

signed-rank statistic is defined as

n
W,f =) Ri1{X; > 0}.
i=1

It represents the sum of the ranks corresponding to positive observations. This statistic
can be expressed as a linear combination of two one-sample U-statistics. Indeed,

i = () Ul + n ),

where

f(Xi),

|-

Wy (M) ) (fy —
ul (h)—(2> Y ohxxp),  uP(f) =

n
1<i<j<n i=1

with kernels

h(x,y) =1{x+y > 0}, f(x) =1{x > 0}.

After introducing U-statistics and several illustrative examples, the next ob-
ject of interest is the class of V-statistics, which form a closely related class of
statistics. In contrast to U-statistics, where the summation is taken over increas-
ing tuples of indices and therefore only over mutually distinct observations, V-
statistics are defined by averaging the kernel over all possible m-tuples of indices.
Thus, diagonal terms, corresponding to cases in which two or more arguments of
the kernel are evaluated at the same observation, are also included. Accordingly,
for a kernel ® of degree m, the corresponding V-statistic is defined by

1 n n
Vi = Vy(®) = — Yoo Y (X, X)) (1.1)
i1=1 im=1

where {X;,,..., X;, } are m elements chosen from {Xj, ..., X, } with replacement,
and the summation runs over all n”* ordered m-tuples.

Example 4. (Rizzo, 2002) Let Xy, . .., Xy, denote a random sample from a distribution F,
and suppose that the null hypothesis is Hy : F = Fy. The one-sample energy gof statistic

9



can be written as a V-statistic of degree two. Indeed, if p is a distance function such that
all the expectations below are finite, then

N

==Y Eyp(X;,Y) - ZZ (Xi, X;) —Ep(Y,Y"),
i=1 i=1j=1

:

where Y,Y' are independent random variables with distribution Fy. Equivalently,

with
h(x,x") = Byp(x,Y) +Eyp(x,Y) — p(x,x') —Ep(Y,Y").

Thus, &, is a one-sample V-statistic of degree two.

Example 5. Let X,..., X, be a random sample from a distribution function F, and
suppose that the null hypothesis is Hy : F = Fy. The Cramér-von Mises statistic defined
by
2
To= [ (Ba(t) = Fo(t))* dEo(t).
where

1 n
=Y X<t}
n
i=1
can be written as the V-statistic of degree two

1 n n
;ZZ‘D X;, Xj),

i=1j=1

with kernel

O(x,y) = /]R (H{x <t} = F(t)) (H{y <t} — Fo(t)) dFo(t).

Having presented several examples, attention is now focused on the variance
of U-statistics, which provides an important basis for their asymptotic analysis.
The results stated below are based on the theory derived in Hoeffding, 1948.

Assume that @ is a symmetric kernel of degree m such that

E(®(Xy,..., Xn)) =0

is well defined and
Var (®(Xy,..., Xm)) < oo.

10



For 1 < ¢ < m, detine the centered projection of order ¢ by
Dc(x1,...,%) = E(P(X1,..., Xe, Xeq1, - Xm) | X1 = x1,..., Xe = xc) — 6.

Let {X;,Xy,...} be an independent copy of {Xj, Xy,...}, defined on the same
probability space. For 1 < ¢ < m, set

e = Cov(P(X1, ..., Xe, Xeitre o) Xn), @( X1, oo, X, Xet, oo X))o (1.2)
Now, it holds

b =E(P(X1,..., Xe, Xev1, oo Xim) @(X1, ..., Xe, Xev1, -+ X))
—(BO(Xy,..., Xm))
— E(Dc(Xy,...,Xc) +6)° — 02 = Var(Dc(Xy, ..., X)) > 0.

The variance of the U-statistic U,, is then derived as follows.

2
Var(U,) = <"> y Y Covl(®(X, ..., X)), ®(X, ..., X))

m 1<iy < <im<n 1<j1 < <jm<n

n\ N (m\ (n—m
=) B
m) ‘= \c/\m—c
Definition 1.4. The kernel associated with the U-statistic Uy, of degree m is said to be

nondegenerate if 6 > 0, and degenerate if 51 = 0. More generally, the kernel is said to
be degenerate of order c — 1 if

bh=-+=0_1=0 and 6.>0,

for some 2 < ¢ < m. The special case c = 2 is referred to as weak degeneracy.

Let U, be a U-statistic whose kernel is degenerate of order ¢ — 1. Then it holds:

c!("™)?6. o
Var(Uy) =—£— +0 <n ) 1 — oo, (1.3)

The corresponding projection of the U-statistic U}, is defined as

U, =6+ (T) (’Z) B Y ®(Xi, ., X,

1<ii<-<i<n

11



Consequently, U, — Cln is itself a U-statistic with kernel ®*

1
~ n N
u, —u, = (m> Z O (Xiy, .-, Xiy,),

1<) < <ip<n

where

D (x1,...,xm) =P(xq,..., Xm) — 0 — Z D (xiy, .00, Xi,) (1.4)

1<ii<--<i.<m

By construction, the kernel of the U-statistic U,, — Un is degenerate of order c, i.e.

s = =5~
Here, (51.((1)*) is defined analogously to J; in (1.2) fori = 1,...,c, with the kernel ®

replaced by ®*. Hence, using (1.3), yields

E (un - Un)z -0 <n—c—1> . 11— 0.

In contrast to U-statistics, V-statistics contain terms corresponding to repeated
indices. More precisely, let

1 ¢ <
Vn:n_mz...ZCI)(Xil,...,Xim)
i1:1 im=1

be a V-statistic with symmetric kernel ® such that E(®(Xy,..., X)) = 6, and let
U, denote the corresponding U-statistic. Then

v, ="y 1 y (X, X; ). (1.5)

n T M= U
[{i1,-esim }| <m
Assume that the kernel ® is degenerate of order ¢ — 1. Now, projection of the

V-statistic V,, can be defined as
~ m\ 1 L
n = 9+ <C>ﬁ Z 1®C(X1’1,...,X1’C).
1,eee/le=

Thus, the projection argument carries over directly to the part formed by mutu-
ally distinct indices. However, one must also account for the additional terms

arising from repeated indices. If these terms are negligible in mean square,

12



namely if

1 . 2 o
E(on L (X X,)) =0, (1.6)
(il,...,im)e{l,...,n}m
[{i1, . im }|<m

where ®* is the kernel defined in (1.4), then it follows:

E (vn - 17,1)2 =0(n= ), n— . (1.7)

1.2.1 Asymptotic properties of U- and V- statistics

This section summarizes the main limit results for U- and V-statistics, which will
be used in the asymptotic analysis of the test statistics considered in the disserta-

tion.

Theorem 1.6 (Strong law of large numbers for U-statistics, Hoeffding, 1961). Let
X1,X2, ..., Xy be iid. random variables and let U, be a U-statistic of degree m with
symmetric kernel ®. If E (® (X1, ..., Xm)) =0 and E|P(Xy,..., Xm)| < oo, then

The following theorem gives the corresponding limiting result in the non-
degenerate case.

Theorem 1.7 (Hoeffding, 1948). Let X1, Xy, ..., Xy, be i.i.d. random variables and let
Uy, be a U-statistic of degree m with symmetric kernel ® such that E (®(Xy,..., Xm)) =
0 and E (CIDZ(Xl,...,Xm)) < oo If 61 > 0, then

ViU, —0) 2 N (o, m2(51> .

n—oo

In the weakly degenerate case, the second projection becomes the leading term
in the asymptotic expansion. The corresponding limiting result is stated below.

Theorem 1.8 (Serfling, 1980). Let X1, Xy, ..., Xy be i.i.d. random variables with dis-
tribution F and support S C RY. Let U, be a U-statistic of degree m with kernel ® such
that E (®(Xy,..., X)) = 0 and E (P*(Xy,..., Xp)) < oco. Assume that the kernel
is weakly degenerate, i.e. 6o > 8; = 0. Let A : L?>(S,F) — L*(S,F) be the integral
operator defined by

Ag(y) = [ ®aly)g(x) dF(x), (18)

13



and let { Ay }x>1 be its nonzero eigenvalues. Then

1“Uﬁ—9)—2—><g>;nAAZ£—1L

n—o00
=1

where {Zy }(>1 are i.i.d. standard normal random variables.

In the preceding theorem, L?(S, F) denotes the space of all real-valued mea-

surable functions on S that are square-integrable with respect to F, that is,

L’(S)={f:S—=R

1) PdE(x) < eo
S

In the case of V-statistics, the presence of terms with repeated indices requires ad-
ditional care. The decomposition in (1.5) separates the off-diagonal part of the V-
statistic from the terms involving repeated indices. This reduction allows the fol-
lowing result to be derived from the strong law of large numbers for U-statistics
stated in Theorem 1.6. A proof along these lines can be found, for example, in
Korolyuk and Borovskikh, 1994.

Theorem 1.9 (Strong law of large numbers for V-statistics). Let X, Xp, ..., X, be
i.i.d. random variables and let V,, be a V-statistic of degree m with symmetric kernel ®.
Assume that E®(Xy,..., Xpu) = 0 and E | ®(X;,..., X;,)| < oo for1 <iy,...,im <
m. Then

Vn a.s. 9
n—oo

The following lemma gives a comparison result for the U- and V-statistics as-
sociated with the same kernel. It shows that, under suitable moment conditions,

their difference is asymptotically negligible.

Lemma 1.2 (Serfling, 1980). Let X1, X», ..., X, be i.i.d. random variables and let U,
and Vy, be a U- and V-statistic of degree m with symmetric kernel ®, respectively. Let r
be a positive integer. Suppose that

E|® (X, ..., X;,)| <o
for all choices 1 < 1y,...,iy < m. Then
E|U,—Vu|"=0(n""), n— oo.
The following theorem follows by combining the preceding lemma, applied

14



with r = 2, with the relation (1.5) and the asymptotic result for nondegenerate
U-statistics presented in Theorem 1.7.

Theorem 1.10. Let Xy,...,X, be iid. random variables and let V,, be a V-
statistic of degree m with symmetric kernel ® such that E (®(Xq,..., X)) = 6 and
E (®*(X;,, ..., X;,)) <oo, foralll <iy,...,im < n.If6; >0, then

ViV — 0) —2— N (0,m25,).

n—o00

For the weakly degenerate case, consider the V-statistic V;,

1 n
Vo (®) = ol Z 1<I>(X1~1,...,Xl-m),
yeeiidim=

where @ is a symmetric kernel of degree m such that E®(Xy,...,X,;) = 6 and
assume 0 = §; < d7. Using the decomposition (1.5), the V-statistic can be written

as
m!(,,)
nm
where U, (®) is the associated U-statistics with kernel @,
(2) -
D, = -2 Y. D (X, Xiy, Xiys -+, Xi )

i1,eeedp_1=1
i1, i—1 distinct

Vn(q)) —0=

U,(®) — 0+ Dy + Ry,

is the contribution of the terms with exactly one pair of equal indices, while R,
contains all remaining terms. By the symmetry of @, all terms with exactly one

repeated pair have the same limiting contribution. Assume, in addition, that

E|® (X, Xy, ..., Xi,)| <ooforalll <iy,...,iyn < m. (1.9)

Then, by the strong law of large numbers for U-statistics (Theorem 1.6), it follows
that

nD, —%5 (?) Ed (X1, X1, Xa, -+ ) Xpu_1)- (1.10)

n—o00

The terms contained in R, involve at most m — 2 distinct indices and therefore,

under the imposed moment assumption (1.9),

nR, = op(1). (1.11)
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By the definition of the centered second projection,

Dy (x,y) =E[®(x,y,X3,...,Xm)] — 0.

Hence,
E®,(Xy,X1) = ED(Xy, X1, X0, ..., Xp—1) — 0.

Since ® is weakly degenerate, limit theorem for degenerate U-statistics (Theorem
1.8) yields

n(Un(P) —0) —— ( )ka (1.12)

where (Zy),>1 are independent standard normal random variables and (vg)g>1
are the eigenvalues of the integral operator generated by ®,. The relations (1.12),
(1.10), and (1.11), together with Slutsky’s theorem (Theorem 1.3) and the contin-
uous mapping theorem (Theorem 1.2), imply the following result. The proof for
the case m = 2 can be found, for example, in Serfling, 1980, Section 6.4.

Theorem 1.11. Let Xy,..., X, be i.i.d. random variables with distribution F and sup-
port S C R Let V, be a V-statistic of degree m with symmetric kernel ® such
that E (®(X1,..., Xm)) = 0, E(®*(Xy,..., Xp)) < o0 and E|®(X,,...,X;, )| <
oo foralll <iy,...,im <m.Ifép > 61 =0, then

im

D m\ | &
nVy n_>—oo> (2) L_Zl Uk(Z]% — 1) +]Eq)2(X, X)

where Z1,2Z;, . . . are independent standard normal random variables, and vy, vy, ... are
the eigenvalues of the integral operator A defined in (1.8).

Remark 1.1. In particular, assume that the integral operator A is positive semidefinite,

trace class and that the trace formula

— /S @, (x, x) dF () (1.13)

holds. Then the limiting distribution takes the form

(Ve —0) —— ( )kazk.
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Consequently, the variance of the limiting distribution of n(V, — 0) is given by

k=1

2(’;)2 i V2 = 2(’;)1{ ®2(x, y) dF (x)dF(y). (1.14)

1.2.2 Asymptotic properties of a linear combination of two de-

generate V-statistics

This subsection provides novel theoretical results for the distribution of finite
linear combinations of certain weakly degenerate V-statistics, addressing both
cases with known parameters and cases in which parameters are estimated from
the data.

The asymptotic properties of linear combinations of degenerate (including
weakly degenerate) U-statistics with specific weighting schemes have been stud-
ied in Yamato et al., 2005. In contrast, the present analysis is concerned with
two related cases. The first involves linear combinations of weakly degenerate
V-statistics with arbitrary kernels, while the second concerns V-statistics with es-
timated parameters, under additional regularity conditions on the kernels that
are commonly satisfied in practice (see, e.g., Meintanis, 2004; Meintanis et al.,
2007; Meintanis et al., 2015; Ejsmont et al., 2023; Ndwandwe et al., 2023; Meinta-
nis et al., 2024a; Meintanis et al., 2024b).

Let Xj,..., X, be anii.d. sample from a distribution function F with support
S C RY. Consider a V-statistic V;;(A) whose kernel depends on an unknown
parameter A = (Aq,...,A,) € A C R". If A is replaced by a consistent estimator
Ay, the statistic V;,(A,,) is referred to as a V-statistic with estimated parameters.

Assume that V(1) and W, (\) are zero-mean weakly degenerate V-statistics,
with the following representation:

1 n n
Vn(/\) — % .Zl ce ‘Zlq)(xil,. . .,Ximl,')t),
n= 1m1:
o : (1.15)
Wy (M) = o 'Zl"',Zl‘P(Xil""'Xi”Q;A)'
1= Zm2:

where A = (Ay,...,A,) is an unknown r-dimensional parameter. Here, ®(-; A)
and Y (-;A) represent the corresponding symmetric weakly degenerate kernels
with zero expectation. The following theorem presents the limiting distribution
of linear combinations of V,, (;\n) and W, (;\n), where A, is a consistent estimator
of the true parameter A.
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Theorem 1.12. Let V,(A) and Wy (A) be weakly degenerate V-statistics for every
A € A C R, with symmetric zero-mean kernels ®(-;A) and ¥ (-;\) of degrees
my < my, respectively, defined on the same i.i.d. sample Xy, ..., X,. Let Vn(;\n) and
W,,(Ay,) denote the corresponding V-statistics obtained by replacing A with its estimator
An. Furthermore, assume that

E®?(X1,..., Xm;A) <00,  E¥*(Xy,...,Xm;A) < oo,
forall A € A. For p = (p1, p2), where p1, p2 > 0and p1 + pa > 0, define
La(A) = p1Vu(A) + p2Wa(A).
Suppose that the following conditions hold:

R n
(i) Vi(Ady—Ag) = 1 ¥ a(X;) +op(1) forsome A\g = (Ao, ..., Aoy) € A, where
i=1

a(x) = (a1(x),...,ar(x)) has zero mean with a finite second moment;

B

(ii) the functions ®(-;t) and ¥ (-;t) are three times continuously differentiable with
respect to t on I, and there exist positive random variables Y\ and Yé,d), ford =

o
1,2,3, such that
(a)
Supi E’ < Y(l) and supzr: _T < Y(l)
yerl =1 ot; lt=y @ yel im1 ot lt=r T
(b)
L e 2) | %Y @)
su Y, and su Yo ;
7€I13i,]‘21 atiat]"t—’Y ® 'yGII?i] 1 atiatj‘t_'y ¥
(c)
wup 3 [P0 | v and s 3 |2E | <y
V€L ij k=1 ooty lt=y| = P YT i f i Otiotiotylt=y| = T 7

where IE(Yq()d)) < o0 and IE(Y‘;d)) <ooford=1,2,3.
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If, in addition, the operator A* generated by

my(my —1)
X, Y; Ao, P) = X, Ag) + X, A
&(x, ;A0 p) = Py (ty = )4>z( ¥; Ao) + p2tp2(x, v5 Ao)
1 02d 0°Y
+ o; OC pﬂE _— +p21E —_— ,
ma(imz —1) ]1];1 i) ( 9dA} 0, 9A;,0M,

(1.16)

where x,y € S, is positive semidefinite, trace class and the diagonal trace formula

AT) = /S & (x, % Ao, p) dF(x)

holds, then all corresponding eigenvalues vj, j > 1, are nonnegative, and

nLy(An) ,:oo (’”2) Z viZ2,

where Z1,7Z,, . . . are independent standard normal random variables.

Proof. Using a Taylor expansion of Ln(}\n) around the true parameter value A

yields
A r ALn(Ag) 4
AL (i) = nLy(Ao) 1Y g; ) (A1~ 40,)
=t (1.17)
r a Ln AO '

+5 ]1]2 a/\ aA ,]1 - )\0,]'1)(211,]‘2 - /\O,jz) + an/

where R;, is the Taylor remainder.

The statistic V,,(A), which is originally of degree my, can be written in an
equivalent form as a V-statistic of degree m;. Hence, the linear combination L, (1)
can also be treated as a V-statistic of degree m,. Since its kernel is degenerate for
A in a neighbourhood I' of Ay, differentiation of the degeneracy condition with
respect to A; shows that the kernel corresponding to dL,(Ag)/9dA; is also degen-
erate. The interchange of differentiation and expectation is justified by condition

(ii)(a). Therefore,
dLy (/\0)

9A;

= Oll’(n_l), j=1...,r
In addition, using condition (i),
Auj—Aoj=Op(1/\/n), j=1,.,1,
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hence the second term on the right-hand side of (1.17) is op(1). Condition (ii)(c)
further implies that nR,, = op(1).

Under condition (i7)(b), the law of large numbers for V-statistics implies that
%Ly (Ao)/(0A},0A;,) converges to its expectation. By combining the preceding
relation with the condition (i), it follows that

nLn(;\n) =nL;(Ag) +op(1)

where

Lu(A0) = La(2o) % i ( [afzihpzﬁ[a;g D : i s (X ) (X )

=1 70A), 1/ n% i1,in=1
1 n r 2P %Y
=Ll +3a L Z_ i) (X )<p1]E[aAjlaAj2]+pzlE[aAj )
vi2=1j1,j2= 1772

Notice that nL}(Ap) can be expressed as a V-statistic of degree m, with an
appropriately symmetrized kernel whose first projection is equal to zero, while
the second projection is given in (1.16).

O

Remark 1.2. It is clear that the generalization of Theorem 1.12 to the case of a finite
linear combination of weakly degenerate V-statistics is straightforward.

Corollary 1.1. Let V;; and W, be two weakly degenerate V-statistics with symmetric
zero-mean kernels ® and ¥ of degrees my < mj, respectively, defined on the same sample
X1, ..., Xn. Assume also that E®?(Xq, Xa, ..., X, ) < o0 and BY?(Xq, X2, .., Xim,) <
co. For p = (p1, p2), with p1, pa > 0and py + pp > 0, set

L, = prn + PZWn-

If the operator A generated by

mq (m1 — 1)

G20, yip) = pr =) 2B Y) + p2a(y) Xy €S

is positive semidefinite, trace class and the diagonal trace formula

= /Séz(x, x; p) dF(x)
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holds, then the corresponding eigenvalues vj, j > 1, are nonnegative and

2
Ly —— ( )Zv]Z

Corollary 1.2. Let V,, and W,(A), A € A C R’, be weakly degenerate V-statistics
defined on the same i.i.d. sample X, ..., Xy, with symmetric zero-mean kernels ® and
W (-;A) of degrees my < my, respectively. Let Wy, (A,,) denote the V-statistic correspond-
ing to Wy, (A), obtained by replacing A with its estimator A,,. Assume also that

E®?(X1,..., Xm,) <00,  E¥*(Xy,...,Xm;A) < oo,

forall A € A C R". Then, for p = (p1, p2) such that p1, pa > 0 and p; + pa > 0 set
Ly(A) = p1Vi + paWi(A). Assume that the following conditions hold:

(i) V(A — Ao) = \/Lﬁ Y a(X;) +op(1), for some Ay = (Ag1,...,Aor) € A,
where a(x) = (a1(x), ..., a,(x)) has zero mean with a finite second moment;

(ii) the function ¥ (-; ) is three times continuously differentiable with respect to t on
I, and, for each d = 1,2, 3, there exists a positive random variable Y@ such that
EY@ < coand

(a)
sup Z <YM,
vel i=1
(b)
%Y
su < Y(2),
76? ALt
(c)
r Y
su Y®),
76‘; Z ot;ot atk‘t N

If, in addition, the operator A* generated by

. my(mg —1
& (x,y;A0,p) = Pl—lgml — 1§¢2(x,y) + path2 (%, y; Ao)
2
82
4 a; (x)a; E , X,y€ES
2(7]12 _ h;l ]1 ]2 Pz aA]1a/\]2 y
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is positive semidefinite and trace class, and the diagonal trace formula

tr(A*) = /S & (x, x; Ao, p) dF ()

holds, then the corresponding eigenvalues vj, j > 1, are nonnegative and

N D m2 o 2
TZLH()\T[) m ( 2 ) Jg V]Z]

1.3 U-processes

The theory introduced in the preceding section concerns U-statistics generated
by a single symmetric kernel. In some applications, however, a family of kernels
indexed by a class of sets must be considered, giving rise to a corresponding col-
lection of U-statistics. After centering and normalization, the resulting stochastic
process is referred to as a U-process. Only the particular form needed later in the
dissertation is presented in this section; see Schneemeier, 1989 for a more general
treatment.

Let X1, X, ... beiid. random variables with common distribution F and sup-
port S C RY. Fix integers m,r > 1, and let

Pp:S" — R, k=1,...,7,
be measurable functions. For ty,...,t, € R, define
Coppty ={(x1, .o, xm) €S i p1(xq, o xm) <t .o, (X1, x) < ),
and consider the indexing class
C={Cy,.t,: (t,...,tr) e R"}.

Forevery C € C,let H(C) =P{(Xy,..., Xm) € C}. The empirical counterpart
of H(C), for n > m, is defined by

1

Hn(c):n(n—l)---(n—m+1)

Y. 1{(X;,...,X;,) €C}, CeC.
1§i1,...,im§n
ZJ#Zk, 1§]<k§m

The functions ¢, ..., and consequently the sets in C need not be symmet-

ric with respect to their arguments. Nevertheless, H,(C) can be represented as a
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U-statistic with a symmetric kernel. Indeed, let I'l,;, denote the set of all permuta-
tions of {1,...,m} and, for C € C, define

1
hc(xl,...,xm) = % Z 1{(xn(1),...,xn(m)) € C}

nelly,

Then h¢ is symmetric and

Hn(C):<n)1 Yo he(Xiy,, X))

1<i)<--<iy<n

Since X, ..., Xy, are i.i.d., their joint distribution is invariant under permuta-
tions. Therefore,
IE(hC(Xl,...,Xm)) = H(C),

and consequently H,(C) is an unbiased estimator of H(C).

Definition 1.5. For each n > m, the stochastic process
n — {Un(c) : C < C},

defined by
U,(C) = vn{H,(C)-H(C)}, CeCc,

is called the U-process indexed by C.

The supremum norm of U, is defined by

|Unlle = sup [Ux(C)].
ceC

For C = Cy,,...4,, it is convenient to write
H(tl,. .., tr) = H(Cf1,~--,tr)

and
Hn(tlf ceey tr) - Hn(ctl,...,tr)-

More explicitly,

H(tl,...,tr) :]I){lpl(Xl,...,Xm) S tl,...lpr(Xl,...,Xm) S tr},
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whereas

1 T

H,(t1,...,t,) = 1 Xi, oo, X ) < tpt.

n(l r) n(n—l)"-(n—m+1) 1<i1,§m<” IQ {lljk( ! IM) k}
i1, 1<j<I<m

Thus, H is the joint distribution function of the random variables
P1( X1, Xm), oo 0 (Xq, ..., Xim), while H, is its joint U-empirical coun-
terpart. Correspondingly, the U-process indexed by (t,...,t,) € R" can be

written as

Uu(ty, ... tr) = vn{Hu(t1,...,t,) —H(t1,..., 1) }.

Example 6. In the special case d = m = r = 1 and {1(x) = x, the class C reduces to
C={(—oo,t]jNS:t € R}.
Moreover,

H(t) = P{X, < ) = F(t) and Ho(t) = L Y 1{X; < t} = E: (1),
iz

so that

Un(t) = Vn{Fu(t) — F(1)}-
Hence, the ordinary empirical process is a special case of a U-process.

The following result gives the almost sure bound for the supremum norm. An
application of Theorem 3.7 of Schneemeier, 1989 requires the indexing class to be
a Vapnik-Chervonenkis class of sets. The indexing class C satisfies this condition,
since the class of lower orthants in R” is a Vapnik-Chervonenkis class and C is its

inverse-image class under the fixed mapping
Y= (y,....,¢) : S" — R".

Therefore, Theorem 3.7 of Schneemeier, 1989 yields the following result.

Theorem 1.13. Let (a,)yen C (1, 00) be a sequence such that

a,c < oo  foreverye > 0.
n=1

Then
(10g”n)71/2HUn e n:—soj 0.
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Taking a;,, = €" in this theorem, it follows that

Hc—>0

\/—HUW

By the definitions of U, and C, this is equivalent to

sup |Hu(t1,...,t) —H(t1, ..., t )] 2240,

(H1,... tr) ERT nree

For m = r = 2, this establishes the uniform convergence result used in Section 3.1.

1.4 Characterizations of probability distributions

As already mentioned, characterization theorems play an important role in the
study of probability distributions and stochastic structures, since they provide
necessary and sufficient conditions under which such objects are uniquely deter-
mined. They make it possible to study distributions through structural, func-
tional, or probabilistic properties rather than only through explicit analytical
forms.

On the other hand, characterizations also provide a natural basis for
gof testing and model validation. Depending on the underlying property,
characterization-based tests may rely on independence relations, equality in dis-
tribution, regression-type identities, properties of order statistics or records, mo-
ment and reliability properties, or functional identities involving characteris-
tic functions, Laplace transforms, probability generating functions, and related
transforms. In this dissertation, particular emphasis is placed on independence-
type characterizations, whose general form is presented below.

Let X4,..., X

max(n,m) D€ 1i.d. random variables with distribution function F,

and let ¢y : R” — R and ¢, : R"” — IR be two measurable sample functionals.

Then the following equivalence holds:
P1(X1,...,Xy) and Pp(Xy, ..., X;) are independent

iff the distribution function F belongs to a specified family F.
In the sequel, several independence-type characterizations are presented,
which will be used in the construction of the gof tests later in the dissertation.

Example 7 (Ferguson, 1967). Let X and Y be independent, discrete, non-degenerate
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random variables. Then

U =min(X,Y) and W =|X-Y|

are independent iff the distributions of X and Y may, by a simultaneous change of location

and scale, be put into one of the following four forms.
(i) ForsomeQ <ry <land0 <ry, <1,
P{X=k}=(1-r)X, k=0,1,...,

and
P{Y=k}=(1-nr)k  k=01,....

(ii) For someintegern > 1,0 <r <1,and -1 <0 <1,

—rk |1, k=0,1,...,n—1,
P{x =k = 00"
1+6r 140, k=nn+1,...,
and
—r\rk |1, k=0,1,...,n—1,
Py =k} = U200
1—6r 1-0, k=nn+1,....

(iii) For some 0 <r < 1land 0 < 6 < oo, either

1—r)7rk |1, k=0,1,
I[’{X:k}:—(l 9)2
+0rt 140, k=2,3,...,

and
(14 6r)71, k=0,

1—(1+0r)7Y k=1,

I[’{Yk}{

or the same with X and Y interchanged.

(iv) Forsome 0 <r <1land0 < 6 < oo,

P{X =k} = (1—r*)r* {

(1+0r~1, k=0,24,...
(1+6r)"t, k=1,3,5,...
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and
0@+r)"1, k=0,24,...,
@+, k=135,....

P{Y =k} = (1 - )ik {

Here, a simultaneous change of location and scale for the pair (X,Y') corresponds to the
transformation

(X,Y) — (a+bX, a+bY),

forreal a and b > 0.

Example 8 (Lukacs, 1955). Let X and Y be i.i.d. random variables with strictly positive,
absolutely continuous distribution F. Then, Y1 (X,Y) = % and P(X,Y) = X +Y
are independent iff F belongs to the family of gamma T («, B) distributions with density
flx;a,B) = ﬁx“leﬁxﬁ“, x>0, «a>0, B>0.

Example 9 (Khatri, 1962). Let the X and Y be i.i.d. random variables with distribution
function F and such that E(X), E(X?), E(%) and E(X%FY) are non-null and finite. Then
1(X,Y) = X+Yand (X, Y) = 1/X+1/Y —4/(X +Y) are independent iff F
belongs to te family of inverse Gaussian 1G(p, A) distributions with density

[ A Mx —u)?
flxu L) = Ex_wzexp (—%), x>0, >0, A>0.

Example 10 (Arnold, 1979). Let X,Y be i.id. random variables with a continuous
distribution. Then ¥1(X,Y) = X and (X, Y) = £5L are independent iff X has the
standard Cauchy C(0,1) distribution with density

1

f(X) = m, x € R.
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Chapter 2

Goodness-of-fit tests for the geomet-
ric distribution based on Ferguson’s
characterization

Classical edf-based tests constitute a standard approach to goodness-of-fit test-
ing. Although these tests can be applied to count data, their null distributions
generally depend on the particular discrete model under consideration. This has
motivated the development of alternative procedures, including tests based on
the difference between the empirical pgf and the theoretical one (see, e.g., Rueda
and O’Reilly 1999), as well as tests constructed from the empirical counterpart of
the differential equation satisfied by the pgf (see, e.g., Batsidis et al. 2020, Milo3e-
vi¢ et al. 2021). Alongside these approaches, tests based on characteristic func-
tions have also been proposed (see, e.g., Jiménez-Gamero et al. 2009).

The present chapter is devoted to the construction of gof tests for the geomet-
ric distribution based on an independence-type characterization. In the context
of count data, tests relying on characterizations of this kind are still rather lim-
ited; to the best of our knowledge, the test proposed in Jiménez-Gamero and
Alba-Ferndndez, 2021 is the only closely related contribution. This motivates the
investigation of independence-type characterizations as a tool for developing gof
procedures for discrete distributions.

2.1 Proposed test statistics

For p € (0,1), let G(p) denote the geometric distribution with support N =
{1,2,...} and pmf

P{X=k}=(1-p)rp keN, (2.1)
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where p is the probability of success. Let X be a random variable taking values
inIN = {1,2,...}, with unknown distribution, and let X, ..., X,, denote i.i.d. ob-
servations from the distribution of X. Based on these observations, the objective

is to construct novel gof tests for the composite null hypothesis
Hy: X ~ G(p), forsome p € (0,1),
versus the alternative:
Hy: X £ G(p), forallp € (0,1).

The tests are constructed based on the Ferguson characterization given in Exam-
ple 7. Under the additional assumption that X and Y are identically distributed,
this characterization reduces to the form stated below.

Characterization 2.1. Let X and Y be nondegenerate, discrete i.i.d. random variables.
Then min{ X, Y} and |X — Y| are independent iff X and Y have geometric distribution
up to a simultaneous location and scale transformation.

Remark 2.1. In Ferguson, 1967, the geometric distribution is introduced in a more gen-
eral form, with location and scale parameters a and B > 0. More precisely, a random
variable X is said to have a geometric distribution if its pmf is of the form

P{X =k} = (1—p)pk%, ke{a,a+pa+2B,...}.

Thus, the support of X is not necessarily {1,2, ...}, but may be shifted and rescaled.

If X has such a distribution, then there exist real constants a and b > 0 such that
the transformed variable a + bX has the probability law given in (2.1). Consequently, a
simultaneous change of location and scale for the pair (X, Y') corresponds to the transfor-
mation

(X,Y) — (a+bX, a+bY).

In other words, there exist real constants a and b > 0 such that both a + bX and a + bY
follow the distribution in (2.1). In particular, when the support of X and Y is {1,2,...},
no such transformation is needed, and the independence of min(X, Y) and | X — Y| char-
acterizes the probability law in (2.1) uniquely.

Suppose that X and Y are nondegenerate discrete i.i.d. random variables sup-
ported on {1,2,...}. Motivated by the above characterization, consider the joint
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pgf of the random vector (min{X,Y},|X —Y|), defined by
g(t,s) = E(tmi“{X’Y}s|x‘Y|> , (t,s) € [0,1F.

The condition
g(t,s) = g(t,1)g(1,s), forall (t,s) € [0, B,

holds iff X and Y have the geometric distribution given by (2.1) for some p. Al-
though pgf depends on the parameter p under the geometric distribution, this
dependence is suppressed in the notation for simplicity. Let X 1, X, ..., X, be an
I.i.d. sample with the same common distribution as X and Y. Then

1 n
= Z tmin{ X, Xj } g Xi =X

is the joint V-empirical pgf of the random vector (min{X, Y}, |[X —Y|). Therefore,
it is meaningful to consider

Dn(t;s) = n(ts) — th(t, 1)an(1,s)

as the primary component for the construction of a gof test, since under H g,
Dn(t,s) is expected to be small. Values significantly different from zero may in-
dicate a departure from the geometric distribution.

Before proceeding with the proposal, let L 2([0,1F) denote the separable
Hilbert space of measurable functions f : [0, 1]> — R satisfying

11
// f 2(t,s)dtds < oo.
00

The inner product and the norm on this space are defined, respectively, by

11
(f,a)2 = [ [ f(t,s)g(t,s)dtds and | ffj= = /(f, f) 2. Atthis point, two novel
00

test statistics can be introduced:

11
ln = (Dn, 1 //Dn (t, s)dtds, 2.2)
00
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