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Abstract

Suppose that a random variable X of interest is grouped or censored or missing so that
one only observes a coarsening of X, i.e., a random set containing X with probability 1. It
is assumed that the coarsening mechanism has the coarsening at random property. Suppose
furthermore that the coarsening either equals X itself or that is a set with positive X-
probability. We modify the NPMLE of the distribution of X by demanding that its support
is the set of observed data points. We provide a general theorem giving sufficient conditions
for efficiency of this NPMLE, or efficiency of the NPMLE after a small data reduction. We
apply the theorem to a number of examples.

1 Introduction.

Suppose we are concerned with nonparametric estimation of the distribution function F' of a
random variable X. However, there is a nuisance censoring, missingness or grouping mechanism
so that for each of n i.i.d. observations X; we only observe a coarsening or reduction Y; of
X;,i=1,...,n. A coarsening of X is a random region Y which contains X with probability
1. We assume such measurability that the conditional distribution G of Y, given X, is (almost
everywhere) well defined; see Gill, van der Laan and Robins [12] for a convenient set-up, covering
as far as we know all examples of interest. The distribution of Y is determined by the marginal
of X, together with the conditional of Y given X (i.e, by F' and G together); however, though
G is not necessarily known, we will denote it by Pr suppressing the dependence on G. This
makes good sense under the assumption of coarsening at random defined by Gill, van der Laan,
and Robins [12] as, for each z, z':

Gldy| X=12)=Gdy| X =2 )on{y:zeytn{y:a’ €y} (1)

Intuitively, this means that observing ¥ = y tells us no more and no less than X € y. The
coarsening at random assumption was introduced by Heitjan and Rubin [14] and further studied
by Jacobsen and Keiding [15] and Gill, van der Laan and Robins [12]. Very many specific
nonparametric CAR models have been studied in the literature. Well known examples are: the
(univariate) random censoring model—see Andersen et al. [1], Wellner [30], Gill [10]; the double
censoring model—see Chang and Yang [5], Chang [6], Gu and Zhang [13]; and the multivariate
random censoring model—see Dabrowska [6,7], Prentice and Cai [22,23], van der Laan [18].



Let A = I(Y = {X}) and let Ppo(B) = P(Y € B,A = 0). Thus A is the indicator of a
complete observation, while Prg is the law of the incomplete observations. Attention will be
restricted to CAR models of laws Pr of Y with

mg(x) =P(A=1|X =2x) >0 F-ae., and F(Y) >0 Ppp-a.e. (2)

In words, the coarsening mechanism must be ‘at random’; next, given the underlying value
X = z, x should be exactly observed with positive probability; if however x is coarsened, the
coarsening Y should be a set of positive probability for the underlying distribution of X. Note
that 7g(x) = G({z} | X = x) indeed only depends on the censoring mechanism G.

The reason the CAR property is so significant is that, under CAR, the likelihood for the
data factors into an F' part and a G part, where the F' part is the same as if the coarsening had
been according to a predetermined, fixed, partition of the underlying sample space. Let p be
a dominating probability measure for F', and define f = dF'/du. Then the log likelihood for F'
based on our n observations is

Zlog( YRR (Y;) A) 3)

We obtain our modified NPMLE F,, of F' by maximizing L, (F) over all F' dominated by
a data-dependent, discrete measure u, generated as follows. Select a point x; from each set Y;,
i=1,...,n: thusif A; = 1, then z; = X; and if A; = 0, then one can select an arbitrary point x;
inY;,7=1,...,n. It may be that one of the selected points x; is never alone in the observed Y7,
i.e., each observed set Y; containing x; also contains at least one other, different, x;. If so delete
then this point x; from the collection. Repeat till no more deletions are possible. At that stage
we have (relabelling the selected points) a collection of points z1, ..., Z,, such that each x; is
the only one of these points in at least one of the Y;, while each Y; does contain one or more ;.
Note that the collection includes all exact observations (X; such that Y; = {X;} and therefore
A; = 1), since such points are forced into the initial collection and can never be deleted as they
are alone in their own Y;. It only contains more points than the exact observations when there
are observed regions Y; which are empty of exact observations. Let p, be counting measure on
{z1,...,2m} and define F(u,) as the set of discrete distributions F' with F' < u,. Let P, be
the empirical measure of the data Y7, ...,Y,,. Finally, define F;, by:

F, = argFénfz%ﬁn)Lu (F) =arg max /log (pr)d (4)

= arg max lo
gFE]-'(un Z gpF

where pp(Y;) = f(X;)2F(Y;)' ™2, i = 1,...,n. Since u, is discrete we have that f(z) =

F(z)/dpy(z) is the probability mass of F at z and thus F/(Y;) = 3 ;.5 ey, f(2:). Since L, (F) =
—oo if F(Y}) = 0 for any j, and each z; is the only point in at least one Yj, it follows that F;, puts
positive mass on each of the points in {z1,..., 2, }. We note that F,, is might not be an actual
NPMLE in the sense of Kiefer and Wolfowitz [16]: in other words, there might exist another
F), with Lg,p/ (F)) > Lp,+p; (F,). Our modification of the NPMLE leads to an estimator
which is easier to compute and easier to study, while it does not lead to a loss in asymptotic
efficiency. We will call F,, simply the NPMLE though a more correct name would be ‘sieved

NPMLE’, where the “sieve” does not only depend on the data but also on the arbitrary choices



in selecting an z; in a Y; with A; = 0. In appendix A we prove existence and uniqueness (up to
the possible freedom of choice in p,) of this NPMLE.

The aim of the present paper is to find sufficient conditions for consistency, asymptotic
normality and efficiency of the NPMLE which on the one hand cover many models of interest
(both old and new) but on the other hand do not require delicate model-specific calculations.
Our claim is that a strengthened version, assumption 1 below, of the condition (2) together
with further ‘structural’ conditions on the class of sets Y which can be observed does exactly
this. The models which are amenable to our approach are certainly the ‘easier’ examples for the
NPMLE in missing data problems; for instance, condition (2) puts us into the realm of root-n
rate estimation. However, they include many examples which so far were only analysed using
heavy and model-specific calculations. So far, the general theory which is available (Bickel and
Ritov [3], van der Vaart [28]) though certainly deep, is so general that much further work has
to be done in any specific example before it is clear whether or not it is covered, while in the
case of the first paper, the simple NPMLE we have described is replaced by a sieved NPMLE
on a larger and finer collection of points, depending on a band-width parameter which remains
to be chosen by the statistician.

Of the examples mentioned above, our approach covers univariate random censoring and
(under further conditions) double censoring, but not the general bivariate random censoring
model. However even when the approach in first instance does not work, it can provide valuable
insight, by suggesting how the statistician might make a small reduction of the data after which
the assumptions are satisfied. This will of course cost a small loss of efficiency but on the other
hand it often produces estimators which have much more stable behaviour in small samples
(see e.g. van der Laan [19]), as well as being much easier to study. One can consider this
data-reduction as a form of regularisation.

Assumption 1 will strengthen (2) by replacing the two positivity assumptions by uniform
positivity. Indeed, the existence of points x where g (z) = 0 or in the neighbourhood of which
7 is arbitrarily close to 0, and of points y with F(y) = 0 though § = 0, typically correspond
to singularities in the sense of requiring delicate mathematical analysis. If actually mg(z) = 0
on a set with positive probability under F', then F' cannot be estimated at root-n rate at all,
on this set. If F(Y) = 0 for A = 0 on a set with positive probability the NPMLE may be
inconsistent, as several examples show. For example, consider the bivariate right-censoring
model where a continuous (77, T») is independently right-censored by (Cj, Ca). The coarsening
of the singly-censored observations, i.e. T3 is observed and 715 is right-censored, are half-lines
in the plane and thus assumption (2) fails since F(Y) = 0 for the singly-censored observations.
The fact that these lines do not contain any observed X; = (71, T5;)’s causes inconsistency of
the NPMLE (Tsai, Leurgans and Crowley [24]). In van der Laan [18] the following approach
is taken to solve this problem. The censoring times and the observed component T}, j = 1,2,
of the singly-censored observations are interval censored so that the coarsenings of these new
reduced observations are now strips. It is shown that the NPMLE based on the reduced data
is efficient for the reduced data, and moreover, if one lets the amount of reduction converge to
zero slowly enough as the sample size increases to infinity, it is asymptotically efficient for the
original data.

As another example of such singularities, consider x equal to the right-hand endpoint of the
support of right-censored data, for which our NPMLE is the famous Kaplan-Meier estimator. In
Gill [8] the Kaplan-Meier estimator at this point has been shown, using quite delicate martingale
arguments, to be asymptotically normal under an integrability condition, but efficiency has still
not been proved. Without the integrability condition the estimator is only consistent at a lower
rate and probably not even at the optimal rate (see Gill [10], conjecture at end of section 11).



This shows that even in models where the data-structure is well-understood and the NPMLE
is explicit it can be very difficult to analyse, when assumption 1 fails. This example also shows
that the weakest possible conditions will depend on the particular data structure. In this paper
we study general NPMLE in the sense that the data-structure is not even specified.

As we will see, application of our theorem to the classical Kaplan-Meier estimator shows
(as is well known) that the Kaplan-Meier estimator is efficient on any compact interval strictly
inside the support of the data. Application of our theorem to doubly-censored data shows
that the sieved-NPMLE is efficient under the same conditions as used in the (delicate and
lengthy) consistency and asymptotic normality proof in Chang and Yang [5] and Chang [4],
respectively. In particular applications a specific fine-tuned analysis might prove efficiency of
the sieved-NPMLE under weaker or even optimal conditions (see Gu and Zhang [13], for double
censoring), but such an analysis has to deal in a very model-specific manner with the points
where assumption 1 fails. In our examples, after we have arranged matters so that assumption
1 is satisfied, our further assumptions turn out to hold automatically.

In section 2 we show that we can compute the NPMLE with the Turnbull- or EM-algorithm
(Turnbull [25]), i.e., iterating the well known self-consistency equation, by choosing an initial
estimator with support {z1, ..., 2, }. In section 3 we state two theorems which provide sufficient
conditions for efficiency of the NPMLE.

The first theorem is for the case that X is a real vector, and has stronger conditions, while
the second theorem is more general. The first theorem is applicable (possibly after further data-
reduction to remove singularities) in our main examples. In section 4 we provide the proof of
these theorems. The outline of the efficiency proof is given in section 4.1. It is based on an
identity for the NPMLE in convex linear models (van der Laan [17]) expressing the difference
between estimator and estimand as a function-indexed empirical process, indexed by a random
point. The function is the efficient influence curve for the estimand under consideration, indexed
by the unknown F'; the random index is the NPMLE. The further ingredients of this proof are
the invertibility of the information operator, a Donsker class condition and a continuity condition
for the efficient influence curve. The supremum-norm invertibility of the information operator
is established in section 4.2 under assumption 1 and a second condition. In the remaining
subsections of section 4 the Donsker class and continuity condition are covered and convenient
sufficient conditions are worked out for the case that X is a real vector. In section 5 the first
theorem is applied to right-censored data, doubly censored data, bivariate rectangle-censored
data, and censored data supplemented with current status data.

The paper generalizes and improves part of the first author’s thesis, published as van der
Laan [17].

2 EM-estimating-equations for the NPMLE.

In this section we will show that the NPMLE can be computed by iterating the self-consistency
or Turnbull equations. Let S(F},) be the class of lines eFy + (1 — €)F,,, F1 € F(uy,), through
F,, with score h = d(Fy — F,,)/dF,, € L3(F,). By convexity of F(u,) these lines are submodels
of F(uy). Let S(F),) be the corresponding tangent cone (collection of scores) and notice that
it includes all h € L3(F,) with finite supremum norm. Then it is trivial to verify that the
tangent space T'(F},) (the closure of the linear span of S(F;,) C L3(F,)) equals L3(F,). The
lines F,, , € S(F},) with score h generate one-dimensional submodels Pp, ., through Pp, with
score Ap, (h) € L3(Pr,), where Ap, called the score operator.



In coarsened data models it is given by
Ap, : L§(Fy) — L§(Pr,) : Ap, () (Y) = Br, (W(X) | Y)

(van der Vaart [26], Gill [9], Bickel et al. [2], section 6.6).
F,, maximizes the log likelihood over F(u,). By differentiating the log likelihood ¢ —

L(Fy.en) for the one-dimensional submodel P, ., we obtain:
0= /Apn )dP, = ZEFn X) | Y;) for all h € S(F,) with || A [leo< oc. (5)

In particular, this holds for h = Ig — F,,(F) for a collection of measurable events E. Let £ be a
collection of measurable sets so that each F' € F(pu,,) is uniquely determined by F(FE), E € €£.
Then (5) reduces to the self-consistency equation:

Fo(E) = /Ppn (X €E|Y)dPy(Y) forall E € € (6)
or equivalently, with f,, = dF, /duy,
fu(z) = /Ppn (X =2;|Y)dP,(Y) for all z;, i =1,...,m.

A solution of (6) can be computed with the EM-algorithm which corresponds with iterating the
self-consistency equation in the following manner. Start with a F = p,,. Now, for k = 0,1, ...
we compute

R () /Pfk = ;| Y)dP,(Y prk =2;|Y;),i=1,...,m. (7)

This means that each observation Y; has mass 1/n which it redistributes over Y; as follows: a
point z; € Y; gets mass 1/n x P (X =x; | Y;). We can see why assumption 1 helps the solution
to behave well: for large sample sizes each region Y; contains many exact observations, so the
redistribution of mass over Y; can be done sensibly.

We will now show that an application of Corollary 1 in in Wu [31] proves that if one starts the
algorithm with an initial point F} U = 4, then Ep k will converge to the unique MLE F,,. Corollary
1 in Wu [31] states that if the likelihood L(ps, ..., pm) is a unimodal function in 2 with F,, € Q
being the only stationary point and L and 2 satisfy some differentiability and compactness
condition, then for any F? € € the sequence Ffj converges to the unique maximizer F,,. We
apply this corollary with Q = {(p1,...,pr : pj > 1/n}, where p; represents the pointmass of
F at xz;, j = 1,...,k. Now note that since the MLE F;, solves the self-consistency equation
the mass assigned to the z;, i = 1,...,m, will be at least 1/n and thus F,, € Q. In addition,
if we start the algorithm with an initial point F = p,, then at each step of the algorithm
FF € Q. If F, is a local maximum of L, then it follows, as shown above for the MLE F,,,
that it solves the self-consistency equations. In Appendix A it is shown that equation (6) has
a unique solution in the class {F : F' = pu,}, given by the actual NPMLE F),, and thus that
the local maximum equals F;,,. Thus that proves that the likelihood L has no local maxima
and thus is unimodal. The compactness condition and differentiability conditions stated in Wu
[31] (see (5), (6), (7) on page 96 and continuity of his D19Q) hold trivially for the functional
(p1,---y,Pm) — L(p1,...,pm) defined on Q. This verifies the conditions of Corollary 1 in Wu
[31] and thus proves the wished convergence of the EM-algorithm. We summarize the obtained
facts in the following lemma (notation: P, f = [ fdP,):



Lemma 2.1

1. The sieved-NPMLE F,, € F(uy,) over F(uy,) exists and is unique.

2. The score operator at Pr ts given by:
Ap: LY(F) = L3(Pr) - h = Ep(h(X) | V).
F,, solves
P, (Ag,(h — F,(h)) =0 for all h € L*(F,,) with || h ||co< o0. (8)
3. F, can be found by iterating the self-consistency equation from some FO = p,. F, is the

unique solution of (8) in {F € F(uy) : F = pn}.

4. Suppose that for a Fy = F with || dF/dF} ||cc< 00
PrAp, (h— F1h) =0 for all h with || h o< 0.
Then Ih = F.

The last statement shows that the self-consistency equation identifies F' uniquely in the limit,
at least up till all distributions which are equivalent with the true F. This result is proved in
Appendix B.

3 Theorems.

In this section we will state efficiency theorems for the NPMLE F),(E) of F(FE) for a given
set E. For efficiency theory we refer to Bickel, Klaassen, Ritov, Wellner [2]. Firstly, we will
need to show that F(F) is pathwise differentiable and provide the formula for the canonical
gradient which is also called the efficient influence curve of F(E). Subsequently, we will define
supremum-norm efficiency of an estimator over a class of sets £ in terms of this efficient influence
curve. Finally, we will state the efficiency theorems for F,.

3.1 Pathwise differentiability and the efficient influence function.

For each probability law F define S(F) as all lines eF} + (1 — ¢)F, Fi < F, with scores
h=d(F, — F)/dF € L3(F). Let S(F) be the tangent cone of S(F) and recall that the tangent
space T(F) of S(F) equals LZ(F). The score operator at F' is given by:

Ap : L*(F) — L*(Pr) : Ap(h)(Y) = Ep(M(X) | Y).

Let S(Pr) be the tangent cone at Pp corresponding with the submodels Pr,,, h € S(F); in
other words S(Pr) equals the range of S(F') under Ar. We want to show that F'(E) is pathwise
differentiable relative to the class of submodels specified above with a canonical gradient in
S(Pr) (for a definition of pathwise differentiability we refer to BKRW).



The pathwise differentiability result will be stated in terms of the following operators directly
derived from the score operator. The adjoint of A is given by:

AL L2 (Pp) — L*(F) : AR(v)(X) = Eq(v(Y) | X).
The information operator is defined by:
Ir = ApAp : LX(F) — L*(F) : Ip(h)(X) = Eg (Ep(h(X) | Y) | X).

Application of a theorem in van der Vaart [27] (see also Bickel et al. [2]) to the parameter
F(E), for a given set E, and the L?(F)-invertibility result for the information operator (see
lemma 5.1 in appendix C) provides us now with the following result.

Lemma 3.1 If ng(xz) > 6 > 0 for some 6 > 0 F-a.e., then the real valued parameter F(E) is
pathwise differentiable at Pr relative to S(Pp) with efficient influence function (i.e. canonical
gradient) given by:

I(F,E) = Apl;' (Ip — F(E)) € L3(Pr). (9)

Here I;l : LA(F) — L&(F) is the inverse of Irp which is given by:

o0

It =Y "(I-1Ip),

k=0

where I is the identity operator. The operator norm of I;l is bounded by 1/0:

_ 1
| IFl(h‘) < 5 |l hllF-

We will now recall the relevant efficiency and empirical process theory (see BKRW). F),(E)
is an efficient estimator of F/(E) if

F.(E)—F(FE)=(P,—Pp)I(F,E)+ R, E,

where R,z = op(1/y/n). Let € be a collection of measurable sets. /n(P, — Pp)I(F,E) is
a sum of n i.i.d. mean zero random variables which converges by the central limit theorem to
a normal distribution with mean zero and variance PrI(F, E)?. By varying E € £ we obtain
an empirical process (\/ﬁ(Pn — Pp)f (F\E):E € 5), which can be considered as an element of
(2(G) ={H : G — R : supyeg | H(E) |< oo} where G = {I(F,E) : E € £} and (®(£) is
endowed with the Borel sigma-algebra. Empirical process theory investigates if the empirical
process (v/n(P, — Pr)g: g € G}), indexed by some class G of measurable functions, converges
in distribution to a tight Gaussian process corresponding with the covariance structure of the
empirical process. Here weak convergence is defined in the Hoffmann-Jorgensen sense (see e.g.
van der Vaart and Wellner [29], Pollard [21]). A class for which this weak convergence holds
is called a Donsker class. If G is Donsker and suppce | Rn g |= op(1/4/n), then we call F,
E-supremum-norm efficient.



3.2 Efficiency of the NPMLE when X is multivariate.

The next theorem provides sufficient conditions for efficiency of the NPMLE F,, for the case
that X = R* and £ = {(—o0,t] : t € RF}.

These conditions are expressed in terms of the uniform sectional variation norm of a mul-
tivariate real valued cadlag function as introduced in Gill, van der Laan, Wellner [11], where
“cadlag” is defined in Neuhaus [20]. We will say that a function f is cadlag F-a.e. if there exists
a function f’ which equals f F-a.e. and which is right-continuous with left-hand limits in the
sense of Neuhaus [20]. A real valued cadlag function is said to be of bounded uniform sectional
variation if the variations of all sections (s — f(s,t) is a section of the function f) and of the
function itself is uniformly (in all sections) bounded. The corresponding norm, i.e. the maximum
of all the variations, is denoted by || - ||%. Here the variation is taken over a support K of F,
where K is a set satisfying [ hdF = [ hdF for all h € L?(F): the theorem only needs to hold
for one such K. When we write || f ||¥ for a function f which is cadlag F-a.e., then we mean
the variation norm of its version f’ which is cadlag. Similarly, if we say that f is of uniform
sectional variation, then we mean that its cadlag version f’ is of uniform sectional variation.

In assumption 2 of the theorem Pj,(A) = 1/n> i I(X; € A, A; = 1) is the empirical
distribution of the distribution Pp;(A) = P(X € A, A = 1) of the observed X;’s. Furthermore,
in assumption 2 one needs to recall that a collection of sets A is called P 1-Glivenko-Cantelli if

sup | Pip(A) — Pr1(A) |— 0 in probability.
AeA

We also define F(0) = {F : infyy.a—qy FI(Y) > 6 > 0}.

Theorem 3.1 Assume that X is a R*-valued random variable, and for some § > 0
Assumption 1: ng(z) =P(A=1|X=2)>0>0 forx € K and F(Y) > >0 Ppp-a.e.
Assumption 2: {y: A =0} is a Pp1-Glivenko-Cantelli class of sets.

Assumption 3*:
(1) x — wg(zx) is a multivariate cadlag function F-a.e., it is of uniform sectional variation,

2 s e Jy h()dFi ()

dG(y | x) [|3< oo, (10)
[|h||%<1,F1€F(5) {y:zey,A(y)=0 Fi (y)

where the function is cadlag F-a.e. for each h, Fy € F(0) and

[, hdF
(3) {(1—A) ?}(y) :FeFO6),|h|i< 1} (11)

1s a Pr-Donsker class.

Then F, is asymptotically supremum norm efficient.

If assumption 1 holds and the support points {x1,...,xm} of F, are in K (which holds with
probability converging to 1), then

Fn(E)_F(E):(Pn_PF)i(FmE) (12)



Since assumption 3 in this theorem substitutes for the weaker assumptions 3 and 4 in the
general theorem below we denoted this assumption with 3*.

The identity (12) in this theorem assumes that the support points {z1,...,z,} of F,, are
contained in the chosen support K of F. We can show that with probability tending to 1 the
set {z1,...,2,} consists only of the exact observations. This is shown as follows. Consider a
possible censored region y. By assumption 1 we know that F'(y) > d > 0. Since mg(z) > 6 > 0
this implies that Pr1(y) > 01 > 0 for some d;. Now, by assumption 2 we have P ,,(y) — Pr1(y)
converges to zero in probability uniformly in {y : A = 0}. Thus the probability that there are
no exact observations in y converges to zero uniformly in y when n converges to infinity.

As a consequence the requirement {x1,...,z,,} C K holds with probability tending to 1 if
K contains the exact observations among {z1, ..., Zm}.

3.3 Efficiency of the NPMLE in general.

The following theorem provides sufficient conditions for £-supremum-norm efficiency of F;, for
a general outcome space of X. Recall the definition Pp-Glivenko-Cantelli class given in the
preceding subsection.

Theorem 3.2 Suppose that Assumption 1 and 2 as in Theorem 3.1 and the next two Assump-
tions 3 and 4 hold.

Assumption 3: For a given collection of measurable sets £ we have that f(Fn, E),E €& falls
in a Pp-Donsker class G with probability tending to 1.

Assumption 4: If || F,, — F ||¢— 0 in probability, then

sup || I(F,,E)— I(F,E) ||p.— 0 in probability.
Eecg

Then F, is a £-supremum-norm asymptotically efficient estimator of F.

If assumption 1 holds and {x1,...,zy} C K (which holds with probability converging to 1),
then

F,(E)—-F(E)= (P, — Pp)I(F,,E).
If assumptions 1, 2 and 3 hold, then supgce | Fr, — F | (E) = Op(1/+/n).
A sufficient condition for assumption 3 is the following:

G = Uper)Ar(G(F)) is a Pr-Donsker class,

where

6(F) = { = (1:0)~ [ Ar(@0)dG(y| X =) il g < 1E € £},

7a(:)
4 Proof of efficiency theorems.

In the next subsection we will outline a proof of theorems 3.1 and 3.2. The proof consists of a
number of steps, concerning respectively: the supremum norm invertibility of the information
operator, the validity of the identity expressing the NPMLE in terms of empirical processes, a
Donsker class condition, and a consistency condition on the estimated optimal influence curve.
The remaining subsections are devoted to these separate steps.
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4.1 Outline of proof of efficiency.

Since the model M, with G known, is convex and F' — Pp is linear Theorem 2.2 in van der
Laan [17] yields the following identity:

FI(E)— F(E) = —/T(Fl, E)dPr,

for all [} with F < F} and dF/dFy; € L3(Fy). We want to apply this identity to F| = F,.
Usually F,, does not dominate F' so this identity cannot be directly applied. However, notice
that the identity holds in particular for F} = F,(a) = (1 — «)F,, + oF for any a € (0,1].
Hence if I(F,(a), E) converges to I(F,, E) in L*(Prq) for o — 0, then the identity also holds
for F,,. We refer to this condition as the identity condition which is proved by lemma 4.4
under assumption 1. The proof of this identity condition uses the in subsection 4.2 established
supremum norm invertibility of the information operator If, (o) uniformly in a € [0, 1] and for
fixed n. The supremum norm invertibility requires the condition {z1,..., 2, } C K which holds
with probability tending to 1. Since this condition is asymptotically true we do not need to
state the condition as an assumption for the asymptotic efficiency result.

If I (Fy, E) is a score of PFn,e,h for a certain one dimensional line F;, ., through F,, with score
h with finite supremum norm, then by lemma 2.1 (iii) we have the efficient score equation:

P,I(F,,E)=0.

By (9), for this it suffices to show that A% = I;nl(l £) has finite supremum norm on X, which is
proved by lemma 4.1 in the next subsection 4.2 under assumptions 1 and {z1,...,z,} C K.

Then combining the last two identities provides us with the following crucial identity: for
each FE

(Fu = F)E) = [ I(Fn, E)A(P, - P).

Note that this identity is proved under assumptions 1 and {z1, ..., 2, } C K only and does thus
hold for general sample spaces.

In the sequel of the proof we can assume that {zi,...,z,,} C K since this holds with
probability tending to 1. Suppose now that with probability tending to 1 I (Fy, E) lies in a
Pr-Donsker class for all E € £. This is just the general assumption 3 of theorem 3.2. Lemma
4.5 in subsection 4.3 proves that assumptions 1,2 and the sufficient condition for assumption
3 of theorem 3.2 imply this Pp-Donsker class condition. In addition, lemma 4.7 in subsection
4.3 proves that assumptions 1,2 and 3* of theorem 3.1 are sufficient for the Pp-Donsker class
condition for the case that X = IR,

We need to remark here that the proof of the Donsker class condition (lemma 4.7) uses that
the cadlag and uniform sectional variation requirements of assumptions (1) and (2) in assumption
3* hold for the functions fi(z) = wa(z) and fo(z) = [iy1ey a@)=0 Jy PWdFL(u) /[ Fr(y)dG(y |
x). The assumptions (1) and (2) only require the existence of an F-a.e equal version which
satisfies these requirements. We have that A%, is a simple function of fi, f2, given in (14), and
I(F,,E)(Y) = Ap, (k) (Y) = Eg,(h:(X) | Y). Let f],f; be the F-a.e. equal versions of
f1, fo which are cadlag and for which the uniform sectional variation requirements hold. Let
Rk’ be the corresponding version of hf, and let I(F,, E) = Ap,(h%) the corresponding version
of I(F,, E). So lemma 4.7 actually only proves that I(F,, E)’ falls in a Pp-Donsker class with
probability tending to 1. Thus it remains to show that this also implies that I(F),, F) falls in a
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Pr-Donsker class with probability tending to 1. Let B be the set of points on which fj’ differs
from f;, j =1,2. Then P(X € B) = F(B) = 0 and (because B is a given set independent of
the data) the probability that Fj, has a support point in B is zero as well. As a consequence
RE(X)A = hE(X)A as functions of Y ~ Pp (i.e. as random variables being given functions
of Y) and with probability one (1 — A) [, hp (x)dF,(x) = (1 — A) [y b (2)dF,(z)as functions
of Y ~ Pp. Thus with probability one (i.e. when the support points of F,, do not fall in B)
Ap, (RE)Y) = Ap, (hE)(Y) as functions of Y ~ Pp, which shows that lemma 4.7 also proves
that I(F),, F) falls in a Pp-Donsker class with probability tending to 1.

By well known empirical process theory (e.g. Pollard [21]) the Pr-Donsker class condition
proves | F,, — F |[¢= Op(1/y/n). Again, well known empirical process theory (see equivalence
of tightness condition for an empirical process, Pollard [21]) says that if

sup || I(F,, E)— I(F, E) |p,— 0 in probability,
Ee&

then supgce(Py — Pr)(I(Fy, E) — I(F, E)) = op(1/y/n). We call this the L?(Pr)-consistency
condition, which is simply assumption 4 of theorem 3.2. The latter provides us with supremum-
norm-efficiency of F,. This completes the proof of theorem 3.2. Lemma 4.8 proves that assump-
tions 1,2 and 3* imply the L?(Pr)-consistency condition for the case X = IR*. This completes
the proof of theorem 3.1.

In the the following subsections we prove the identity condition (lemma 4.4), the Pp-Donsker
class condition (lemmas 4.5 and 4.7) and the L?(Pp)-consistency condition for the Euclidean
case (lemma 4.8). But first we will establish the needed supremum norm invertibility of the
information operator uniformly in F' € F(J), and show that F,, € F(6) for some 6 > 0 with
probability tending to 1.

4.2 Supremum norm invertibility of the information operator.

In this subsection F' represents an element of {Fy, F,, : n = 1,2,...}, where Fj represents the
true distribution. The score operator at F' is given by:

Ap(M)(Y) = Er(MX)[Y)A+ Ep(h(X)[Y)(1-A4)

Jy h(z)F(dx)

To obtain the information operator we need to take the conditional expectation of Y, given
X = z. Thus the information operator is given by:

Jy h(w) F'(du)

Ie(h)(z) = ma(@(@)+ | =—F0s

dG(y | z). (13)
If P(A=0]z)=0, then we define the integral as zero. We remark that the conditional distri-
bution dG(- | x) is only almost everywhere unique in z. As a consequence, the supremumnorm
invertibility established in this subsection is true relative to a particular choice of the conditional
distribution. In the sequel we let dG(- | ) be one such choice which is fixed throughout the
paper.



12

Consider the equation Ir(h)(z) = f(x) for some pointwise well defined f with finite supre-
mum norm. For z € K we have mg(z) > 6 > 0 so that we can divide both sides of
Ir(h)(z) = f(z) by mg(x) which gives for each x € K

h(u)F(du
(w) = %m{fm— . %dcwm}. (149)

For the moment denote the right-hand side by Cr(h, f)(x): i.e., we consider the equation
h(z) = Cp(h, f)(x). If we assume that f lies in the range of Ir (so in particular if assumption 1
holds), then we know by lemma 5.1 (Appendix C) that there exists a b’ € L?(F'), which is unique
in L2(F), with || Ir(h') — f ||p= 0: i.e. | ¥ — Cp(R/, f) ||r= 0. Notice that if || h — g ||p= 0,
then for each x Cp(h — g, f)(z) = 0. So even if A’ is only uniquely determined in L?(F), then
Cr(W, f)(z) is uniquely determined for each x. Now, we can define h(x) = Cp(h/, f)(x). Then
| h—h" ||p=|| Cr(K, f)—h'||F= 0. So in this way we have found a solution h of (14) which holds
for each € K instead of only in L?(F) sense. This proves that I is onto in supremum-norm
sense.

Now, suppose that Ip(h)(z) = 0, z € K. By the L?(F)-invertibility of I this implies
| h|lp= 0. If Ir(h) = 0 pointwise and || o ||p= 0, then by the argument given above this
implies (see (13)) that mg(x)h(z) = 0 pointwise. This proves that h = 0 pointwise.

Let (B(K), || - |lo) be the Banach space of functions on K with finite supremum norm || - || .
We have proved the following lemma.

Lemma 4.1 Let F € {Fy,F, : n = 1,2,...}, where Fy is the true distribution of X, and
{z1,...,xm} C K. If assumption 1 ( at Fy) holds, then I : (B(K),| - |l.) — (B(K), |- [ls)
1s 1-1 and onto.

From now on, when we talk about I;l( f), we mean this pointwise well defined solution.

For the Donsker class condition we have to consider the solution h%, of If, (k) = Ig for
E € £. We will show that || h% ||eo< M || IE ||eo for some M < co. So we want a uniform (in
n) bound on the norm of the mapping I;nl w.r.t. the supremum norm.

For this purpose we consider I, (h") = f. The approach to be followed is to bound the
right-hand side of (14) with F' = F,, in the supremum norm of f and || A" ||f,, where we can
use that the latter is uniformly bounded by the L?(F,) norm of f (by lemma 5.1).

Firstly, we need to bound F),(y) away from zero for y with A = 0. Assumption 2 will take
care of this.

Lemma 4.2 Assume {x1,...,2,} C K. If assumptions 1,2 hold, then F,(y) > 6 = §%2 > 0
Pr, o-a.e. with probability tending to 1, (where ¢ is the § in assumption 1).

Proof. The completely observed X; receives full mass 1/n from Y; and therefore f¥(X;) > #{j:
X; =X;}/n,i=1,...,m. This tells us that for each measurable A we have F},(A) > Pi,(A). In
particular, F,,(y) > Pi,(y). Assumption 2 tells us that this converges uniformly in {y : A = 0}
to Pp,.1(y). Since mg > ¢ > 0 we have dPp, 1(x) > 6dFy(x) and thus for y with A(y) = 0 we
have Pr, 1(y) > 0Fy(y). This proves that if A(y) = 0, then F,(y) > 6Fy(y) with probability
tending to 1. Finally use that Fy(y) > ¢ by assumption 1. O

Thus with probability tending to 1 F,, € F(¢) for some 6 > 0. Assume that F,, € F(J).
Then the denominators F,(y) in (14) are uniformly bounded away from 0 by § > 0. We can
bound [ A" (u)F,(du) by || A" ||g,. By bounding 1/7¢ and the denominator by 1/ we obtain:

ww) = P < 5 (15 oo+ [ dcty 1),
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where [y_,dG(y | z) =1—mg(z) < 1.
By lemma 5.1 (the uniform in n bounded invertibility of I, w.r.t. L?(F;,)) we have

2" [[p < My || f I < M || f [ for some M < oo.

Note that the last step uses that {zi,...,7,,} C K so that indeed the L?(F,)-norm can be
bounded by the supremum norm over K. Consequently, we have || h" ||=| I _nl( ) o< M ||
f |loo for some M < cc.

This proves the following lemma.

Lemma 4.3 Assume {x1,...,z,} C K. If assumptions 1 holds and F, € F(5) for some
d >0, then I, : (B(K),| - |l) — (BK),| - |o) is onto and has bounded inverse satisfying:
sup|p o<t I I_nl(h) lloo<< M for certain M < oo depending on F,, only through 6. If assumption
2 holds, then for some 6 > 0 F,, € F(9) with probability tending to 1.

4.3 Identity condition.

Let n be given and define F), () = (1 —«)F,+aF. Denote ho g = I;nl(a)(IE) and hg = I;nl(IE),
as defined pointwise in the preceding subsection. We have

Ay IE) = AR5 (IE) = (Ap.(0) = AR5 (IE) = Ar () I5 () IFu(e) — IR 1E, (IE)
= (Apy) = Ar)(hE) = Ap ()15 ) TEu(e) = IR) (hE). (15)

By telescoping, the first term is written as a sum of two differences. The first difference is given
by:

1—A(Y)
), re@Fe) - ) () (16)

while the second difference is very similar. The other terms are very similar and can be dealt
with in the same manner as term (16).

Consider term (16). Firstly, note that F,(a) — F,, = a(F, — F). Secondly, if assumption
1 holds, then we know that F,,, F' € F(J) for some § > 0: note that n is fixed here and thus
for 6 = 1/n we have F,, € F(d). Then by lemma 4.3 I;nl(a) has a bounded supremum norm
uniformly in « € [0, 1], assuming that {x;,..., 2z} C K. As a consequence, hp and hg o have
a supremum norm bounded by a M < oo independent of £ € £ and a € [0,1]. Thus (16) is
bounded by « times

M
5 { / dF, + / dF} with probability tending to 1.
Y Y

Since this term is bounded by 2M /¢ this proves that (16) converges uniformly to zero when
o — 0. This proves the following lemma

Lemma 4.4 Let F),(a) = (1 —a)F,, + oF and {z1,...,xm} € K (which is true with probability
converging to 1). If assumption 1 holds, then

/ | (Fy(a),t) — I(Fp,t) | dPrg — 0 if a — 0. (17)
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4.4 The P-Donsker class condition of theorem 3.2.

We will now prove the sufficient condition for assumption 3 of theorem 3.2. Lemma 4.3 tells
us that, with probability tending to 1, for each E € £ h}, = I;nl(l p) exists pointwise, M =
supg ,, || M [lo< 00 and we know that it solves

hg(z) = Co(h, Ip)(z) =

(15@) = [ An(R))dGw| X =) (18)

ma(x) A=

Define

o(F) = {

— o (120 = [ Arlo)wd6y| X =) il g < LE€E}.
6 () A=0

Thus hZ /M € G(F,) with probability tending to 1 so that I(F,, E)/M € Af, (G(F,)). Since
F,, € F(6) with probability tending to 1 this implies that

I(Fy, E)/M € Upcrs)Ar(G(F)) with probability tending to 1.

By the sufficient condition for assumption 3 of theorem 3.2 the right-hand side is a Pr-Donsker
class. This proves the following lemma

Lemma 4.5 If assumptions 1-2 and the sufficient condition of theorem 3.2 hold, then

{I(F,,E): E €&} falls in a Pr-Donsker class with probability tending to 1.

4.5 The P-Donsker class condition of theorem 3.1.

Let X = R¥ for certain k € IN and let £ = {(—o0,#] : t € RF}. In Gill, van der Laan and
Wellner [11] and van der Laan ([17], example 1.2) it is proved that the the class of multivariate
cadlag functions with uniform sectional variation smaller than M < oo is a Donsker class. As
above, let K be a support of F' with {z1,...,z,} C K.

We showed in the outline of the proof of theorem 3.1 that for proving the Donsker class
conditions we can assume that 7g and x — [r_h(y)/F(y)dG(y | =) are cadlag on K and
that the uniform sectional variation requirements of Assumption 3* hold for these functions
themselves (instead of for their versions). Suppose that || z — mg(x) ||5< oo which is guaranteed
by assumption 3*. Let f : R¥ — R be a cadlag function with || f ||*< oo and consider the
equation Ig, (h™)(z) = f(x), x € K, or equivalently h"(x) = Cg,(h", f)(z), x € K. Since f
is cadlag and 7g and © — [,_, h(y)dG(y | x) are cadlag it follows that h" is cadlag as well.
Another fact is that if f is a multivariate cadlag function with f > 6 > 0, then || 1/f ||5< M ||
f |I¥ for some M < oo which does not depend on f (Gill [10]). Since the uniform sectional
variation norm of mg is bounded this fact implies that the uniform sectional variation norm
of h™ over K is bounded by a constant times the uniform sectional variation norm of f and
T — [a—o Jy W' dF, ) Fu(y)dG(y | z), where we know that Fj,(y) > >0 and || A" [loe< M < o0
for some § > 0, M < oo, with probability tending to 1. The latter is bounded by the second
condition in assumption 3*.

We showed that:

Lemma 4.6 Assume {x1,...,z,} C K. Consider the case where X = RF. If assumptions 1,
2 and condition (1), (2) of assumption 3* hold for the functions themselves (instead of F-a.e.),
then for any multivariate cadlag function f we have that I;nl(f) is cadlag with || I;nl(f) [ oo <
M || f lleo and || I_nl(f) [5< M || f 5, where M < Cinfy.aw)—oy 1/Fn(Y) for a universal
constant C and the supremum and uniform sectional variation norm are taken over K.
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Consequently, since || Ii_oo g [|5= 2" this tells us that | IEnl(I(—oo,t]) |l#< M with probability
tending to 1, as required. Now, we want to prove that with hy = IEnl(I(—oo,t])

J, b (w)d F ()
TR

falls in a Pp-Donsker class with probability tending to 1, where we can use by lemma 4.6 that
| hY i< M < oo. We already established that A} falls in the Donsker class of multivariate
cadlag functions with uniform sectional variation norm bounded by some universal constant.
Therefore we only need to show the Donsker condition for the 1 — A-term. Thus it suffices to
assume that

(y _ JuhWdF @
Y F(y)

A, (b)) = b (2)A (1-4)

(I=A):| h|y< o0, FeF(6)}

is a Py-Donsker class, where F(5) = {F : inf{y.a(y)=0y F'(Y) > 0 > 0}, which is guaranteed by
(11) in assumption 3*. We can now state the following lemma:

Lemma 4.7 Consider the case where X = RF. If assumptions 1, 2 and 3* hold, then there
exists a Pr Donsker class G C L?(Pr) such that

(I(Fy,t) : t € R*} € G with probability tending to 1.

4.6 The P-consistency condition for theorem 3.1.

In the general theorem 3.2 we just assumed the Pp-consistency condition. In this subsection we
will show that for the case X = R* the Pp-consistency condition holds under assumption 1,2
and 3*.

Denote h,g = I;nl(IE) and hg = IEI(IE), as defined in the invertibility subsection. As in
(15) we have

Ap 5 (Ip) = Arlp' (Is) = (AR, — Ap)(he) = Ap,I5 (Ir, — Ir)(hp).

To verify the Pr-consistency condition one needs to show that the Pp-norm of these terms
converges to zero in probability, uniformly in E € £. Recall the score operator Arp and that the
denominator F,(y) is uniformly bounded away from zero by lemma 4.2. By telescoping the first
term, it is written as a sum of two differences. The first difference is given by:

| (552 [ netericr, - F)@) aPe(v) (19)

while the second difference is very similar. The other terms are very similar and can be dealt
with in the same manner as term (19).

Consider now the case where X = R¥. The term [ hid(F,—F) can be bounded by integration
by parts by C || Fy, — F ||ool| ht ||% for some constant C' < oo (see Gill, van der Laan and Wellner
[11]). By lemma 4.6 we know that h; is of bounded uniform sectional variation. Consequently,
the Pp-consistency condition follows from assumptions 1, 2 and 3x.

Lemma 4.8 Consider the case that X = RF and & = {(—oc0,] : t € R*}. If assumption 1,2
and 3% hold, then

sup || I(Fy,t) —I(F,t) |pp— 0 a.s.
teR"
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5 Examples.

In the next subsection we verify the conditions of theorem 3.1 for a number of examples, possibly
after some data reduction. Subsequently, we will summarize the results obtained.

5.1 Verification of the assumptions of theorem 3.1.

We will refer to the first, second and third condition in assumption 3* as assumption 3.1,
assumption 3.2 and assumption 3.3, respectively.

Example 5.1 Univariate censoring.

Model. We have n i.i.d. copies X; € R>¢ of X ~ F, where F' is completely unknown. We have
n i.i.d. copies C; € R>o of C' ~ G, where G is completely unknown. X and C' are independent.
Denote the survival functions of F' and G by S and H, respectively. We observe:

It is well known and easily verified that the coarsening {X} if A = 1 and [C,00) if A =0
satisfies (1), i.e. that it is a coarsening at random.

Assumption 1. P(A =1| X = z) = H(z). So assumption 1 requires that H(z) > § > 0 F
a.e. Furthermore, it requires that S(z) > ¢ > 0 for all possible censored z.

How to arrange assumption 1?7 Fix 7 < oo so that S(7) > 6 > 0 and H(r) > § > 0.
Make each observation z > 7 uncensored at 7. This does not influence the NPMLE on [0, 7);
by the EM-algorithm (as explained in the next section) we know that all uncensored and right-
censored observations after 7 put only mass on (7, 00). Then these truncated observations have
distribution Pgs, where F° equals F on [0, 7), but has an atom at 7 so that F°(7) = 1. Now,
S%(z) > 6 for all censored (z,0) and H(7) > ¢ > 0 and thereby assumption 1 is satisfied for the
truncated data.

Assumption 2. This requires that the set {z — [|g)(x) : C} of indicator functions is a
Glivenko-Cantelli class which is a well known result (van der Vaart, Wellner [29]).
Assumption 3.1 We have that mg(t) = H(t) = 1 — G(t). So assumption 3.1 requires that G is
cadlag and of bounded variation which is trivially satisfied since G is a distribution function.
Assumption 3.2. We need to show that

J, (2,00) DAF
©omr  S(z)
is cadlag F-a.e. and has a uniformly (in F' with S > § and || & ||coc< 1) bounded uniform sectional
variation norm. If f is uniformly bounded and G is a cumulative distribution function, then

t— f(07t] f(s)dG(s) is cadlag and its variation is bounded by the supremum norm of f.
Assumption 3.3. We have

Jiz.00) hdF
S(z)

T— dG(z)

Ap(h) (2,0 =0) =

We assume that for each discontinuity point z of F' P(C' = x) = 0. Then the random variable

hdF
Ap(h)(Z, A = 0) equals the random variable % since either [, yhdF = [, yhdF (if

F({z}) = 0) or if this actually changes the integral at z, then the change has only an effect on
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the outcome of the random variable if C' = z which happens with probability zero. We conclude
that for proving the Donsker class condition we can replace Ap(h)(Z, 0 = 0) by its version:

Jroroey hF
S(z)

Now, if f is uniformly bounded and F' is a cumulative distribution function, then ¢ —
Jit,0) f(s)dF (s) is cadlag and its variation is bounded by the supremum norm of f. Thus

Ap(h) (2,0 =0) =

f( 2,00) hdF' is cadlag and its variation is uniformly bounded in the supremum norm of h. We
arranged that S(z) > 0 and therefore the denominator is uniformly bounded away from zero.
It follows that the variation of Ap(h)(z,0) is uniformly (in F' and h) bounded. This proves
assumption 3.3.

Example 5.2 Double censoring.

Model. We have n i.i.d. copies X; of X ~ Fx, Fx unknown. We have n i.i.d. copies (Ci;, Cy;)
of (C1,Cs) ~ Ge,,c, unknown, with P(Cy > Cy) = 1. Let C; ~ G and Cy ~ G2. We assume
that X and (Cy,Cy) are independent. Let W = min(max(Cy,X),Cs) and D = 1 if W = C}
and X >Cy, D =2if W =X and Cy > X and D =3 if W = Cy. We observe: (W, D). So if
C1 < X < Oy, then X is completely observed and if X > (s, then X is right censored at Co
and if X < (7, then X is left censored at C}. The coarsening at random of X implied by the
observation is [0, Cy) if D =1, {X}if D =2 and [Cy, o0) if D = 3.

Assumption 1. P(A =1| X =2z) = G¢,.0,([0, 2] x (x,00)) > ¢ > 0. Furthermore, assumption
1 requires Fx(Cy) > § > 0 for all Cy with D =1 and Sx(C2) > § > 0 for all Cy with D = 3.
How to arrange assumption 1?7 We assume that for a 7 < oo with Fx(7) < 1, we have
Gi(1) = 1 and Ga(7) > 0. This means that after 7 we only have uncensored (d = 2) and
right-censored (d = 3) observations. Then as in the univariate censoring model we can make all
observations after 7 uncensored and by the same reason this does not influence the NPMLE on
[0, 7). Then these truncated observations have distribution Pps where F% equals Fx on [0,7),

but has an atom at 7 so that F%(7) = 1. Now, S%(Cy) > § for all Cy which right-censor X.

Now, we assume that there exists a d; with Fx(d1) > 0 so that G1[0, 6] = G1({0}) > 0, i.e.,
it has an atom at 0 and no mass immediately after this atom. Notice that if C; = 0, then D #£ 1
with probability 1. Thus for C; with D =1 we have Fx(C}) > Fx(d1) > 0. We also have

Gy (Cr € [0,w],Cs € (w,00)) > G1({0}) > 6.

This verifies assumption 1 for the truncated data under the mentioned assumptions.

To summarize: by assuming
(i) There exists a 7 < oo for which G1(7) = 1, G2(7) > 0 and Fx(7) < 1.
(ii): G1[0,61] = G1({0}) > 0 and Fx(d1) > 0 for certain §; > 0,
assumption 1 holds for data artificially truncated at 7. The assumptions (i) and (ii) are the
same as the assumptions used in Chang [4] for proving asymptotic normality. Gu and Zhang
[13] succeeded, by a specific analysis, to weaken these conditions.
Assumption 2. This requires that the sets {z — I(g,c;)(z) : C1} and {z — I|g, o) (7) : C2} of
indicator functions are Glivenko-Cantelli classes which is a well known fact.
Assumption 3.1. Here mg(t) = Ge,.0,((0,1] % (t,00)) = Ga(t) — G1(t) is a difference of two
survival functions. Thus 7 is cadlag and of bounded variation.
Assumption 3.2 We need to show that

C1
ey s [ A0

T —
(T,0) S(c1)

=2 dG
01 S(ca) ie)
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is cadlag and has a uniformly (in F with S > § and || h ||< 1) bounded uniform sectional
variation norm. This is proved as in the univariate censoring example.
Assumption 3.3.

f[w o) hdFx f(o w) hdFx
Arp(h)(w,d)=h(w)I(d=1)+I1(d=2)—=———+1(d=3)—=—F—.

P, d) = hw)I(d = 1) + 1(d = 2)7F 41 = 320

If we assume that for each discontinuity point  of Fx P(C; = z) =0, j = 1,2, then the same
proof as in the univariate censoring example can be applied.

Example 5.3 Rectangle-censored data in the plane.

Let [A, B) = [A1, By) X [Aa, B2) be a random rectangle in the plane; we will denote the distribu-
tion of (A, B) with G. Let X ~ F be a R2,-valued random variable of interest. It is assumed
that X is independent of (A, B). We observe the following coarsening of Y of X: Y = {X} if
X €[A,B) and Y = [4, B)¢ (complement) if X ¢ [A, B). We are concerned with estimation of
the distribution F' of X.

Assumption 1. 7g(z) = P(x € [A,B) | X =2z) = P(A< 2,B>z) = G((0,z] x (z,00)) =
Gp(z) — Ga(z) > 6 >0 F-ae.

Furthermore, assumption 1 requires that F([A, B)°) =1 — F([A,B)) > § > 0 G-a.e.
Discussion of assumption 1. Suppose that F' has compact support [0, 7] € R%, with F{r} >
0 and F{0} > 0. Assume also that P(A = 0, B > 7) > 0. The latter assumption implies 7¢(z) >
P(A=0,B>7)>0. Consider a censored [A, B). If A > 0, then F([A, B)°) > F({0}) > 0, if
B < 7, then F([A,B)°) > F({r}) > 0 while if A = 0 and B > 7, then X € [A, B) so that the
observation is uncensored. This proves assumption 1.

Assumption 2. Note that [A, B)¢ is a union of 4 rectangles. Thus assumption 2 only requires
that the indicators of rectangles in the plane constitute a Glivenko-Cantelli class. This is a well
known empirical process result (van der Vaart, Wellner [29]).

Assumption 3.1 Here 7g(z) = P(B > z) — P(A > z) = Gp(z) — G (%) is a difference of two
survival functions. Thus 7 is bivariate cadlag and of bounded uniform sectional variation.
Assumption 3.2. We need to show that

Siaye hdF
€ — b T g6i(a, b),
/ch) - F(a,0) ")

where R(z) = {(a,b) € R*: 2 ¢ (a, )}, is cadlag F-a.e. and that it (i.e. its cadlag version) has
a uniformly (in F' with 1 — F([a,b)) > 0 and || & ||< 1) bounded uniform sectional variation
norm. We have that R(z) = UL, FE;(z), where Ei(z) = {41 > z1}, Ea(z) = {As > w2},
Es(z) = {B1 < 21} and E4(z) = {By < x2}. By writing this union as a union of disjoint regions
we obtain:

R(.le) = U?:lEz{(x)v

where
E() E(z)
Eé({lj‘) = {AQ > T, A1 < 512‘1}
Ey(x) = {B1 <z,A41 <z1,Ar <o}
Ej(z) = {By<my,By >, A1 <x1,A4s < 19}
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Thus we can represent the integral over R(z) as a sum of four integrals [ () %d(l(a, b),
i = 1,...,4. These integrals are of the form x — sz{(x) f(a,b)dG(a,b), where || f [|o< 1.
Since each of the four components is integrated over intervals [0, z;] or (z;,00), j = 1,2, such
functions are cadlag and have a uniform sectional variation norm bounded by a constant times
the supremum norm of f. This proves assumption 3.2.

Assumption 3.3. Here we need to show that the four-variate functions (using that for h €

f[a,b) h(z)dF (x)
(@9 = i)

fall in a Donsker class, where we can use that || h ||¥< 1 and 1 — F([a,b)) > § > 0. Assume that
if z is an atom of F', then P(A = z) = P(B = x) = 0. In that case, for proving the Donsker
class condition we can replace [}, ;) h(z)dF(z)/(1— F([a,b)) by its version

Jiap Mx)dF ()
1 — F((a,b])

The latter function is four-variate cadlag. In addition, the denominator (a,b) — F((a,b]) has
uniform sectional variation bounded by a universal constant and it is known to be bounded
away from 0 by d > 0. Similarly, (a,b) — [, h(2)dF(z) has a uniform sectional variation
norm bounded by a universal constant times the supremum norm of h, which is smaller than 1.
It is left to the reader to verify that the property of bounded sectional variation carries over, in
the present case, to the ratio of these two functions. Here techniques of Gill, van der Laan and
Wellner [11] are useful. Thus (a,b) — f(a,b) is cadlag and has a uniform sectional variation
norm bounded uniformly in h with || & ||c< 1 and F' € F(9).

(20)

f(av b) =

Example 5.4 A mixture of right-censored and current status data.

Consider a study where at recruitment of a subject the subject is either monitored once or the
subject is selected to be followed up. Let T" be the (e.g. survival) time variable of interest. Let
C' be the monitoring time or right-censoring time which is always observed and let & € {0,1}
be the indicator for the selected sample. We assume that (C, &) is independent of 7' and we
denote the subdistributions of (C,0) and (C, 1) with Gy and G1, respectively; here G represents
the distribution of the monitoring times at entrance in the study while G; represents the right-
censoring distibution (e.g. due to the end of the experiment). We observe (C, &) and if £ = 1
(i.e. the subjects belongs to the selected sample) we observe (TAC, A =I(T < C)) and if { =0
we observe A only. The distribution of the data Y is given by:

P(Cede,é=1,Tedt,A=1
P(Cede,é=1,A=0
P(C €dec,6=0,A=0
P(Cede,(=0,A=1

- o
N
- Gy
- Gy

dc
dc
dc
dc

F
S
S
F

dt)
C

c).

Without any loss of information for ' we can pool together the 2 types of observations corre-
sponding with A = 0. We define a new d to indicate the remaining three types of observations: let
d=1if¢=1,A=1,let6=2if A=0andlet § =3if £ =0,A =1. Let G(c¢) = Go(c) + G1(c).
Then the distribution of the data is given by:

) (de) F(
) (de)S(
) (de)S(
) (de) F(

1(5 = 1)F(dt)G1(de) + 1(8 = 2)S(c)G(de) + 1(8 = 3)F(c)Go(de).
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We are concerned with proving efficiency of the NPMLE of F(¢).

Assumption 1. ng(t) = P(6 =1,A=1|T =t) = G1(t) > § > 0. Furthermore, assumption 1
requires that S(c) > d > 0 G-a.e. and F(c) > > 0 Gy a.e.

How to arrange assumption 1?7 This is similar to the doubly-censored data model: replace
here G1 by Gg, G2 by G1. By assuming

(i) There exists a 7 < oo for which Go(7) = 1, G1(7) > 0 and (7) < 1.

(ii): Go[0,61] = Go({0}) > 0 and F'(61) > 0 for certain 6; > 0,

assumption 1 holds for artificially truncated data at 7 in the sense that we make every observation
with § =1 and T' > 7 and every observation with § = 2 and C' > 7 uncensored at 7.
Assumption 2. This requires that the class of indicator functions {z — Iy ¢)(z) : C} and
{z = Ij0,00)(2) : C} form a Glivenko-Cantelli class which is well known.

Assumption 3.1. Here 7g(t) = G1(t) is cadlag and of bounded variation.

Assumption 3.2. and Assumption 3.3. This proof is the same as given in the doubly-
censored data example, where at assumption 3.3 we need to assume that if P(T" =t) > 0, then

Go({t}) = G1({t}) = 0.

5.2 Results for examples.

We applied theorem 3.1 to the examples and obtained the following results.

Result 5.1 Univariate Censoring.

Let [0,7] C R>o be an interval such that H(t) > 0 and S(r) > 0. We assume that for each
discontinuity point x of F P(C = x) = 0. Then F,, is supremum norm asymptotically efficient
on [0, 7].

Result 5.2 Double Censoring.
We assume that for each discontinuity point x of Fx P(C; = x) =0, j = 1,2. If G((0,z] x
(z,00)) > >0 Fx-a.e. and Fx(c1) > 6 >0 Gy a.e. and Sx(c2) > § > 0 Ga-a.e, then F, is
supremum norm asymptotically efficient.

In particular, let [0,7] C R>o be an interval such that G1(t) = 1, Ga(7) > 0. Furthermore,
assume that there exists a & > 0 so that G1(0) = G1({0}) > 0 and Fx(61) > 0. Then (still
assuming the discontinuity condition) F,, is supremum norm asymptotically efficient on [0, T].

This assumption would be satisfied if F' has compact support [0, 7] while the censoring
survival function is bounded away from zero on [0, 7]. In case F' does not have compact support
we described in the example above a reduction of the data so that the assumptions are met for
the reduced data. Now, the NPMLE based on the reduced data is asymptotically efficient for
the reduced data (and the loss of efficiency is small if the reduction is small).

Result 5.3 Rectangle censoring.
Assume that Gp(x) — Ga(x) > 6 > 0 for F-almost every x and that F([A, B)) > 6 > 0 for Py-
almost every censored observation [A, B)¢. A sufficient condition for this is that F' has compact
support [0,7] € R?, F{0} > 0, F({r} >0, P(A=0,B > 7) > 0. In addition, assume that if
F({z}) >0, then P(A=2x2)=P(B=1z)=0.

Then F, is supremum-norm efficient.

Result 5.4 Mixture of right-censored and current status data. B

Assume that if for a pointt P(T =t) > 0, then Go({t}) = G1({t}) =0. If G; > 6 > 0 F-a.e.,
S(c) > 6 > 0 G-a.e. and F(c) > § > 0 Go-a.e, then F, is supremum norm asymptotically
efficient.
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In particular we have the following. Let [0,7] C R>o be an interval such that Go(t) =
1, Gi(r) > 0. Furthermore, assume that there exists a § > 0 so that Go(d) = Go({0}) >
0 and F(61) > 0. Then (still assuming the discontinuity condition) F,, is supremum norm
asymptotically efficient on [0, T].

Appendix A: Existence and uniqueness of NPMLE and unique-
ness of solution of self-consistency equation.

Recall that we have introduced a set of points xi,...,x, such that each observed region
Y1,...,Y, contains at least one point x;, and each point z; is the only such point in some
region Y. Define p; = F(z;) and P; = F(Y;) where F' is a probability measure on z1, ..., Zp,.
We want to show existence and uniqueness of the maximizer over F' of ) log P;.

We can rephrase the problem as maximization of ) log P; over P; > 0 such that there exist
pi > 0with Y p; =1, P =5, ey, Pi- The target function is continuous and strictly concave,
taking values in [—o00,00), and defined on a convex, compact set. It takes finite values on the
(non-empty) relative interior of its domain. Hence its supremum is uniquely achieved. Since for
each ¢ there is a j with P; = p; the maximizer is also unique in terms of the original variables
pi-

In terms of the p; and introducing a Lagrange multiplyer A for the constraint > p; = 1 we
know, by differentiating ) log P; — A Y p; with respect to p;, that if A and p; > 0 satisfy

> 1/Pj—x=0, (21)
Jizi €Y

for each ¢, and > p; = 1, then the p; are the unique solution of our optimization problem.
Multiplying (21) by p; and adding over i we find that A = n. But (21) with A = n is nothing
but the self-consistency equation (6). Hence these equations have a unique solution.

Appendix B: Identifiability of the self-consistency equation.

Let Fy be the set of all distributions on X which are equivalent with F and for which ||
dFy/dF [|se< 0.

Theorem 5.1 Suppose that for a F = Fy with || dFy/dF o< 00
PryAp(h — Fh) =0 for all h with || h ||ce< 00.
Then F = Fy.

Proof. Let p dominate Fj and denote the density dF/du by f. Assume F # Fy, F = Fp,
| dFy/dF ||eo< M and Pg,(Ap(h — Fh)) = 0 for all h with || A ||< oo. We want to get a
contradiction (then we have to conclude that F' = Fy). Set h = (fo — f)/f and notice that now
Fh =0 and || h ||eo< 00. Define for this h a function ®; : I C R — IR on a closed interval I
around zero given by:

Pp(e) = /log(pFe,h)dPFov

F.p is a line through F' with score h; in terms of densities it is given by fcn = (1 + €h)f.
Pry(Ap(h)) = 0 tells us that £®,(€) |—o= 0. By (2) we have pr # pr, Pr a.e. Now, by
linearity of f — py, the strict concavity of ‘log’, and the latter fact we have:
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Cne) = / 1og (P(1t(o—1)/1)5 ) APro0
= / log (1 — €)py +epsy) dPry 0
> (1-6) [logpp)dPro +e [ log(po)dPr,g
— (1= 9u(0) + ¢ [ og(po)dPryg

and hence

Dy (e) — Pp(0) > € (/ log(po)dPr, 0 — /log(pf)dPFmo) = €0,

where by the Jensen inequality 6 > 0, using that py # po P, 0 a.e. So
1
= (®n(e) — @4(0)) > 0 >0,
€

which contradicts that d%fbh(e) le=o=0. O

Appendix C: L2-invertibility of the information operator.

Lemma 5.1 If for some § > 0 mg(z) > § > 0 on the support of F, then I : L*(F) — L?(F) is
onto and has a bounded inverse given by

o0

I =Y (1 -Ip)F,

k=0
where I denotes the identity operator. Moreover, the bound does not depend on F':
1 1
PRI TS
If mq(xz) > 0 on the support of F, then Ip is 1-1, but not necessarily onto.

Proof. For the onto and bounded invertibility of Ir and the expression for the inverse it suffices
to show that || Ap(h) ||p.> V4 || h || (see van der Laan [17]). We have

Ap(R)(Y) = AW(X)+ (1 = A)E(h(X) | X €Y).

Thus

EAR(h)(Y))

\%
5
%
s

IV
>,
&
>

P

>
O
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