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HTOEKH TdiT,doT, d3T, M AT LA TREF =N 28 5 1R 52 00 ek 45003 )k -
IC(T,F, GO HY z) = =X x (F* — G%) Y (z0) x I(z < xp),
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= ([ 1R+ [ 1c3waar)
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Vyz),i=1,2,--- , 6MERIELAN L A7
EG-? = / ( / 1C1(T°,2) (4)AICY (T, ) ) dF* (2)

n —00
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—00
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1 o0

= — B (SFO(y)H(xSy

Sp(x)

L[ o dS} (u) 2 (s e
+a » (SFo(y) /_Oo S%F(u) dICl(T,y)) d(F" + F°)(x)

L2 _Z ( /_ Z (SFO (y)HgFT;;))dI Ci(T,y)

[ (oo [ dsi?“(“;))dfcl (T,))dF* (z).

—0o0

XF R IO R, DA IEAF5 T — 1R =T, [
([ ([ 1@ swaray) e

ni

+/Z (/oo IOQ(TO,x)(y)dfcl(Tvy)>2ch(x)>

—0o0

Jarey(r, y)) AP (2)

[e.9]

= L[ (e (M [T areym ) ar ),

n ) oo Sp()  Joo Sh(u)

[ S 53 SR TRSRAN, fo ) 45 21

EQ—))? = 1 _O; (Spo(y)<ﬂg§ /_t:y A5 (u >dI(J'1 (T,y ) dF¥(z)

1 [ I(x <vy) oAy dS (u) u

sy (Seow) (=5 ol +/OO X ))dIC (1)) dG" (2)
I(w<y)  [™dS}(w)
e

s [T (Suotw) Jarcy(r, y))QdH“(x).
Pt (3. )RS

R 7 IR S MBIy
—o0 MR

K O D (B0 = 62 an) x (1 )P x [ G
S

+ L (9= G2 (20) x (1 — H(20))? % /_xo d;;g).

s

_ = 2 o (FO — GOY2(4 — ()2 T dFt(z)
= X A x (FY — G") % (z) x (1 F(O))X/_OOS%(:E)

1 B 2X 0 0_21‘ % . Ol‘ 2>< JjodG”(«'E)
" A=1)" x (F’ = G") *(z0) x (1 = G"(x0)) /_OO S2,(z)

. o dH"(x)
g (P = 60 2ao) x (1= o) [ S,

MR 5 BT

(4.3)
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EI 4.1 X TFRABHMA? = AFO + (1 — NGO, ZEBEHLAT AT T 43 2ln, SR>
AT F ISR, ng MR AT GRIBRSEREAS, na MR T34l H I BRSZREA, & FEAS A A
AMEPTPIHI E ST, 34 F, G, H3 i E1—F = (1-F%)(1-Cp), 1-G = (1-G°)(1-Cg),
1—H=(1-H"(1-Ch), Cp,Cq, Cuy/y B&Xt N F, G, HW#8 A 5 1) 5y A bR AL, 30 2
HATHRAAEL, 2, 3, #in = ny + ng + ng — colitf, H
E_)Ch @_)027 E_)C?n
n n n
Herh, Oy, o, C 8, MK & R F (375 1F &40

V(A= X) =g N(0,0%).

o, iR T7 20?1 (4.3) 508 .

FIR 1 e MREAR, FRLEHGE M xo, 45 (F0 — GO) (o) 85K, MM EEAF M
5 2 55/ AT AL I A A TR

o FCHWT R AN, K-MATHE AR A Aiflit, H(4.3) X 102N

o2 = Ci K A2 x (FO — G9)2(mg) x FO(z0) x (1 — FO(0))
1
+ 012 < (= 12 x (FO — G%)2(mg) x G%(20) x (1 — G%(0))

+ (/{3 X (FO — G9)2(x) x HO(z0) x (1 — H(x0)).
2 5 AR A T Fr, Gy HACEK-MAS T FO, GO, HOPE HY 45 B — %L
o X T2 TWA MRS, WA = N FO 4+ XG0 + (1 — A\ — Ao)HO, Big BA
TR R, RO RN R sio, 21, A, Mo PRIAS, HR TR,

2 % X M
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Nonparametric Estimation of Mixture Proportion

under Random Right Censoring

Lu FuzHONG
((School of Mathematics & Information Engineering, Jiazing University, Jiaxzing, 314001)

On the mixture model H = AF + (1 — A\)G, we derive the consistent estimator A of the mixture

proportion A under random right censoring, we also discuss the asymptotic normality of the estimator by
Keywords: Mixture model, asymptotic normality, Hadamard differentiability, influence function.
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