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[Al] The parameter space 8 is a subspace of Rk and for any M > 0, e, (=
M

o ~{6 : ]|8]] < M}) is closed.

[A2] For each 86 e @, Fe(x) has a positive p.d.f., £(x,8) is continuous in ©

for all x ¢ R+.

fR+ [f(x,e )- f(x,ez)l dx > 0. Further, if Sl # 82 and
F.(t) = F, (t) for some t > 0, then
0 )
1 2
t
fo lf(x,el) - f(x,ez)l dx > 0.

[A3] 1If el# ez,

In addition to [Al]-[A3], we have the following ones, where Ud(eo) =
{o: |le - eo]l< d } stands for a neighbourhood of 60 of radius d ( > 0).

[B1] There exists a do > 0, such that for every x ¢ R%, f(x,6) is continu-

ously twice differentiable in 8 ¢ Ud (eo) and there are integrable functions

o
% = Uk(x: :
Ui(x) Ui(x,eo,do) with
ux = IR+ U¥(x) dx <, 1=1,2, ¢
such that for every 0 ¢ Ud (60),

° +
l| (3/38) £(x,8)] < Ui(x), x e R,

[I(azlaeae') £ (x,0) || SUs(x), xe K.
Define ¢(x,0) as in after (2.5) and lét

6(x,8)= (3/38") ¢(x,0)

(32/3638") log £(x,0) .
[B2] The Fisher information matrix
= 1
| 1(8) Ee{[¢(Xi,6)][¢(Xi,9)] }
exists, is positive definite (p.d.) and continuous in 8 ¢ Ud (80). The

o]

expectation matrix Ee ¢(Xi,6) exists and is continuous in 8 € Ud (8 ).
S
o

Eeo ”é(Xi,eo)liz = Eeo{ trace(é(xi,eo))z} exists.

I3



[B3] Let, for every d > O,
u(x;0_,d) = sup{ [[¢(x,8)- 6(x,0 )5 le- 8 |/ <da} .
Then, the expected value of u(Xi;So,d) exists and

lim i+ o E80 u(Xi;eo,d) = 0.

[B4] For every d and T > 0, let

R (@)

sup{ Fy () [|(3°/3630") log F,(t)-(3773030") log F, (t) ]
e} o

| e- eoﬂ <d, t>T}

8

Then, for all sufficiently small d > O,

lm o, R (d) = 0.

For some other regularity conditions, let's introduce the following:
g(x;8,d) = sup{ £(x,0): T e ©,]| =-6]|<a}, da>o0,

Gy(t:d) = sup{ F (t) : teo, | s]l<dl, d>o,
and T

[}

N g(x;06,d), if x ¢ [0,t], *
g, (x;8,d) { n
Ge(t;d), if x e (t,x), t e R.

Furthermore, let

g(x;0_,d) = supf{ f(x,ej : 0e® , ” 8- 90” > d'-l 1,
Gy (t3d) = supl Fo(t) :0co, lo-o>aty,

and . g(x36_,d), if x e [0,t],
Ge(t;d), if x € (t,»), t eR.

[Cl] For every 6 € 8, there exists a positive number dl(e) > 0 such that

for any d € (O,dl(e)),
f: g(x;6,d) dx < =.

[c2] There exists a positive number oy > 0 such that
a

1 f:{g(x;em,d)/f(x,eo) y b £(x,0 ) dx = 0.

im d ¥+ o
Furthermore, for all sufficiently small d > 0 and any t > 0,
+ 7 (e o]
fz) log {g(x;Gm,d)/f(x,Eo)} f(x,eo) dx < =,
fz log~ {g(x;ew,d)/f(x,eo)} f(x,Bo) dx > 0, and
lim T o fT log- {g(x;em,d)/f(x,eo)} f(x,eo) dx / FGO(T) < o,
where log+ x = max{ log x, 0} and log x = max{ -log x, 0}.

14
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