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Asymptotic Distribution of a Cramér-von Mises Type Statistic
for Testing Symmetry when the Center is Estimated

Sigeo Aki
(The Institute of Statistical Mathematics)

In this paper the author investigates the effect of estimating the center of symmetry on a
Cramér-von Mises type statistic for testing symmetry of a given distribution F. We assume
that the estimator of the center is a consistent estimator with the order #!/? and with von Mises
derivative. The asymptotic distribution of
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is obtained under the null hypothesis. The asymptotic distribution depends on the distribution
F and on the estimator of the center of F.
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