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ABSTRACT

When proposing goodness-of-fit tests, a well-established approach from a nonparametric per-
spective is to use some kind of distance between functions (e.g. Kolmogorov-Smirnov test,
Cramer von Mises). In that framework, using a weighted L2 distance between distributions
leads to a particular measure which is closely connected with energy distance. Due to its
interesting properties, a wide variety of energy distance-based tests have been proposed such
as test of independence (Székely et al., 2007), test for comparing populations or goodness-of-fit
test (Székely and Rizzo, 2017) among others.

In the context of Survival Analysis there are usually restrictions when observing the variable
of interest in a sample, that is, the survival times. Therefore, collected data will combine
complete observations and partial or censored observations, and specific tools are required
to appropriately deal with this kind of samples. A particularly popular scenario is that of
random right censoring. Previously mentioned energy distance-based tests can be adapted to
this context as shown in Edelmann et al. (2022) for the test of independence.

In this talk, an energy distance-based goodness-of-fit test for right censored data will be
presented. Implementations as a permutation test based on both complete and incomplete
U-statistics (Janson, 1984) is discussed and their performance is assessed via simulations.
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