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Abstract

Goodness-of-fit of the distribution function governing the time to occurrence of a
recurrent event is considered. We develop a chi-square type of test based on a
nonparametric maximum likelihood estimator (NPMLE) of the inter-event time
distribution for recurrent events. The test compares a parametric null to the NPMLE
on k partitions of a calendar time over a study monitoring period. Small sample and
asymptotic properties of the proposed statistic are investigated using four variants;
and their performances assessed against a sequence of Pitman’s alternatives.
Simulation results for Exponential and Weibull lifetime models are discussed. The
approach is then applied to a real-life recurrent event problem.



