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Abstract

This Supplemental Online Material for the article “Nonparametric tests for transi-
tion probabilities in nonhomogeneous Markov processes” includes additional simulation
resutls for the proposed tests with weight function Wia(t) = I[[]7_, Yl(l) (t)Yl@) (t) > 0].
This weight function assings a weight equal to 1 for observation times where the sizes

of all the involved risk sets are non-zero.



Table 1: Simulation results about empirical type I error rates for the linear test (Linear),

the L%norm-based test (L?), and the Kolmogorov—Smirnov-type test (KS) for testing Hy :
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Table 2: Simulation results about empirical type I error rates for the linear test (Linear),

the L%norm-based test (L?), and the Kolmogorov—Smirnov-type test (KS) for testing Hy :
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0,-) = Péi)Q(O, ), under simulation scenarios 3 and 4. The weight function was Wiy (t) =
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Table 3: Simulation results about empirical power levels for the linear test (Linear),

the L?-norm-based test (L?), and the Kolmogorov—Smirnov-type test (KS) for testing
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Table 4: Simulation results about empirical power levels for the linear test (Linear),

the L?-norm-based test (L?), and the Kolmogorov—Smirnov-type test (KS) for testing
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