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Contiguity and LAN-Property of Sequences of Poisson Pro-
cesses.

Friedrich Liese; Udo Lorz

Abstract: Using the concept of Hellinger integrals, necessary and sufficient con-
ditions are established for the contiguity of two sequences of distributions of
Poisson point processes with an arbitrary state space.

The distribution of logarithm of the likelihood ratio is shown to be infinitely
divisible. The canonical measure is expressed in terms of the intensity mea-
sures. Necessary and sufficient conditions for the LAN-property are formulated
in terms of the corresponding intensity measures.
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