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Abstract In this paper, we consider a nonparametric estimator of the Lorenz
curve and Gini index when the data are subjected to random left truncation and
right censorship. Strong Gaussian approximations for the associated Lorenz pro-
cess are established under appropriate assumptions. A law of the iterated logarithm
for the Lorenz curve is also derived. Lastly, we obtain a central limit theorem for
the corresponding Gini index.
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1 Introduction

Let X be a positive random variable with continuous distribution function F , quan-
tile function Q and finite mean µ. Gastwirth (1971, 1972) defined the Lorenz curve
corresponding to X as:

LF (y) := 1

µ

y∫

0

Q(u) du, 0 ≤ y ≤ 1.

In econometrics, with X representing income, L(y) gives the fraction of total
income that the holders of the lowest yth fraction of income possesses. Most of the
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