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The subject of this book, first order large-sample theory, constitutes a coherent body of concepts and results that
are central to both theoretical andapplied statistics. This theory underlies much of the work on such differenttopics
as maximum likelihood estimation, likelihood ratio tests, the bootstrap, density estimation, contingency table
analysis, and survey samplingmethodology, to mention only a few. The importance of this theory hasled to a
number of books on the subject during the last 20 years, amongthem Ibragimov and Has'minskii (0 197900 ,
Serfling 0 198001 , Pfanzagl and Weflmeyer [0 19821 , Le Cam [0 198601 , Riischendorf [1 19887 ,
Barndorff-Nielson andCox [1 1989, 1994(1 , Le Cam and Yang 1 199001 , Sen and Singer [J 199300 , andFerguson
[1 19961 .These books all reflect the unfortunate fact that a mathematically complete presentation of the material
requires more background in probabilitythan can be expected from many students and workers in statistics.
Thepresent, more elementary, volume avoids this difficulty by taking advantage of an important distinction. While
the proofs of many of the theoremsrequire a substantial amount of mathematics, this is not the case with
theunderstanding of the concepts and results nor of their statistical applications.

Page 2



00004, tushu007.com
<«<OQO000000>>

goon

gobbobbbuodggooobbbbbuoooogobbobbboooooobobbobboooog

goon
gobbobbbugoggbobbobbodoogobobobbuoooooon
gobbobobbodgooobobbobbbouooogon

Page 3



00004, tushu007.com
<OO00000dns>>

good

Preface 1 Mathematical Background 1.1 The concept of limit 1.2 Embedding sequences 1.3 Infinite series 1.4
Order relations and rates of convergence 1.5 Continuity 1.6 Distributions 1.7 Problems 2 Convergence in
Probability and in Law 2.1 Convergence in probability 2.2 Applications 2.3 Convergence in law 2.4 The central
limit theorem 2.5 Taylor's theorem and the delta method 2.6 Uniform convergence 2.7 The CLT for
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