Vs N Eidy

o F#t[1]: (Statistical Inference) 2nd Edition, George Casella and
Roger L. Berger, 2002.

o ZHEP[0]: (BFL CGEBO ), FRE HE, BEHK
#, 2015

o ZEPR: (EEBILH CESRD ), T EE WA
o mE, mEHE R, 2006.

o FUYFAHAE: [1] FE10=  HLLIFEH
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Filee kR =Rl S (B LA AT %

o [0) & X2.5.1 YHEAKEMGRLTI, GitEMSAMET
ENAT, WJEH BRI ARAG T SR A0, HE TN KA
Ao

AR R K, R E NG T2 o A7

o WHFLS & BB IR 7 A (1 = X

Q L ENEM AR, Pt T — M AT A T
Q BT ENIREH AT I RALE T8 5%, A4 PR BIR 75 A1 58 7 (5
Q HULGLITHEWT VI R YA B 7E T T PR 14 )5

o [0] & X2.5.2 ¥FEAKEN — o), —MRITENATHHER T
VI RRR N RAEATE T (large sample properties) o 4FEA K /N
[ eI, Geit s B T HEWT T A PR R RR O /DA PE T (small
sample properties) .

T RFEAE AN INFEAYE R B ZE M ANE TREAR S BRI/, WE T4
AL — ool i nlH] i B 257 JEA 7T X AN
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FHLIT =P el

o MEF1SH(E X5.5.6) FREENLAZ TP HI{ X, } AMEZE 1S (converge
almost surely) T-BENLZEX, WRXNEFe >0, #HA

P( lim [X,— X| <e¢)=1.

n—-+o0

WHX, 22 X.

o MRMEZ WSl (7E X5.5.1) FREANLALE P 1{ X, MKHEZR LS (converge
in probability) FREALEEX, WIRXMTEEe >0, #FH

lim P(|X,— X| <€) = 1.

n—+00

WX, L X X, L X
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o KA AW (7E X 5.5.10) FREEALAE & /5 51{ X, MK A0 i 8 (converge

in distribution) T-BENLAZEX, WIHEXS Fx (x)WAERIES: fix, #AH
nﬂ)n_‘:loo FX,,(X) = Fx(X).

EHX, - X H#HX, L X,
O EHEIIKR
R - S LI
o WHENEETHI{X,}iid, EX;=u, Var(X;) =02 Hu < oo,
0<0? < co. HFXy= 1y, X
© Kolmogoroviif KA E
Q I RHFUEHE,
© LindebergH 0ol R 7E BE.

Theorem (7 ¥15.5.4)

WHANLEEFFI{ X1, Xo, - - - } KRS THEHAREX, hd— &SR
, Wh(X1), h(X), - HHBERILSE TBENLAZ R A(X).
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Example (1.1)
CRIBEHLERFEI{X,, - Xa} R, EX; = p, Var(X;) =0°

Hy < o0,0<0?< 00, ¥

¢ li—jl=1
COV(X,',)(j) = { 0 | ;H\:J_E

KHe >0, F: X, = 1y0, XARE KBRS T 00

Lemma (Slutsky E#, wH5.5.17)
X PR Y, } A BENLAE R T 51, 2 2n — ool
Xo -5 X, Y D5 ¢ (c AEREXD . W4
(1) Xo £ Yy - X £ ¢
(2) X, Yy = X
(3) X/ Yo —= X/c(c #0).
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$1.27 ATJTIE

o [ X5.5.20] TaylorZ Tz Wk g (x) A%, HIfF
fig() (x) = Lg(x) WXHERH Ha, g(x)TEafHUzKr B Taylor£
I, (Taylor Polynomial of order r about a) 4

r o0)(4 .
T.(x) = ;)g J_!( )(X_a)f.

Theorem (TaylorE#, E¥#5.5.21)

g (a) = Lg(x)|xaffrlEs » M

lim g(x) = T (x)
X—a (x— a)’

=0.

0 December 1, 2022 6/ 10



Taylor & BRAE S v 27 H 1 v FH

o WRENLFEFIIT, = (Tyn -+, Tan) RIHIEEING = (01, -+, k).
o LM M FHAEAM, H*n — OFEe| T, — 02 — 0, W=
oAtk g (To) IR TH

k
Eo[g(Ts)] ~ g(0) + Z g (0)Eq (T —6;) = £(6).

% g (60) = 328 (x)|x=o.
o A, Hn — ONEyT,— 0| = o<1E9|Tn—e\2>, (=34,

Jr Z IR T

k
Vargg(T,)] =~ Z VargTj,,,+2Zgj(9)g,{(6)Cove(Tj,,,, Tin)
Jj=1 J>i

0 December 1, 2022 7/10



Theorem (AJ7V%:, E¥5.5.24)

WHENLR S5 TRl 2 /n( Ty — 0) KA ATIECT N(0, 02), i %ig7ESR
ML g’ (0)FAEHANE, WHn — oo I,

Vnlg(Ty) — g(8)] - N(0,0%[¢'(8)]?).

CHIXy, -, Xy iiid, EXy = u >0, HVar(X1) = 0%, E|Xy — p|* = pa
BEBR . 15 A T Z o AR NS TE N g (X,) = Jﬂﬁ"]ﬁ"]ﬁﬁ

X

A
o X THIBLARRFIT,, #AP1E RIS F R an(8) K by(8) > 0 sit.

. ]n an(g)
A NP Y = .
nllm ]P9< ,,( ) x> F(X),VXE]R,OE@

WFR T, BATHL A F -
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ANTTIEIHES

WRENFEAR Xy, - - -, X, SRR Bernoulli(p), 0 < p < 1. []: BEREL
HhX,) = X, (1 —X,) FIETE A5 ?

A an R ek fg’ (0) =0, WIATTIERZEAEH ?

Theorem (ZHrATJ7%:, E¥E5.5.26)

BN RS T2 /n(T, —0) — N(0,02), Hi¥kglEs & ok
WEg(0) =0, g (O)FEARNE, I

%[g(ﬁ) —g(0)] = X1
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ANTTIEIHES

Theorem (£ JLAJ7 %, E¥5.5.28)

WBEHAEARX, - -+, X, T2 E, X = pi HCov(Xj, Xjx) = 0jj» K
gk st—Miis, EAERENpE = (uo, - pp) i3
R T = ELo 5 >0, W

Example (1.4)

(XL, Y1), ) (X, Y)i.i.d~N2<<”X ,("3 UXY)),

2
Oxy O'y

WMy SN o G4 H R B/ py B — A AT R4S ILATIE A

VMY >)/5i5: 29, 31, 32; 44.
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