References for Statistics 581, Fall 2017
* — On Reserve in Math Research Library

Analysis:
e * Bartle, R. G., The Elements of Integration.
e * Rudin, W., Principles of Mathematical Analysis.

* Royden, H. L., Real Analysis.

* Luenberger, D., Optimization by Vector Space Methods.

* Boyd, S. and Vandenberghe, L., Convex Optimization.

Probability:
e * Williams, D., Probability with Martingales.
e * Billingsley, P., Probability and Measure.
e Breiman, L., Probability.

e * Shorack, G. R., Probability for Statisticians.

Statistics:

e * Lehmann, E. and Casella, G. Theory of Point Estimation, Second
Ed. (1998).

* Cox, D. R. and Hinkley, D., Theoretical Statistics.

* Silvey, S. D., Statistical Inference.

* Ferguson, T., A Course in Large Sample Theory.

* Jiang, Jiming. Large Sample Techniques for Statistics.

* Serfling, R. J., Approximation Theorems of Mathematical Statistics.

* Severini, T. Likelihood Methods in Statistics.



e * Bickel, P. J., Klaassen, C. A. J, Ritov, Y. and Wellner, J. A.,
Efficient and Adaptive Estimation for Semiparametric Models.

e Rao, C. R., Linear Statistical Inference.

e * Lehmann, E., Elements of Large Sample Theory.



