
Statisti
s 581, Problem Set 6

Wellner; 11/1/2000

Reminder: Midterm Exam, Monday, November 6.

Reading: Chapter 2, Se
tions 4-6; start reading Chapter 3.

Due: Wednesday, November 8, 2000.
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Show that these both yield asymptoti
 1� � 
on�den
e sets: e.g.
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Can you use our \Theorem 2" about Q
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) and H
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) under p 6= p

0

to prove some

other property of these 
on�den
e sets?

2. Suppose that Suppose that X

1

; : : : ; X

n

; : : : are i.i.d. random ve
tors in R

k

with


ommon distribution fun
tion F and 
orresponding probability measure P on

(R

k

;B

k

). Let P

n

be the empiri
al measure de�ned by
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and 
onsider P

n

and the empiri
al pro
ess G

n

as indexed by a 
lass of sets C � B
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is a P -Brownian bridge pro
ess indexed by
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(b) When C = O � f(�1; x℄ : x 2 R

k

g spe
ialize the result in (a) and show that

it gives the �nite-dimensional 
onvergen
e of the empiri
al distribution fun
tion F

n

:

i.e.

(i) show that P

n

((�1; x℄) = F

n

(x);

(ii) show that P ((�1; x℄) = F (x);

(iii) show that Y(x) � G

P

((�1; x℄) has mean zero and 
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e
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