1/8/98 STATISTICS 592, Problem Set 1 Wellner

Reading: BKRW Section A.9; BKRW Chapter 2, Sections 1-4.
Supplementary Reading: VAVW, Chapter 3.10.

1. Show that with
drv(P.Q) = 5 [ 1p =01 = 5 [ 1o~ alay
and w(P.Q) = IPAQIL = [ 5 /A gde, then
dr(P.Q) = 1 — =(P,Q).
2. Show that with p(P,Q) = /\/EE@ — /\/p'qd/,L we have

™ <pP<1-1-7)?2=72-7) < 2r.
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