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Changes and Corrections

October 1997

e Page 11, line 11: delete “a o-finite measure”.

Page 13, lines 4-5: Delete the sentence: “Note that hypothesis (ii) is

exactly the continuity of $(#) in the sense of definition A.5.3.”

Page 15, line -9: change “A.5.2” to “A.5.3”.

Page 16, line 10: change 1[25(9)>0] to 1[5(9)>0])2.

Page 40, (¢) +3: replace “(8)” by “(e)”.

Page 47, line -1: replace “or equivalently” by “implying”.

Page 54, line 7: change “Y(sg) # 0 or sg” to “Y(sg) ¢ [s0]”.

Page 56, line 10: replace the first D by =.

Page 56, line -7: change Ly to La —.

Page 64, line 1: delete the word “locally”. Thus part B. of theorem

3.3.2 will read: “B. Ag = 0 if and only if 7,, is asymptotically linear

with influence function lN, and then T, is efficient.”

e Page 135, line 7: Change s =2 - TEU|T) to ls =2+ TE(U|T).

e Page 163, line -9: The term to the right of the equals sign should read
Vo(u)K(u,v).

e Page 175, line 3: insert after “function”: “in the case of one unknown
marginal distribution”.

e Page 185, line 10: insert “(” at the beginning of the display; and change

Do O Zpyr twice.

Page 186, line 18: change (K — K) to (7K — nK).

Page 190, line -10: change “A.9.3” to “A.9.2”.

Page 196, line -8: Change +7 to —1.

Page 197, line -12: change (- —¢) A0 to (- —¢) V0.

Page 197, line -6: change lower limit of integral from x to ¢.

Page 198, line -3: change the display to read

_ e(x,t) — G(t)e(x,0)
F(t)

Page 205, line -1: change (9) to (8).

Page 209, line -1: change h(Z) in the denominator to h(z).

Page 395, line 12: replace ﬁ by /n|.

Page 395, (20) and (21): change “” to “” betwen 6, and G.

Page 397, line 12: delete ”+1” after the first subscript A,.

Page 397, (e): The sum in the left side should be multiplied by the

1 .
factor N Hence the display should appear as
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e Page 397, (f): This display should be:
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Page 400, line —9: Insert: “Proposition 1 is due to Bickel (1982).”
Page 400, line -2: change “7.2.2” to “7.3.2”.

Page 401, line 2: change “7.2.2” to “7.3.2”.

Page 401, (39): change the factor I,,/2 to 1/2 (note the /I, at the end
of the line!).

Page 416, line 6: change L, to L, —.

e Page 461, line 12: after (1988). insert “With a slightly different defini-
tion of regularity this phenomenon has been proved already by Pitman
(1979); see his Theorem 3.8, page 19.

Page 475, line -4: change f* to f..

Page 483, line -8: change A to A.

Page 492, line 19: change X,, to X,,.

Page 494, line -8: change Mp to M,.

Page 495, line 6: change NS, to Upo_,,.

Page 497, line 16: change {z: k(z,¢) < K} to {o € My: k(z,e) < K}.
Page 500, line 1: change P, = [[i_; P, to P, = [1i—; Pai -

Page 500, line 2: change @, = [[;=, @n to Qn = [[—; Qni.

Page 513, line 6: change “Kcompact” to “K compact”.

Page 542, line -13: insert “Pitman, E.J.G. (1979). Some Basic Theory
for Statistical Inference, Chapman and Hall, London.

Page 554, line 9: change “192” to “193”.

e Page 560: change “Stein’s estimator, 23” to “Stein’s estimator, 22”.

We owe thanks to Brad McNeney, Lars Korsholm, Peter Sasieni, and
Anton Schick. for pointing out needed changes and corrections.



