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Convergence in distribution

{Xi}iil—D>X if limF, (x)=F,(x) atall x where F, (x)is continuous.
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Central Limit Theorem

{X;},iid, E[X;]=x and Var(X;)=0* <.
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Define XH:EZXV Then \/ﬁ(xn ”j—>x where X ~ N(0,1).
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Slutsky’s Theorem.

D P
X, =X, Y, —a, then

D
a) XY, —>aX

D
)X, +Y, > X +a



Delta method
Jn(Y,-0)>N(0.0%) =¥ ((¥,)-9(8)) >N (0.0°[g'(6) ]



