
This book is an  introduction to  th e  field of asym ptotic sta tistics. T he trea tm en t is both p rac­
tical an d  m athem atically  rigorous. In addition to m ost of th e  s tan d ard  topics of a n  asym p­
totics co u rse , including likelihood inference, /W-estimation, th e  theory  of asym ptotic effi­
ciency, Lf-statistics, an d  rank p ro ced u res , th e  book p re se n ts  recen t re sea rch  top ics such  
a s  sem iparam etric  m odels, th e  bootstrap , an d  em pirical p ro c e s s e s  an d  their applications.

T he top ics a re  o rgan ized  from th e  central idea of approxim ation by limit experim ents, which 
g ives th e  book o n e  of its unifying th em es . This en ta ils  mainly th e  local approxim ation of 
th e  c lassica l i.i.d. se tu p  with sm ooth  p a ram e te rs  by location experim en ts involving a  sin ­
gle, norm ally distributed observation . T hus, ev en  th e  s tan d a rd  su b jec ts  of asym ptotic s ta ­
tistics a re  p re sen ted  in a  novel way.

Suitab le  a s  a  text for a  g rad u a te  or M aste r 's  level sta tis tics  co u rse , this book will a lso  give 
re se a rc h e rs  in sta tistics, probability, a n d  their applications an  overview  of the latest 
re sea rch  in asym ptotic statistics.

“I am  very im p ressed  by th e  a u th o r’s  s u c c e s s  of keeping every  ch a p te r  relatively short 
while th e  m ain id eas  a re  d isc u sse d  clearly with rigorous m athem atical trea tm en t. Many 
ex am p le s  a re  provided to help  in understand ing  th e  theory  a s  well a s  to illustrate how 
asym ptotic resu lts  a re  ad o p ted  in statistical applications.... S ince asym ptotic study  is a  cru­
cial part of statistical re sea rch , th is book will b eco m e a  valuable tool for re se a rc h e rs  like 
myself. It is a lso  definitely a n  excellen t tex tbook  for a t least two o n e -se m e s te r  c o u rse s  in 
asym ptotic sta tistics, an d  I will certainly u se  it next tim e I te a c h  su c h  a  co u rse .”

-  Ju n  S h ao , University o f W isconsin

Cambridge S e r i e s  in S ta t i s t ica l  and Probabi l is t ic  Mathematics
Editoria l Board:
Ft. G ill (Departm ent o f  M athematics, U trecht University)
B. D. R ipley (Departm ent o f Statistics, U niversity o f Oxford)
S. Ross (Departm ent o f Industria l Engineering, University o f California, Berkeley) 
M. Stein (Departm ent o f  Statistics, University o f  Chicago)
D. W illiams (School o f M athem atica l Sciences, University o f  Bath)

This se rie s  of high-quality upper-division tex tbooks an d  expository  m onographs covers all 
a s p e c ts  of s to ch astic  applicab le  m athem atics. T he top ics ran g e  from pure an d  applied s ta ­
tistics to probability theory, op era tio n s re sea rch , optim ization a n d  m athem atical p rogram ­
ming. T he books contain  c le a r  p resen ta tio n s of new  dev e lo p m en ts  in th e  field an d  a lso  of 
th e  s ta te  of th e  a rt in c lassica l m ethods. While em phasiz ing  rigorous trea tm en t of theo re t­
ical m ethods, th e  books a lso  contain  applications an d  d iscu ss io n s  of new  tech n iq u es m ade 
po ssib le  by a d v a n c e s  in com putational practice.
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