STAT 709: Homework 6 Fall 2026

STAT 709: Homework 6

Instructor: Yigiao Zhong, TA: Fuxin Wang
Fall 2026

All exercises are required unless marked optional.

1. Modes of convergence

Jun Shao, Mathematical Statistics, second edition, Chapter 1:
e Required: Exercises 127, 135, and 140.

e Optional: Exercises 137 and 152.

2. Asymptotic distributions and estimation

Bickel and Doksum, Mathematical Statistics: Basic Ideas and Selected Topics, Volume I, second edition,
Chapter 5, Section 5.6, Problems for Section 5.3: Exercises 13 and 33 (required).

Correction to Exercise 33(b): The inconsistent estimator in the final sentence is the variance MLE &2.
Use k > 2 observations per group, with k fixed as p — oc.



