
References

Section 1.1: Introduction

Barbe, P., Genest, C., Ghoudi, K. Rémillard, B. (1996). On Kendall’s process. J.
Multivariate Anal. 58, 197-229.

Cantelli, F. P. (1933). Sulla determinazione empirica delle leggi di probabilita. Giorn. Ist.
Ital. Attuari 4, 421 - 424.

Donsker, M. D. (1952). Justification and extension of Doob’s heuristic approach to the
Kolmogorov-Smirnov theorems. Ann. Math. Statist. 23, 277-281.

Dudley, R. M. (1978). Central limit theorems for empirical measures. Ann. Probab. 6,
899-929.

Genest, C. and Rivest, L.-P. (1993). Statistical inference procedures for bivariate
Archimedean copulas. J. Amer. Statist. Assoc. 88, 1034-1043.

Glivenko, V. (1933). Sulla determinazione empirica della legge di probabilita. Giorn. Ist.
Ital. Attuari 4, 92-99.

Pollard, D. (1989). Asymptotics via empirical processes. Statist. Sci. 4, 341 - 366.

Vapnik, V. N. and Chervonenkis, A. Ya. (1971). On the uniform convergence of relative
frequencies of events to their probabilities. Theory of Probability and Its Applications
16, 264 - 280.

Section 1.2: Weak Convergence: the fundamental theorems

Andersen, N. T. (1985). The central limit theorem for non-separable valued functions.
Zeitschrift für Wahrscheinlichkeitstheorie und Verwandte Gebiete 70, 445 - 455.

Andersen, N. T. and Dobric, V. (1987) The central limit theorem for stochastic processes.
Ann. Probability 15. 164 - 177.

Billingsley, P. (1968). Convergence of Probability Measures. Wiley, New York.

Billingsley, P. (1999). Convergence of Probability Measures. Wiley, New York.
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Giné, E. and Guillou, A. (2001). On consistency of kernel density estimators for randomly
censored data: rates holding uniformly over adaptive intervals. Ann. I. H. Poincaré 4
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Birgé, L. and Massart, P. (2000). An adaptive compression algorithm in Besov spaces.
Const. Approx. 16, 1 - 36.

5



Bolthausen, E. (1978). Weak convergence of an empirical process indexed by the closed
convex subsets of I2. Z. Wahrscheinlichkeitstheorie verw. Gebiete 43, 173 - 181.

Bronstein, E. M. (1976). Epsilon-entropy of convex sets and functions. Siberian Math. J.
17 393-398.

Clements, G. F. (1963). Entropies of sets of functions of bounded variation. Canadian J.
Math. 15, 422 - 432.

DeVore, R. and Lorentz, G. G. (1993). Constructive Approximation. Springer-Verlag,
Berlin.

Hanson, D. L., Pledger, G., and Wright, F. T. (1973). On consistency in monotonic
regression. Ann. Statist. 1, 401 - 421.

Kolmogorov, A. N. and Tikhomirov, V. M. (1959). ε−entropy and ε−capacity of sets
in function spaces. Uspekhi Mat. Nauk 14, 3 - 86. (Engl. Translation in American
Mathematical Society Translations (2) 17 (1961), 277 - 364.

Lorentz, G. G. (1966). Approximation of Functions. Holt, Rhinehart, Winston, New York.

Strassen, V. and Dudley, R. M (1969). The central limit theorem and epsilon-entropy.
Lecture Notes in Mathematics 89, 224-231. Springer-Verlag, Berlin.

Van de Geer, S. (1991). The entropy bound for monotone functions. Technical Report
91-10, University of Leiden.

Van de Geer, S. (2000). Empirical Processes in M-Estimation. Cambridge University Press,
Cambridge.

Van der Vaart, A. W. (1994). Bracketing smooth functions. Stoch. Proc. Applic. 52, 93-
105.

Van der Vaart, A. W. (1996). New Donsker classes. Ann. Probability, 24, 2128–2140.

Wright, F. T. (1981). The empirical discrepancy over lower layers and a related law of
large numbers. Ann. Probab. 9, 323 - 329.

Section 1.10: Multiplier inequalities and the multiplier CLT
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Birgé, L. and Massart, P. (1993). Rates of convergence for minimum contrast estimators.
Prob. Theory and Related Fields 97, 113-150.

Groeneboom, P., Jongbloed, G., and Wellner, J. A. (2001). Estimation of a convex
function: characterizations and asymptotic theory. Ann. Statist. 29, 1653-1698.

Jewell, N. P. (1982) Mixtures of exponential distributions. Ann. Statist. 10, 479 - 484.

Jewell, N. P. and Kalbfleisch, J. D. (2001) Maximum likelihood estimation of ordered
multinomial parameters. Working Paper 2001-09, Department of Statistics and
Acturial Science, University of Waterloo.

Jewell, N. P., Van der Laan, and Henneman, T. (2001). Nonparametric estimation
from current status data with competing risks. Technical Report 97, Department of
Biostatistics, University of California, Berkeley.

Kiefer, J. and Wolfowitz, J. (1956). Consistency of the maximum likelihood estimator in
the presence of infinitely many nuisance parameters. Ann. Math. Statist. 27, 887 - 906.

Pfanzagl, J. (1988). Consistency of maximum likelihood estimators for certain
nonparametric families, in particular: mixtures. J. Statist. Planning and Inference
19, 137 - 158.

Prakasa Rao, B. L. S. (1969). Estimation of a unimodal density. Sankhya Ser. A 31, 23 -
36.

Schick, A. and Yu, Q. (2000), Consistency of the GMLE with Mixed Case Interval-
Censored Data, Scand. J. Statist. 27, 45–55.

Van de Geer, S. (1993). Hellinger consistency of certain nonparametric maximum
likelihood estimators. Ann. Statist. 21, 14 - 44.

Van de Geer, S. (1996). Rates of convergence for the maximum likelihood estimator in
mixture models. J. Nonparametric Statist. 6, 293 - 310.

8



Section 2.2: M-Estimators: the Argmax Continuous Mapping Theorem

Davies, L. (1992). The asymptotics of Rousseeuw’s minimum volume ellipsoid estimator.
Ann. Statist. 20, 1828 - 1843.
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