
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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dans le TLC Banachque. Ann. Probability 14, 916-921.

Ledoux, M. and Talagrand, M. (1988). Un critère sur les petite boules dans le théorème
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Giné, E. (1997). Decoupling and limit theorems for U-statistics and U-processes. In
Lectures on Probabiity Theory and Mathematical Statistics, Lectures Notes in
Mathematics 1665, 1 - 36. Springer, Berlin.

Koltchinskii, V. I. (1994). Komlos-Major-Tusnady approximation for the general empirical
process and Haar expansions of classes of functions. J. Theoret. Probab. 7, 73-118.

Ledoux, M. and Talagrand, M. (1989). Comparison theorems, random geometry and some
limit theorems for empirical processes. Ann. Probab. 17, 596 - 631.

Pollard, D. (1995). Uniform ratio limit theorems for empirical processes. Scand. J. Statist.
22, 271 - 278.

7



Rio, E. (1994). Local invariance principles and their application to density estimation.
Probab. Theory Related Fields 98, 21-45.

Rio, E. (1998). Processus empiriques absolument réguliers et entropie universelle.
[Absolutely regular empirical processes and universal entropy] Probab. Theory Related
Fields 111, 585 - 608.

Section 2.1: Consistency of Maximum Likelihood Estimators

Balabdaoui, F. (2003). Estimation in some mixture models: direct and inverse problems.
Ph.D. dissertation in progress, University of Washington.

Bauer, H. (1972). Probability Theory and Elements of Measure Theory. Holt, Rinehart,
and Winston, New York.
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