
Ch1~6, p.2-43

Theorem 3.3 (Chebyshev’s inequality, TBp. 133)

No other restriction 

on the functional 

form of pdf/pmf

Ch1~6, p.2-49

Theorem 3.7 (properties of characteristic function)

Definition 3.6 (characteristic function, TBp. 161)
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Ch1~6, p.2-56

• δ method Question 3.3

Theorem 3.9 (δ method for univariate case, TBp. 162)

Ch1~6, p.2-57

Theorem 3.10 (δ method for multivariate case, TBp. 165)

 Reading: textbook, Chapter 4 

 Further Reading: Roussas, 5.1, 5.3, 5.4, 5.5, 6.1, 6.2, 6.4, 6.5

NTHU MATH 2820, 2026  Lecture Notes

made by S.-W. Cheng (NTHU, Taiwan)



Ch1~6, p.2-76

Definition 4.13 (Normal distribution N(µ, σ2), sec. 2.2.3)
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