
ARE/ECN 240B Reference Sheet

Notation. θ0, Θ, yi, xi,spyi, xi; θq and other notation pertain to the objects defined in the 240B lecture

notes.

Assumption ULLN 1 supθPΘ |°n
i�1 fpyi, xi; θq{n� Erfpyi, xi; θqs| pÑ 0, if the following conditions hold,

(i) (i.i.d.) tyi, xiuni�1 is an i.i.d. sequence of random variables;

(ii) (Compactness) Θ is compact;

(iii) (Continuity) fpyi, xi; θq is continuous in θ for all pyi, x1iq1;

(iv) (Measurability) fpyi, xi; θq is measurable in pyi, x1iq1 for all θ P Θ;

(v) (Dominance) There exists a dominating function dpyi, xiq such that |fpyi, xi; θq| ¤ dpyi, xiq for all

θ P Θ and Erdpyi, xiqs   8.

Assumption ULLN 2 supθPΘ |°n
i�1 fpyi, xi; θq{n� Erfpyi, xi; θqs| pÑ 0, if the following conditions hold,

(i) (Law of Large Numbers) tyi, xiu is i.i.d., and Erfpyi, xi; θqs   8 for all θ P Θ, which implies°n
i�1 fpyi, xi; θq{n

pÑ Erfpyi, xi; θqs.

(ii) (Compactness of Θ) Θ is in a compact subset of Rk.

(iii) (Measurability in pyi, x1iq1) fpyi, xi; θq is measurable in pyi, x1iq1 for all θ P Θ.

(iv) (Lipschitz Continuity) For all θ, θ1 P Θ, there exists gpyi, xiq, such that |fpyi, xi; θq � fpyi, xi; θ1q| ¤
gpyi, xiq}θ � θ1}, for some norm }.}, and Ergpyi, xiqs   8.

Formula for the score statistic
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