STAT 890 Advanced Theory
of Statistics

Course outline
e Metric spaces
e Probability
e \Weak Convergence
e [ he Central Limit Theorem

e Gaussian processes, Hilbert spaces, linear
algebra.

e [0 be determined


http://www.stat.sfu.ca/~lockhart/richard/890/06_3/lectures/MetricSpaces/web.pdf
http://www.stat.sfu.ca/~lockhart/richard/890/06_3/lectures/ProbSpaces/web.pdf
http://www.stat.sfu.ca/~lockhart/richard/890/06_3/lectures/WeakConvergence/web.pdf

Goal: read proofs in the Annals, write proofs
for JASA or JRSS-B.

Strategy: assignments and presentation.



