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The delta method is a popular and elementary tool for deriving limiting 
distributions of transformed statistics, while applications of asymptotic 
distributions do not allow one to obtain desirable accuracy of approximation 
for tail probabilities. The large and moderate deviation theory can achieve this 
goal. Motivated by the delta method in weak convergence, a general delta 
method in large deviations is proposed. The new method can be widely 
applied to driving the moderate deviations of estimators and is illustrated by 
examples including the Wilcoxon statistic, the Kaplan--Meier estimator, the 
empirical quantile processes and the empirical copula function. We also 
improve the existing moderate deviations results for $M$-estimators and $L$-
statistics by the new method. Some applications of moderate deviations to 
statistical hypothesis testing are provided. 

Submission history
From: Fuqing Gao [view email] 

[v1] Wed, 18 May 2011 07:39:58 GMT (52kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
math.ST
< prev | next > 
new | recent | 1105

Change to browse by:
math
stat 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Comments: Published in at this http URL the Annals of Statistics (this 
http URL) by the Institute of Mathematical Statistics (this 
http URL)

Subjects: Statistics Theory (math.ST)
Journal reference: Annals of Statistics 2011, Vol. 39, No. 2, 1211-1240
DOI: 10.1214/10-AOS865
Report number: IMS-AOS-AOS865
Cite as: arXiv:1105.3552 [math.ST]
  (or arXiv:1105.3552v1 [math.ST] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


