
The Delta Method is a theorem that can be used to derive the

distribution of a function of a asymptotically normal variable

let[X] be a sequence of random variables S.t. X-Ge N/M, )
and g : /R

- R be a continuously differentiable

Then gixul-r/gius , (1)

g(xn) = g() +g(u) (Xn-u)

-No
g(X) =N/glus · (1)
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var(#)Misvar(A-Mn) +Var(B-Ms)-2 COVLA-Mr , B-Mis)

= is var (WWf(x) -Mn) + Var(W) -MB)

- 2 [Exa[WifN] - Exr[WNf(x] Exa[wN]]
= E in Exa[(NIfIX-MD+ Exotius-Ms] -

2 Ft[Exatuifi] - unusi]
= is in [Exr[wifN] -Mr]
+ Exa[w] - MB]
- n [Exe[w(xif(x) -MaMb)



= in [Exa[wfix] + An Exa[w]-2E Ex[WNAI]
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= is Exc[WW (fix-]


