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The multivariate (-method extends this outcome to a larger setting.  Suppose 
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where U and ( are p(1 vectors and ( is a p(p matrix that is most likely a function of (.  Let T = g(U) and g(() = ( be a r(1 transformation of the form 
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where 
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 denotes a r(p matrix of partial derivatives for g(() of the form 
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This is a generalization of Theorem 5.5.28 in Casella and Berger (2002).  

Where can these (-methods be useful?  Perhaps you would like to find an approximately pivotal statistic.  Note that 
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are asymptotically pivotal.  

Example: Coefficient of variation

Find the asymptotic distribution of the coefficient of variation, 
[image: image8.wmf]S/X

, through noting that the joint asymptotic distribution is 
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where (j = E[(X-()j].  Then
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This is problem #2 on p. 49 of Ferguson (1996).  
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