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The one-dimensional case
Suppose that T}, is an estimator of 8, based on a random sample of size n. If
Vi [T, — 6] -5 N (0,07)

then

Valh(Ty) — h(0)] % N (o, o> [1 (0)] 2)

provided R’ (6) exists and is not equal to zero.

The multi-dimensional case

More generally, suppose that 6 € R™ and let T}, be an estimator of it, based on a random sample
of size n. Let h : R™ — RF be a mapping defined by 6 — (hy(6), ..., hi(0))T. If

\/ﬁ[fn—é} N (0,3)

then

Jn [h (Tn> —h (9)} 4N (o, (Vh(§)T © Vh(é))

provided Vh (é) exists and is not equal to zero.



