
7. Übung Mathematische Statistik WS15
All problems from chapter 7, and

1. Show that

Wn =

∫ ∞
−∞

(F̂n(x)− F (x))2dF (x) =
1

12n2
+

1

n

n∑
k=1

(F (Xn:k)−
2k − 1

2n
)2.

2. Show that

An =

∫ ∞
−∞

(F̂n(x)− F (x))2

F (x)(1− F (x))
dF (x) =

−n− 1

n

n∑
k=1

((2k − 1) log(F (Xn:k)) + (2n− 2k + 1) log(1− F (Xn:k))).

1


