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it follows from (2.39) and (2.40) that³bθ − θ´> ∂ln (θ)
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By combining (2.41) and (2.42), we have
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the conclusion follows from (2.43), (2.44), and an application of Slutsky’s
theorem.

Case 2. Assume K = (Il,0) with Il denoting the l × l identity matrix.
Then, the null becomes H0 : θ1 = b. In this case, the first l × 1 subvector
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