



































































































 

Review Theorem7.4 first

By hint W Xi Yi for 2 1 2 3

E Xi a ELY Us

E Wi ElXi E X ECKI M Az

Also Var X 6 Varty 62And Xi and Yi are independent

VarWil Var X Y VarX Var Ya 6 622

becarefulaboutthe sign

For w EYi E X Ya E EE I
n

i E w̅ E X F a a

and Var w̅ Var x̅ 5 Var X Vars

Var x̅ Var É n Var X2 y na
n 6

Similarly Var F
sine are independent

Var w̅ 61462

Sme We are independent aswell Un
I I 1M 921

4164641
w̅ E w̅
Varlw̅l

this satisfies the condition ofTheorem 7.4 and Un converges to a

standard normal distribution


