62 CHAPTER 1 PRELIMINARIES

(b) use (a) to prove Theorem 4 (Cramér—Wold Device).
7. In Example 9, show
(a) p,, is a consistent and asymptotically normal estimate of p.

(b) if Z; ~ ii.d.N (u,X), the asymptotic variance of p,, is (1 — p2)2.
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