6.14. By Chebyshev’s inequality, for all € > 0,
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Similarly, S,,/m > p+o(1) a.s. Thus, S,,/m ~ u a.s. Now suppose the X;’s are identically distributed as well
as uncorrelated. Then, VarS, = nVarX; = o(n>~?) for some § € (0,2). Thus, S,,/n — EX; a.s.



