Theorem 4.2. If X, X,,... are independent and identically dis-
tributed random variables, if g(x, 0) is continuous over % x © where
% is the range of X, and @ is a closed and bounded set, and if
€ supy.e |8(X1, 0)| < 00, then

-
lim sup lZ:g(X,-, 0) —€g(X,0)|=0 a.s.
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Moreover, €g(X,, 0) is a continuous function of 6.



