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The lemma implies the following limiting result for the LS estimator Π̂.
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The last equality follows from Lemma 7.1(4). The result in (7.1.6) is obtained
by vectorizing this matrix and applying Lemma 7.1(2), (3), and (5) and the
continuous mapping theorem (see Appendix C.8).

An immediate implication of Result 1 follows.


