Math 262 — 1 December 2022

CENTRAL LIMIT THEOREM
Let X, Ko, o, X be iid  rvs  with mean g and standord deviation .
Let Ti= X+ + Ky and  XKp=
Then, as n—>eo:

‘The distribution of T approaches N(nu, o),

« The distribution of K,\ oprroad\es N (/&, FG;\-' )

LLaw OF LARGE NUMBERS

X converges 1o m as n— w.
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