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o kX, Xy, - IR, &
Sn=X1+ -+ Xa.
o EN14 FEX,, n= - HAEAE, H
1 P
—(S, — ES,) >0
n

MIFRX 1, Xo, -+ IRM(59) KREE (Weak Law of Large
Numbers, WLLN).

o JEXL5. HEXy, n =12, #FHE, A
1 a.sS.
n

MFRX, Xa, -+ FRAGEAELE (SLLN),
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o EXN1.6. FEX,, var(X,), n =1,2,--- #AFLE, var(X,)
480, H
G _Su=ESw a4,

~ N(0,1),
var(Sy) 1)

MIFR X, Xo, -+ RO R 7€ 2 (Central Limit Theorem,
CLT).

o ENLT. HXMEEn =2 #HH X, -+, Xy, MEAMSL, N
MRX1, X, - AHELIHAL.

o # X1, Xo, - MEMS, AX, £ X;, Vo =2, I
X1, Xo, - BUOL[F A7, 18 Miid. (independent and
identically distributed).
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