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b�X1,X2, ¨ ¨ ¨ ´�ÅCþS�, -
Sn “ X1 ` ¨ ¨ ¨ ` Xn.½Â1.4. eEXn, n “ 1, 2, ¨ ¨ ¨ Ñ�3, �
1

n
pSn ´ ESnq

P
Ñ 0,K¡X1,X2, ¨ ¨ ¨ Ñl(f)�êÆ(Weak Law of Large

Numbers, WLLN).½Â1.5. eEXn, n “ 1, 2, ¨ ¨ ¨ Ñ�3, �
1

n
pSn ´ ESnq

a.s.
Ñ 0,K¡X1,X2, ¨ ¨ ¨ Ñlr�êÆ(SLLN).5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�



 

½Â1.6. eEXn, varpXnq, n “ 1, 2, ¨ ¨ ¨ Ñ�3, varpXnq Ø�Ǒ0, �
S˚

n “
Sn ´ ESn
a

varpSnq

d
Ñ Z „ Np0, 1q,K¡X1,X2, ¨ ¨ ¨ Ñl¥%4�½n(Central Limit Theorem,

CLT).½Â1.7. eé?¿n ě 2 ÑkX1, ¨ ¨ ¨ ,Xn �pÕá, K¡X1,X2, ¨ ¨ ¨ �pÕá.eX1,X2, ¨ ¨ ¨ �pÕá, �Xn
d
“ X1, @n ě 2, K¡X1,X2, ¨ ¨ ¨ ÕáÓ©Ù, PǑi.i.d. (independent and

identically distributed).5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�


