R andom \Variables

Leb X(" l)@- (andom Var.‘ab{@ over IR

— N

LC—(: X< '#\‘ Z X, (ém,ol'/f(a/ mean)
A ’

Let M= Frx]

How Sr 50X Srom mnT

P( [)-Z—Atl )é) Shadd Jét@/ m t .

COMC— Y VlZ't] Bhé Wer' S é Pfabablfhly /l}é‘ﬂb{,& n

For dewy (ate wrt C.



Weak —Law oF Lage - Mombers

Let X(, be A w M= E[X;](M
. n 0-2: E[(X,;—A 7.]<°o‘
24 T hen ;lZXO — /{ M Pfabab;/lly

o2l

Ps: chebyshess  nepe!

Cenbm]  Liml T heorem
SN -M 5 N2

A
N iy

“,\ O/ITSZY'LJLL'.'\

0/Vn



Morkors Therre

ot X be nomgabic [V

Fe ol £2°
E[xJ
PrX26)S =

w/ ke Fx)

Ps: . (= L et + (T xprd
E(x)= S;Xp(x)o’x ga P/ r&)‘p(

2 jm¥P(X)Jx 2 (;S:p(x/o”x = ERX3¢)
t

s Markw\s Thm &I}hé?

G : B there G Jikeinkm st POXOE) © % v t2T

No/ Suokaa’ﬁ Wakd hove 0.@\51?} A-}!; which has ©0 avy,



Bow\ck on  Ggussian Tail

I3 X~N01), the P(IXI2E) S5 €




bk
TS  X,-=Xa ~Nlo,1) then

Pl 2X|2e) €

-Nn €2/2

2 e
yn €

P of’ n

ro ? X; ~ N/Oln)'
Lot T<2 X ~ N(OT).

e

Note \I; Z '\N(O‘l)
% Goussian éa” qu«./\

Plam| €)= P(IRzZl2RE)s 2 €



C Lél?j shevs In egwlly

Let X have $Smle JSF@ th momén b,
Let M=EX) | Llet o= Vor(X),

P(Ix-m|>t)g 9; P([&(’;{‘—‘pb){_éz

/

. 2 3
o P I¥r13E) > P( Koot ) € E(zlﬂ) , g?




