
 

§4.2 �êÆÚr�êÆ½n (Chebyshev’s WLLN, ½n2.1)b�X1,X2, ¨ ¨ ¨ �pÕá, �varpXiq ď M , @i. �o,
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½n (Cantelli’s SLLN, ½n2.2, Ún2.1)b�X1,X2, ¨ ¨ ¨ �pÕá, EXi �3, �EpXi ´ EXiq
4 ď M ,
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 íØ2.3. �X1,X2, ¨ ¨ ¨ ÕáÓ©Ù, EX4

1
�3,KSn

n

a.s.
Ñ EX1.íØ2.4. üg�Á�¥¯�A u)�VÇǑp. 3Õá­EÁ�¥, 
n gÁ�¥A u)�ªÇa.s.

Ñ p.½n2.4. (Kolmogorov’s SLLN). b�X1,X2, ¨ ¨ ¨ ÕáÓ©Ù, Ï"�3, K 1

n
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A^(1): ÚO�{�nØ�â.êâ: X1, ¨ ¨ ¨ ,Xn ǑX �n gÕá*ÿ�, §�ÕáÓ©Ù.�OÏ":
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A^(2): O�Å�[Ï"!VÇ.~2.3. �km q��Ó��Â, 1i q��á:Ǒpxi, yiq,

ϕpx1, y1; ¨ ¨ ¨ ;xm, ymq “

#

1, eá:E¤k�¤ú;

0, ÄK.�1i q���¤O:Ǒpai, biq, ¢Sá:pXi, Yiq.�.b�: X1, ¨ ¨ ¨ ,Xn;Y1, ¨ ¨ ¨ , Yn �pÕá, �
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2q.
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 A^(3): �OÈ©I “
şb

a
fpxqdx.

I “
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0
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˘
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