§4.2 R EEFN R K HUE

5EH (Chebyshev’s WLLN, jE#H2.1)

BIx X, Xo, - - *ﬂiﬁi, _H.V&r(Xi) <M, Vi. ARA4,

1
—(S, — ES,) 5 0.
n

o &A, ={|1(S, — ES,)| = ¢}. HHRIEP(4,) — 0.
o ML KA,

1

P(A") :P(|Sn - ESn| = ’flE) < W

var(Sy)

hilfEd: mEE. KR



o HEWB2.1. WXy, Xo,- - MOLFAMG, var(Xy) < oo, W]

o HEIB2.2. MUK A % E B Jyp, NI
n WIRI A KA RS L.

o BI2.1. WX, Xo, - MOLFIAM, B Hp(a) = —d-y.
AIHEW B S 5, AHIFIHE. T2,

P<‘&—a
n

> 5) = P(| X1 —a| >¢) ~ET0.

FAY BRLIIT A hilfEd: mEE. KR



SEHE (Cantelli’s SLLN, sE#2.2, 5/ #2.1)

Bk X, Xo, - MEME, EX; £, LE(X; — EX;))* < M,
Vi. AR 4

o AMIREX; =0. FNKX; — EX; MAHHX,.
o itd, = {|25,| = e}. WHLFHERAEP(U;_,, Am) — 0.
o KA HIw] hntk:

P ( G Am> < i P(Ap).

o A “YILTR” FHR:




o JEIT:

n 4 m
ES* = E (Z XZ-> = ) EXiX;X;X,.
i=1 i,5,k,0=1

©

2RI r, s, t,u BAME,

EX' EX3X, EX’X?2 EX’X . X, EX, X, X, X,.
e EX,=0= EX?X, = EX?X,X; = EX, X, X; X, = 0.
EX*< M, H

EX?X? = (EX?) (EX?) < /EX!}\/EX!< M.
Tz,

©

©

ES} <mM + C2CiM < 3m*M.

SP(A <ML L p ( @ P(Am)> 0.

gt m
m=n
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o MRS B, X oo BRI, BX A5
0 Se A5 X

o HEIR2.4. BUUNMAR P HEMA KM p. EMLES
W, i YRB A R S

o EH2.4. (Kolmogorov’s SLLN). % X1, Xo, - MAL[H 4
5, W, LS, 2% B,

o If[H]"F-1y= =3 [a]~F35, (HIEHE X).

) BBLIIT A hilfEd: mEE. KR



RLFI(1): Geit ik B R
o Hili: Xy, -+, X NX Hin UMSTILIME, EATRSL R 70 A
o fliTHHIEE:

o fhittirZ:

an (Xi — ZX2 2 L3 EX?—(EX)? = var(X).
i=1

S|

(RERGEiTA) BERLIT A hilfEd: mEE. KR



REFF(2): THENUIUNE, R
o 2.3, WHm FOEHE K, 5 MURIIE SN (2, 15),

1, A R A R8s

a;" ;...;a’/‘ 5 =
90( 1, Y1 m ym) { 0, 0.

o WERT AMUMLBLIAIIHE 2 (i, b;), SEFRYE 2.(XG, V).
RS Xy, -, Xy YA, - Y, EAGE, H
X; ~ N(a;,0%), Y; ~ N(bj,03).
@ SLLN:
P(o(X1,Y15 3 Xy Y) = 1)

an (X(m y . men(lk))‘

3|'—‘

FAY BRLIIT A hilfEd: mEE. KR



R (3): N = f(z)da.
o I =15 fla+ (b—a)u)(b— a)du, FHILAGBBa =0, b= 1.
o [ = Sé f(z)-ldx = Ef(U).
o SLLN:
x D3 () + - + f().
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