
Probability Theory - Part 31

Assumptions of the central limit theorem: i.i.d. with Var

part 28

satisfies Var Var

Example:
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urn model without replacement hypergeometric distribution

(part 6)

picks 3 balls and counts numbers of 1

What is the distribution?

Var Var

close to normal distribution!

Standardize the random variable:

(1) expectation should be zero:

(2) variance should be one:

Var

Central limit theorem: i.i.d. with VarFor define:

Varwhere

Then the cdf of    converges to the cdf of               :Normal(  ,  )

for every 


