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Probability Theory - Part 32

De Moivre-Laplace theorem  (special case of central limit theorem)

k-»> aPproximation of binomial distribution Bih(h, F)
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Result: For large nh and k close to hF' we get: 0 S 10 15 20
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pmf of binomial distribution Pdf of normal distribution An
De Moivre-Laplace theorem: Let P€ (0’1). Then for any G > 0 : 1|}
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