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Probability Theory - Part 32

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

approximation of binomial distribution Bin(   )
times Bernoulli

Galton board

Result: For large    and     close to     , we get:

pmf of binomial distribution pdf of normal distribution

De Moivre–Laplace theorem: Let Then for any

max
with

increase


