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For the rest of the course we will work

toward proving the central limit theorem which is

one of the central results rn prolabn.ly
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For all intents and purposes the theorem says that

for large n the sarple mean B approximately

normal i.e

I EEE Xi Nlm E

why For long n

Zn X t z N lo l

Orn

So X t thin nu orniN
Who oh

X t 1 Xn kN o o tM

N nu oh

Drudging I x.t.in LhN nuifn

Nhun oIn4 Nln oI



To prove the theorem we use the following lemma

which we won't prone
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