
Chapter 5 Random Sample 

 

Random sample: 1, , nX X  are iid. 

Statistic:  1, , nT X X  

 

Some properties of Statistics 

1, , nX X  are  2,N    
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T-statistic: 
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Convergence concepts 

 

Convergence in probability:  
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Weak law of large numbers 
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