Chapter 5 Random Sample

Random sample: X,,..., X are iid.

Statistic: T(X,,..., X,)

Some properties of Statistics
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Convergence concepts

Convergence in probability:

{xi};—ix if V>0, limP(|X,-X|2¢)=0.
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Weak law of large numbers

{X;},iid, E[X;]=u and Var(X;)=0c" <oo. Then lim P(
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{Xi}zl—P>X then {h(X,)} , —h(X) ifh is continuous.



