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Convergence concepts

Convergence in probability:

P
(X} >Xif Ve>0, imP(|X, - X|zz)=0.
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Weak law of large numbers

{Xj}:il iid , E[Xi] = 1 and Var(X,.) = o’ <o, Then ]ij[ X,—u

«:&:)=1

Convergence in distribution

{Xi};—D>X if limF, (x)=F,(x) atall x where F, (x)is continuous.
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XX = (X, >X

Central Limit Theorem

{X;},iid, E[X;]= x and 0<Var(X;) =0 <,
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Define Xn:EZXi. Then \/ﬁ(xn ”j—>x where X ~ N(0,1).
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Slutsky’s Theorem.
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