
FoDAL6-
Central Limit Theorem

and

Estimation



Data set i P={pi.pe
,

- " Pn }
observations icid from distribution f-

iid: Identical and Independently Distributed

each ¥ ; comes from
$
one observation

same distribution does not
influence another



Random variable ✗ w , pdf f-✗
✗nfx

the
-
"

iii. g-
- = .

-

[drawn from
interested in a mean f✗=E[✗]
observations F- {p, ,pz .. .Pn3 from f- ✗

sample É=£p¥pPi RY

PEE:{A) ← {✗ i } - f×
realization iid



Centvalhimitheorm
✗

¢ ,
✗
e. . . .

Xu drawn iid from f
Hi Fidf

mean f = µ - l
n

✗ = -n&Xi
Variance f = Ñ i =L

bounded

• as n →20 f✗- converges to a normal

• E[ñ]=E[×i]=u

• var =
= )→sd-dw(iD=¥



÷:±÷÷÷
•

withhishfl-dprobabi.li#P--hPr(p--uT--o-
{ Probably Approximately

Correct ( PAC)

prqi.EE?1-- its


