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Estimate of mean
N Gaussian random variables

Definition
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Mean of the estimate of mean
N Gaussian random variables

Definition
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Variance of the estimate of mean (1)
N Gaussian random variables

Definition
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Variance of the estimate of mean (2)
N Gaussian random variables

Definition

E [XmXn] = E
[
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Variance of the estimate of mean (3)
N Gaussian random variables

Definition
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Weak Law of Large Numbers
N Gaussian random variables

Definition

lim
N→∞

P
{∣∣∣X̂N −X

∣∣∣< ε

}
= 1
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Strong Law of Large Numbers
N Gaussian random variables

Definition

P

{
lim
N→∞

X̂N = X

}
= 1
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