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Central Limit Theorems

Central Limit Theorems

Solution



Convergences and Limit Theorems

Introduction to Statistics and Econometrics April 16, 2020 157/186Convergences and Limit Theorems

Central Limit Theorems

Central Limit Theorems

Solution

To be Continued



Convergences and Limit Theorems

Introduction to Statistics and Econometrics April 16, 2020 158/186Convergences and Limit Theorems

Central Limit Theorems

Central Limit Theorems

Solution



Convergences and Limit Theorems

Introduction to Statistics and Econometrics April 16, 2020 159/186Convergences and Limit Theorems

Example 27 (7.27). [Normal Approximation for the Binomial Distribution B(n,p) When n is Large]
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Example 29 (7.29). [Sum of Independent Cauchy Random Variables]
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Theorem 17 (7.17). [Liapounov (1901) CLT for Independent Random Variables]
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International Symposium on Econometrics of Specification Tests in 30 Years, WISE, Xiamen University,2010

http://www.wise.xmu.edu.cn/test2010/index-cn.html
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