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Proof of LLN

Since
E[An] = µ, Var(An) =

Var(X )

n
,

we have
P(|An − µ| ≥ ε) ≤

Var(An)

ε2
≤ Var(X )

nε2

and this goes to zero as n→∞.

Note

For any ε > 0, this goes to zero ...

but if ε is small, then it “takes longer” to go to zero.




