
Chebyshev 's Inequality
Recall Markov 's inequality :
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This is Chebyshev 's inequality .
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what is it
, Really ?

Eg . Toss a fair coin n times .
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what about the proportion of Heads ?
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This concentration isn't really specific to Bmomlt , n) distributions .
It's because of the normalization Snln and

, crucially ,
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The Weak Law of Large Numbers
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Let Raffi , be a sequence of L2
random variables on a probability space ,
that are pairwise uncorrelated :
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and all with the same mean and variance :
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What kind of limit is this ?
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It means Sna is asymptotically concentrated at a .
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