
The Law of Large Numbers : Revisited

Recall the weak Law of Large Numbers : ( Lee 12.27
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The proof was a simple application of Chebyshev 's inequality .
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We can replace Xn with Xnbixnk.mn
at the expense of assuming full independence .

The idea will then be to "
remove

" the cut-off
.

This approach does work (with some work !)
and we're going to follow it to prove :
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