
The CLT arises from independence .

Identical distribution is not strictly required ,
but some kind of "

average uniformity " is needed .
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Average Uniformity Conditions
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Below are two conditions that precisely interpret the requirement that
" the terms are small and comparable in size "

• (DV) The Decaying Variance condition :
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• LUAN) The Uniform Asymptotic Negligibility condition :
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We'd like to prove a CLT for triangular arrays ,
assuming something like CDV ) .

That's net quite
correct
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We need slightly stronger conditions .

• ( Lind ) The Lindberg condition :
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Prop : ( Lind) ⇒ (DV )
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If the Lindberg condition holds for Hn, n} , then Sn→ w NBD
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Historical note : before Lindberg - Feller, a "triangular CLT
"

was proved by Liapunev , with an even stronger hypothesis .
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