LLC-EW( Il

T
- Rpcep 2CTr

RPY
_ HYFD{/M;( ng-}in/ lZ/’J ]A’PF

COM eu 19!04’“’ %4

x> 7 [Ak) = 1]
PRV L= L, (¥) Of[PWMJ
“"4“‘ V~Alc).

Ew A WA, A)  odpt Y, %)
L= f Ly = 2137 (%),

CLT 44}’“ /—- ~ Gaussan

We want- mathematies] Jools €0 make

‘H’li( #olwal-



?ﬁ‘F T /- 2¢¢0- couctutnied V¥ [/ 2('DF)
“F Var an PLRV L= L)

€a{::$fff, > , /E[eup(fu)]f Exp ["/'H/)/)

‘j:lﬂ-f lv‘r'/‘t{ﬂ'fflu-' VLV V /ao/<f /t/‘( a
&aaﬁ:’m .
Why ¢
Claim Tf X~M[0,1), then ¥A>O
Fles (9] = expl472)

Move (7 M‘""'“ 0 Stindard  potiov of
”’M‘f I:lr( éqwﬂw s Ca//ea/
”%{«/d%ﬂm

DaffVVu'l’ 94 hﬂ ém'/{ ‘L’tm{ Jr( o# a?

lgsst oS Zuw/c}v as a4 (aossion.



(:éai;w%im ?rafcrh'/s) | .
CI““M Let )/ b; fornden uqul?'c wiih

-ﬁ Thet €xiSt K [, s Aifforing év

an  alpsolrt  wFeet Jactst cuch  thd e
-’:.”ow}/‘) uvst qu‘m{' .
'{)ka: V‘l’ZD/

?r[lxl 2-t7.é Z@X/:)/"‘%’z)
ii) Moment s - VP >

( H >47>VP ¢ /42‘57

1 'f) M omw—jm&m{—fﬁ/ {‘u,ﬂw—{m iy

VAR, ElopJe eplkid)
%(.“0 ’7(5) I +talee Markov % /"*é |



.Clﬂ TP A v = DE tha i s

(-Zif7> -2 (¥

Clin o A5 p-27" thee for oy
0>0 it i$ (f’,S}-P? For
2’:/1‘ Z///7('/s)’



— Ski - ) y
(laim d  Let £:x =K L“‘f"
W D= m It )l

Lc-é A(X) = ‘[.[x) -r/{/[D, a}ﬂ-) ]Cw 0~A.>20'

Then ANA 5 p-2CDP for /57

s < DF, Zhes A775







:&ﬁ A[ yrithm A’ S [x/zB,_]\?[“/;
oplf&meZ//lv ?/EWH ZKP?) ; 7& 1/7(,\7(1

| = L”,“f”'/ V) sbisfies
/E[evp (= L>j £ ZXF[(M-Df)

64)’ . 2’6?73 }fk( ft( Su Lj““s""f"
0{)‘% Cou twls Con cent reb com P 0//

Momeats - ??? jiwl Can*l'/v/ ove/
449&5},&\& mom enrts.

Clam Tt A T (s, <) -FPF
T acéfl,oﬁ>, thea B is

WDW ull
- 2(DF

We  uSe ?VP when

@ Nﬂ(/’ Lo rasea Q/Lou'l' {wbg'ew//,gy
@ M\’Cl«am\’MS a?oq + fa#if;& 2 CDP



E" Alx) "’/{//“//"’)
A[ )’”/‘/[//‘2 ‘7'2)

‘)5““, dlepi pedri o4

u Fot J,W;Lu-hmf F& e
m)ﬂ o’:UJZ’”((’ D'P b“'” OCP[

(o) 2 2 E [ Z[{j

Pt A ) -RPP if V%,
T (ARIIAGY <

2/\«
o O X0

(bu{"’ not waf/)

/S

0[04&“/['. LCPP 15 LQ[ ou YZZn/; 0/"\”7?"1(/
V= > |

Céla} I-F A— S x,z‘)-—?J?/? then VS>0 pva
15 @: 63 -VP 10” seEt [#::é.



1 .‘
° FPR

CMA Afgw ROC canve ,A»f oy two
l9ﬁ7éuf'-”"'9 V = ”vai-lc'v(“

(

& - (,Nfd'?'"tll ¢

‘H)’i)a‘rwh'l ‘t’lé'l-l‘/'f/p(,‘;[.;,q/cw}'ﬁ,h}
7=A)

Tn 27)0 ,Cif ')(~7(; d;s-l—izym‘fb A: A[x)

Vour :/01/ 05 f{‘m/%’
6&4:611 ROL  cusves A)I ﬁv/

Mechaucs m s



OutpuT
a .
,LwPu"’l [ ®) ’l
| e® [
D STA [+¢€
L |£
| (+ef | (+ef
b
Out PF
“Tam 0| “Tam " E
O







