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Strong law of large numbers : 
1
n

n

∑
i=1

Xi
p.s.
n→∞

μ := 𝔼(X1)

Central limit theorem : n ( 1
n

n

∑
i=1

Xi − μ) ℒ

n→∞
𝒩(0,σ2 := Var(X1))
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