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This theorem has seen many changes during the formal development of probability
theory. Previous versions of the theorem date back to 1811, but in its modern form it
was only precisely stated as late... 4d745a7f5a {\displaystyle \mathbb {Z} }
4d745a7f5a Z 4d745a7f5a

Central limit theorem This holds even if the original variables themselves are not
normally distributed. 7: 47–54. Klartag (2007), Theorem 1. 4, Example 4. 5 In
probability theory, the central limit theorem (CLT) states that, under appropriate
conditions, the distribution of a normalized version of the sample mean converges to a
standard normal distribution. There are several versions of the CLT, each applying in
the context of different conditions. 2. (PDF). Durrett (2004), Section 2. Electronic
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Communications in Probability. v7-1046. doi:10. 1214/ecp 4d745a7f5a

Stochastic process Patrick Billingsley (2008). Durrett (2010). Probability In probability
theory and related fields, a stochastic () or random process is a mathematical object
usually defined as a family of random variables in a probability space, where the index
of the family often has the interpretation of time.  410. Examples include the growth of
a bacterial population, an electrical current fluctuating due to thermal noise, or the
movement of a gas molecule. ISBN 978-1-139-49113-6. Probability: Theory and
Examples. Stochastic processes have applications in many disciplines such as biology,
chemistry, ecology, neuroscience, physics, image processing, signal processing,
control theory, information theory, computer science, and telecommunications.
Cambridge University Press. Stochastic processes are widely used as mathematical
models of systems and phenomena that appear to vary in a random manner.
Furthermore, seemingly random changes in financial markets. p 4d745a7f5a

An elementary example of a random walk is the random walk on the integer number
line 4d745a7f5a The theorem is a key concept in probability theory because it implies
that probabilistic and statistical methods that work for normal distributions can be
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applicable to many problems involving other types of distributions. 4d745a7f5a

Random walk com.  191 In mathematics, a random walk, sometimes known as a
drunkard's walk, is a stochastic process that describes a path that consists of a
succession of random steps on some mathematical space. Retrieved 2 November
2016. Probability: Theory and Examples. Cambridge University Press. pp. Mathworld.
wolfram. Constants&quot;. Durrett, Rick (2010) 4d745a7f5a

which starts at 0, and at each step moves +1 or −1 with equal probability. Other
examples include the path traced by a molecule as it travels in a liquid or a gas (see
Brownian motion), the search path of a foraging animal, or the price of a fluctuating
stock and the financial status of a gambler. Random walks have applications to
engineering and many scientific fields including ecology, psychology, computer
science, physics, chemistry... 4d745a7f5a
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