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1) Recap on UI

Recoll that
a family (Xilizi of real-valued riv is WI if Sup /Xil Lixik

,k]50 ,
and that it is Es to

itE

Sup #[IXi)] <1 and KE30
,
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We sour that XnEX i8s Xn ** X and (Xn) WI (sometimes called "super dominated convergence")

Theorem (Strong low of large numbers : asx

Let (Xn)ns
,

be ind integrable r .
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Proof Set En = **2
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We already proved that En EEX1
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EPEIX 1. To show l'convergence,

it thes suffices to check that (En) is WI
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Then
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This completes the proof
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