
the central limit theorem (CLT)

Consider i.i.d. (independent, identically distributed) random 
vars  X1, X2, X3, …

Xi has μ = E[Xi] and σ2 = Var[Xi]

As n → ∞, 
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CLT applies even to even wacky distributions 
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CLT in the real world
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CLT is the reason many things appear normally distributed
Many quantities = sums of (roughly) independent random vars

Exam scores:  sums of individual problems
People’s heights: sum of many genetic & environmental factors
Measurements: sums of various small instrument errors
...
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Joint distributions 
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