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Theorem statement

THM: Given independent and identically distributed random variables Xi for i = 1 to n, we
define the normalized sample average, Z, as follows:
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X −µ

σ / n
 where 
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X ≡ 1
n

Xi
i=1

n
∑ .

Then as n approaches infinity, the probability density function for Z approaches a
standard normal (i.e., standard gaussian) distribution, (see [1]):

€ 

fZ (z)→ 1
2π

e−z
2 /2 as n→∞
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