
Lindeberg’s Theorem: The Central Limit Theorem for
Unequal Components

Theorem 1 (Lindeberg’s Theorem) Suppose that X1, X2, . . . , are independent random vari-
ables with

E[Xk] = 0

E[X2
k ] = vk

Put Vn = v1 + . . .+ vn, and assume that for every ε > 0 there exists N > 0 such that if n ≥ N
then
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≤ ε.
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