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Aufgabe 1: Let Q = [0,1] and p : Q — R{ be the constant density on €, i.e. p(z) =1
orall z € (.

Let for any X = (z1,29,...,2x5) C QY the empirical density p§* be given by p% 7 (z) =
% Zjvzl o(x — ;).

Find a X € O such that dpp,(p, p%") is minimal. What is inf xcqn dpr(p, p5% ~)?

Discuss the case of general p: Q@ — Ry with ||p|lo < C for some C € RT.

Aufgabe 2: Let A, B C RV, P R® — Ry be given by
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Show that dgr(p%"", p5 ") < ||[A— Bl

Aufgabe 3: Let A, = (X;,V;) and A, = (X,,V,) be given via
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Assume that || f||, < oo and || f]|cc < co. Show that for any ¢ > 0

lim E(N' |4, —4A],) =0.
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Hint: It suffices to use the Tschebychew—version of the Law of Large Numbers.



