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On the Almost Sure Limit Theorems I.A.Ibragimov, M.A. Lifshits Starting from a sequence of random vectors {zk } one can construct empirical distributions n 1 X −1 Qn = k δzk . ln n k=1



The statements about the convergence of these or similar distributions with probability one to a limit distribution are called almost sure limit theorems. We suggest several methods which admit easily deduce almost sure limit theorems from classical limit theorems, prove almost sure invariance principles, investigate the convergence of generalized moments. Our methods work not only in the case of normal limit law but also for the limit laws of general type.
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The statements about the convergence of these or similar distributions with probability one to a limit distribution are called almost sure limit theorems. We. 
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