
PROBA 2020 : Mastery Material.

Birkhoff’s Ergodic Theorem

• Learn Birkhoff’s Ergodic theorem (Setup + Statement + Proof)

• Examples of Applications

• Understand relation of Ergodic Theorem and SLLN.
How Ergodic theorem can be applied to prove SLLN.
• Understand Examples of Applications.

Product probability spaces, shift operator, coordinate projections as shifts of one of the pro-
jections, simple i.i.d variables, more complicated r.v. which are in L1 to which application
of probability methods would be complicated because they are not mutually independent.
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