Definition 10.37 The volume of a set A in R"™ i1s defined as

Vol(A) = /A dx

Theorem 10.38 (AEP II for Continuous Random Variables) The following
hold for any € > O:

1) If x € Wk, then

90— n(M(X)+6) « f(x) < 2= nh(X)=e)

2) For n sufficiently large,

3) For n sufficiently large,

(1 — )2 "X =9 <« Vol(Wy,,) < 2mhX)+e)
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