












Suppose a person takes a bow and starts shooting arrows at a target. Let Xn be his score in n-th shot. 
Initially he will be very likely to score zeros, but as the time goes and his archery skill increases, he will 
become more and more likely to hit the bullseye and score 10 points. After the years of practice the 
probability that he hit anything but 10 will be getting increasingly smaller and smaller and will converge to 0. 
Thus, the sequence Xn converges in probability to X = 10.

Note that Xn does not converge almost surely however. No matter how professional the archer becomes, 
there will always be a small probability of making an error. Thus the sequence {Xn} will never turn 
stationary: there will always be non-perfect scores in it, even if they are becoming increasingly less 
frequent.

http://en.wikipedia.org/wiki/Convergence_of_random_variables
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Consider an animal of some short-lived species. We record the amount of food that this animal consumes per day. 
This sequence of numbers will be unpredictable, but we may be quite certain that one day the number will become 
zero, and will stay zero forever after.

Consider a man who tosses seven coins every morning. Each afternoon, he donates one pound to 
a charity for each head that appeared. The first time the result is all tails, however, he will stop 
permanently.

Let X1, X2, … be the daily amounts the charity received from him.

We may be almost sure that one day this amount will be zero, and stay zero forever after that.

However, when we consider any finite number of days, there is a nonzero probability the 
terminating condition will not occur.


























