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. Monte Carlo
= Asymptotic normal

Nonlinear stochastic optimization | T = 200,000 | 10,000 replications

Fresh-sample gradient

Empirical variance: 0.2501
Asymptotic variance: 0.2500
Empirical mean: 0.0013

Historical-mean gradient

[ Monte Carlo

Empirical variance: 0.5120
= Asymptotic normal

Asymptotic variance: 0.5000
Empirical mean: -0.0048
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