
-

Gang,parades probabilit



14 Ex. 1 E(X)=lim Em, on
- n++x

E
n

=EkP(x =k) - Ehp36-1 -2p()k =1e k =1

p(-k - 1) - P(X) k) n - 1 (e =
b - 1

2 I = ( +1)P(- e) - EPXxxn)

éfür) -E[(k+1) - h]0X-2) - p(X n)
-E0(>r) - -0(xn)

E
+C X) - En =EP =x) >a(x =x) =ap(x xn)
-

-> 0 =>P(x >n)aa + +a

et donc E(X)=himmeratn= hchP(x<n) - n0x > a) =E0s.



19 E

1 D. P(R) =Seine =1.

= 1 +2

· s: BI; E ())N dignit,

·(E.Bj) =

stos)EsiS ap C B;fom mi - IN
et das a

j
et migin an des elect dijont

=EGap Bj) ans:ant.UBj ab andB; j

I (,36. (Bj)) ofs: apt viole
Letima)Dj ap Bjet des Gap(j) =1

d GapBj) =0, jtj.



14S*dP =PB) = Esm) =E,3nAs(an)
=0 s: ap E B

=1 Sinc

(33) f:him -pontp =c.2.defructionindication (factionitge)
p+ +0

=(H+ 1 er (top*.
Par au montre, Jp 2P*JfdP.

(Baggo-boy) IR p
1a

IR
(p)

d tp ==4*s?, â ! ein, B!- B(R), 14) EN,
((p)

dinc StpdP i =E+P/ 1xde = xeoasisationi

R IR

lin. de E
e

5,ba(2)
d'aprèsciudaine



er Ein toGrip rf(r)
dira =(f) =suf(a)

124f=f-t-
=1 +1 d

restrictdefig
=(1) =23n+=(an) d'ais 3)

2
+8

et ds E(f) --E(fr) - E(f-) =2,4()+(a) - f -(r)) =E,fer).
S: f: R - I, dos fou) I, the/1,..., cy
dan E() =f(r) e I am Fotcomxe (cistm intelle).
e

Combirario Convexe
de point de I



10
1) Pon ric, on montre que ((n) =2", Anx0.

12 an

on =WIrB(0,3)r =

inonda
-
B((0,1])

x
=

kn -> B((a)) Stabilite you in. dirombrable des birher)
n =0

139) Ka =i (In - 5?)
=>3(n) =2,3 (r) - 354 =an

-

( - -) (Int 24

=(i
=3 (F) =e b(kn).



34) =am Idol
1

(3) em =exp(logon)
->- x
n+x

-

-> 0

ne+N

Comme Knd K on a b(kn) & 3(k)

mai(kn)=sm 50 donc S(K) =
0.

14 (42) d ea =3(k).
n + +au



Ex.4 Sit P me tille proba.14
1 =P() =ta ([nn]) an (nialso a was er[-n,n) =1.

donc J n, EIN t.g. P((?) <
Son a==Gro. Ta"([no,o]) =(x et.g..n. ex +atno)

-[noa, no-a] =[-3n, - ne]
Tâ[-no.no] dijons de [-no,no)

of dos P ([-raino) 4 Tâ [-no,)) =P(fro.]) +Pita" (ro,0))
- =P([n..)) +fagr! =2P((-nn)) > 2x1 =1

absurde can & P(IR) =1



/AE5

(1)Za =x
134 Z, ef(x), inty. +(X), ind

=>gar
=

gEn+1 =

82,"x;

=In° I

123) Go(s) =E(st) =s'PE=) + s'A=D + s"PE. = t...
-

=I

=S

donc
g,:9,og

=

g
=

g
1

92 =

9,9g
=geg =g2

of Unso, gn:ig=g



134 qa
=g" e di.end angle en 1 (zE(i)+0)

erg(1) =E(1X:) =1
=>gi =(Y1 =(eg)

=(geg xg

megiG) =(Y'(()) xg'G) =gn() g'(
1

-ins (c.)

125 gnGl:('Gs)" exateer
gn=9z, docE(n) < ra,

of *En) =gia =(i)" =
a".

E(X)



(4) S:t
=
0 de Em = Ex =

e

dac An C Ani
of An > Am i.e. (An) A

P(An) =P(En +0) &E (En) =

a"
↑a

S ffer, (En) =EkP(2 =4) =[p(zn =1)
h =3

EP( =4) =P(42=D
=0(>0)
=P(n to).



137) P (An) =a "=> P(n) <ta (faconain).
are. e (0,)

Par Bond-Cantelleon délit
que O(Ar) =0;

i.e. la probabilitéqu'une infinitéde An se réchineof matte

So d'arts tomes, nous probabilit 1. Anse indice from towe
asasses gan

i.e. Zn =0 for asno


