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2. (a) Sit nen-
i 1 eina; i _el% (ez% _ e—i%)
- = € T z
1 — elT _615(615 _ 6—15)
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() it nen

sin(%)
()

3.£%@ynmwaw/mmm[0,ﬂ]meMmW,
ce qui. juabifie Lexiskence de [ ek [[4/]|oc.

ik m >0. On a -
/OTr Y(z)sin(ma)dr = % [t(z) cos(max)] / Y (z) cos(mz)d
= % ((0) — ) cos(mm) / Y (x) cos(max)d

done | [ 9(x) sin(ma)dx| < 72W”°°+”Hw lee 50, qJJﬂfT\d_ m — +00.

4.o£a[)ymmbmxgmtdgop,amwcl 10, 7] mrv[mmyr\atofr\érmhe/m
og(x)z(%—l)%@—)—lzgm),qunmdx—)().

, 2(2 —1)sin(5) — (5= — x)cos(3)




Z % = /Owg(x) sin(g)dg; +2 /07r g(x) sin( (Qn—; l)x)da:

k=1
comme fo g(x)sin(3)dx = O’T(% — )dr = %2
Joris ~1 " . 2n+ 1z
Z SRy +/0 g(x) sin( 5 Ydx

(P>>£aAuLtedet@‘umeﬁ,@'rW'\aﬂfO ) sin( 2"+1 S0 d admet wne limike mulle dome

Qammw&m&&edeﬂammmhmdw%7dwﬂamm8mu

n>1

6.()@)sunumnée,[),:v>0 L~ %,oruamdn%ntoo

' n(142nx)

ME@MW@WWZ

(@)@mwm&mzoawwnew, || < 2

WM&%ﬂwWW&WB@W@MM&W,&M
=3 . T = 2
xgrfoow( ) z:lwgrfoo n(l—l—?nm) :;W - E

n=
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Probleme 4

i.@{;aq\/rwﬂmw%uetlﬁe“tmtm»tégrwﬂﬁeml&+m,e,tw.&em\emt/&i.a<0,e,turue
doms ce cas, f0+°°e“tdt=%1
£QBM\M@a%tw’WMR+5tMQVI>O,VH>O, 0+oo<pa(t)67"mdt:
d@mcgoamtmri),amyntdeﬁet/\/(cpa)z L

nrt+o’
. (>£QWCMWWMR+JJMQV$>O Yn >0 , 0+°°C'() —natdr =
Re( |, OO g(mnatiw)t gty — Re(——) = P domne € eat wn doment de £ ek

Nu(C)(@) = smzatim

nm+a

z2+w? "
(Qa)g)efmé"/me%am,mm@d@%mwS%tmé&émemtdeﬁatomen(S)(x):
Im(nziw) = n2:cg)+w2'

1.£a%eﬂ\cﬂomfmtwméeﬂefméemR+, dsl le,bbm\,oedeMO:HfHoo.
(>|N( @) < Mo J, oo ’"“dt:%*)Ou[uamzixtemdvaroo

n

(B) 1 enk bormse aun RF, d'ott Vemiskemce My = || f||oo. f sk de classe C* aun
R, deme Urxrx eak M\/{\Qma%e :

ngn(f)(I‘) _ 71 —nact / f 7n:1:tdt ( ) + = > fl(t)efn:vtdt

n 0

con hmf 7"It—0</r\nedmtdumep>ofvneeetmmvuenﬁ,antemw0

dom |m/\/( V(@) — L9 < My [ e motdt = My, quand. z — +o0.

(o) @“maé%wmde&nm,iﬂmteAm,W;vDA, 1f(t)—1 < 1. Ba
combimuite de f aun e segment [0, 4] mous domme Vexiskence de £, 0,1
Jor suite, o o Ve € R [f(@)] < max(l] + 1, | f]loo,f0,4)-

(&) L.S)s&x>0.@°anrﬁnm8amm¢demmﬂ,ﬂeu:xt,ms@w¢orue aN, (f) () =

0 F(Lye .

u@aﬁmF(mt) e, On o /r\mULtoutx>O,F(x,.)mtm¢imue
/r\anmfweaum Qa%mmbomt&—)rl_lglﬁ'zt 7"twtwnblnwe/r\an
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MMR*&F@MME@B&WW&W@%&
t= | flloorre™™ £etp\eorwn\ede&nmte,amm¢ajmﬂe/r\matdm:

+o0 t . +o0 ] . l
lim —)e ™dt = lim Mt =1 e ™Mdt =
Jm F()e /O w10+f( Je /O

3. On o gn = Oof(t)e%dt.
£mmmdxhsfmdutp\éoné1nedgﬂamwm8maedommm@emgwm
o Lev fo it flt)entt MW(MW)MR+
o£a/wite(fn)mvmﬁemm\/r\ﬂammtwtaf(t)e*tqmmtwmhm(/rm

W)AMR'*‘.

@WWWW&A&

1. (a)?mtm>0.£'mr\mtme_n7n ad/matumepjm\itefrmﬂge,o[uamdttemi@m
+oo,dym,/pandé8hnibomdeﬁa&/nute,iﬁmt63>0te@quewteut

nxt nxt

tzB,tme*T,W,/pmtouttzB,t% nrt < o=ty
(ﬂ)gmmtumgyﬂrhmwn@mmmR+(Wde@ckA .)e,tgm(t)e*mt:

O(If(®)]), quand t — +oo , dome ¢ g (t)e ™ ( qui esk Bien comtimue ) ent

mtégrmﬂﬂemR+,d’mgm%tméﬁémmtdec.

9. Tosoms F(zt) = f(t)e ™" ef molons que ¥m € N | t"F(z,t) = O(|f(1)]), quomd
t — 400 ( Q.1l.a )
(Q)MMW&W@MWA’WWA@MA'MM-

mméb'te,ma:

o F admel ume déninsée pan nappent a @, demmée pan GF(,t) = —ntF (1)
. e Vm>0,t»—>F(m,t)mthmue/r\anmmmumetm¢é8rmMmR+.
e VYr>0, tH%F(xt)mtwnhfmm/r\anmmummR+.

o Vt>0, z Z(z,t) esk combimue sun ]0,+oo.

o V[a,b] CR* | JpeCn(RT,R) untegno.[)ygetegaequz:

V(z,t) € [a,b] x RT |571;(x B < o(t) = nt|f()le " = O(If(t)])
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Omn em déduik que o B@’r\obuyn Nn(f):foO+OOF(x,t)dt enk de danse C1
s R** ek que

+oo
V>0 (Na(f) (@) = / O (e tydt = / CntF(z,t)dt = —nNo(g1)

(1) doqpliquons o thonome de dsnisalilits dondne sspsriown diume intsgnale
dr&r\mdan&d’ummam\ébw.@mkeN*,ma:
. F%tdéuma@gek%mA/r\aner\y&dxmec aal;f(sc,t):(—nt)kF(a:,t).
o Viellok—1], V& >0, t GE(,t) = (—nt)/ F(x,t) eal combimue nan
mmmatmtégmﬂwemR*.
e V>0, tH%if(x,t)mthmm’mmmmR+.
o Vt>0, xHakF(x,t)%tm\ﬁ/nuemR*Jr.

Oxk
e Va,b CR* | Jpe Cpn(RH,R) muﬁml&@e Eellle que

k
e (0:0) < pl0) =i e = O(1F0)])

V(z,t) € [a,b] x RT |

Omn emn deduit que fo. %e'r\r,t\om No(f) :xr—>f0+O°F(x,t)dt esk de dosse CF
aune R*F el que

+oo qk +oo
Ve 0, W)™ () = / O it = / (—nt)* P, t)dt = (—n)*No(ge)

0 8xk
ceci sl poun foub k€N, d'si No(f) est de lanse >
3. (a)f’eﬁdofnc./\/n(f’)mteekmnnﬁfmtdeCl,aﬁemmI.P.P.W
dﬁ’T\/T\E .
+o0 +oo
N / efnzt — efnzt +oo nx efmct
Ny = [ pe e = e e [ e
f enk fonmée ek dlimy_,soe 7t =0 dome [f(t)e= et = —f(0),
ds Q'eg’ allits chenclee.
() Joi g werdfie len condibion de QII1.3.., dome

Nau(f") = naNo(f) = £1(0) = na(naNo(f) = £(0)) = £(0)



b, Fan récunnemce aun k € N*
e k=1 Q.IIl3.a
o Pk)y=Pk+1) :
OmwgfmtdecaaAAeCk+1mR+at/rwmtout
JEN, 0<j<k, f9 esk bovnse aun R eb fE+) eob um glément de £. Em
WW Q.II1.3.a auwn f*), pm sbbiemt
Ve e R N ((F®)) (@) = naNo (fP) () — £P(0)
8t Q’W@WW&MW

k+1

Ve € R AL (@) = (na) NG (@) — 3 (na) 0 (0)

@MUW:UW@M

()?@«tp Zaktk Ofna:

/01 Z,,: /tmh ~0

wm&muteumgywwd'wmm(ﬂ)zde/r\o@\dnmmnee@bm [0,1]. ‘eatte
mvumﬁﬁnaemu[)yywm/r\mm@dadédumwpﬂedﬁhﬂwﬁ(h%tw

)pimpmd’émine:

' 2 = ' im P; = lim 1 ; =
/0 h (t)dt—/o ii+oopl(t)h(t)dt Z_L+OO ; Pi(t)h(t)dt =0
Ommmmﬂuk/rmwwupt&th%twﬁﬂem [0,1].
9. it f un lement de ,C,.O’TLW/I’\,O‘UJ’LM t>0, hn(t):fge*”“f(u)du

(a) £a[))emcﬁsmhn%tdamclmﬂ§+(¢\nmmd'w@wcﬂmm¢mm
Aunwni/ntenma%e)amech;(t):f(t)e*m thzo,gtﬂoméem

t oo
VE>0 ,  |hn(t)| < / [f(u)le ™ du < / |f(u)|du < 00
0 0

etaumkhgeﬁmnmmhmet/r\mmteutx>05twmeN*Qa@omm
tHh%(t)e_mwt:f(t)e_("+mx)t thtégl’mﬁ?& ( fecL ) Fan Q.II1.3.a., o a :

No(h))(2) = naNy, (hy)(2) — hp(0) = naN, (h,)(z)
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?o«'t k>0.0ma:

NN = [ e e
= /00 Rl (t)e "*tdu
0
= Na(hy,)(k)
kN () ()
(@) L.?Mk20d0<x<l.@mﬂecp\amﬁ,@mtdewnm@g%t:%,ofn

obbient
/1 ukhn(—lnTu)du _ /0_ B (t)e™ "5+t — NG () (k1) quand & — 0

@wﬂammmcedeﬁmtegnﬂ[)efl uFhy( lnu)du.gamﬂathtmupﬂe
care Ny (hy)(k+ 1) = 25N (f)(k+2) = 0.

k+1

L. Omwg(t):hn(—l%) , 0<t§1&tg(0):./\fn(f)(l).g%tmxe?7m‘\abﬁﬂ
conbimue aun [0, 1] telle que keN , folukg(u)du:(). Cellom QIV.1b g esk

Pru,lpﬂemm[0,1],mw4n/r\oﬁm\tddnoit6/[mt»—>efm,mo%yntaruehn
enk mullle.

3.0mm>éii[)fiegaaﬂm\eﬂtque£%tm/beu deC(R+R)etrJrueN py.)tpjtméame
Ssienk f e Ker(N,,) ek hn m%@fr\obtynde%wuemmRJr/rm ha(t) = [ e ™ f(u
Oma/r\o«unteul:k>0 , Nou(f)(E+1) =0 donc hy, %tmﬂgewmdgumee
mtmupﬂeaummmdmum%tm/pm h(t) = e ™ f(t), dome [ eat
mullle.

@mcﬁ:mmﬁmumﬁmﬁu&dd’mwdgﬂ)mwa

)_[.g)oitz>().0ma:

Glz) = /smwtdt
0 t

1—coswt,, 1 —coswt
B [

dt

= | wt wt?
1 — coswz /xlfcoswt
Jr -
0

o dt

wr

can hml_COSWt = 0. (eo/m/me fo L=coswt gp opnf a@ﬁo&umemt L;M\/Wlﬁ,@nte

t—0 wt?

W@%ﬁ@MWWmOdmwmmwtzm
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+oo)etl_i?%:O(i)qimmdx—>+oo,aﬂwaadmwtm&mdteBmum+oo.

wx

dbmwo&n : lim G(x):/o

T—+00

1 — coswt
wt?

2. (a)gﬁmtcﬂainoruegmtwnhmuemﬂ%+etvgc,m>0,t»—>g(t)e_"mml:
/memxﬁ,aaﬂQeMOatméﬁPiﬁwﬂgedgwnttHe’m“m+oodmmapﬂemt

i/vd‘,égr\aﬂgemRJr.Ommdédmkquegeﬁ.@m QIII2.a., on a ,/r\otmtout

x>0 :

dt.

—nw
n2z2 + w?

(Na(9))(z) = —nNo(g1)(2) = —nsin(wt)e” """ dt = —nNo(S) ()

&n /r\ru/wmbvuomt, on sbbient : Nau(g)(x) = — arctan(™*) + cte.
On a g est bownée can conbimue de limite mulle en +oo, domne, d'apnes
Q.Il.1.a., xgriloo./\/n(g)(x) =0 dsi cte= 3.
Omn en condlut que, foun fouk z € R*T |, N,(g)(z) = £ — arctan((2)z).
() i G esf de danse O ek bornnze aun R ( limite fimie en +oc ) telle que
G'=gel ek G0)=0. Dapes QIIT3.0a., on a -

r €R*T | N,(9)(z) = nzN,(G)(x) — G(0) = naN,(G)(x)
L. g%a/r\/r\eﬂo'rw que l:xETooG(x)' On o

+oo
No(g)(x) =1 = naN,(G)(z) — lmc/o e "t

_ m+€0 /0 T ety — l)dt)
= [ (o) -t

@W e_“(G(iw)—l)ﬁo,unamch%O‘F /r\suntoutueR*"’
at/r\ountoutu>()atteutx>0, |67“(G(L)—Z)f§67“(||GHOO+|Z|),1PJL

nT

ﬂwpﬂmM&umeB&anM&égﬂa%MR*,aﬂywmﬂetp\éméﬂwde
mmmgmcedmnimée,

A CICA R

pon suike : lim N (g)(x) = 1.

Do question QV2.a. pervmet de coleulen cette limite autrement, ce qui
dfywne,/r\anumxatédzpmmte :

=1
2



£a%®/r\cb\mxg%timté8nawemmR+, d’a/r‘d’\?/b QII.3., sm o

+oo

+o00o
lim g(H)ertidt = Ni(g)(1) = / g(t)e tdt =
0

n—-+o0o 0

gm déduine Qa an@un de f0+°o S“‘T‘”tdt.

Lielles
?ﬂmmm@m&m&mw,mmg@wh&nwmwm
m,ximg%b\eﬂl‘/smwtwnbo:
(E) aoy™ + a1y + L+ apy = f@),

arsec les condibions imikiales y(0) =0, ¥ (0)=y1, ¥y D(0) = ym_1, ovec (ag, a1, ..., ) €
R™ 0 ag #0 . (Yo,Y1sYm_1) ER™ ek f € L. Om woudnait brouwsen o aclubion de
yzy(t)/r\othz()da(E).

umm'thmdémM\tdeﬁ,etm@meALyeﬁéembmede

WWWAWWWWMQII4,WQE&

Qe/bwmdxhsmmamt%

o 4.y, y™ D somk bovnées aun RT.

) y,,...,y(m) sonk dams L.

@m&méanitéd.e./\/'n,ma:

aoNn(y(m)) + aan(y(m_l)) “+ ...+ am/\/n(y) = Nn(f)

Fon Q.I14., o o :

Vh=1,m , V220, Nay®™)(@) = (n2)"A, Zymmf
doemnc k
> oo ) (o) = 3 anlna Ny ar Y _ys-i(na) ™!
k=1 k=1 =1

Om/r\oﬁecpnm Zaknxmke,tl/}nml Zakak nmll les comdi-
Umwmﬂedaﬁﬂémtwém«mﬁagym&ataoyéo,etmawﬁa
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formudle -

’l/)n,mfl(x) Nn(f)(x)
(Pn,m(m) * @n,m(x)

2.0na: ME)@) =M@ -2-2 . M) =M() -
em /r\r\mamt flz) = 2e3, o fbnouve Mi(f)(z) = Pﬁg (Q.1.2..)
& a/r\/erermmJi N1 sun Qéqubwn Y+ 3y + 2y = 27t ek e%eobuomt une déco-
1 n 8 _ 8

r+2 z+1 x+3

Na(y)(x) =

Miy) =

Jon (Q.1.2.b.), o a : zT—Q"'T—H_ I+3 = Ni(g)(z) orec g(t) =e 2 + 8¢t —8e™ 7 |

Ommdédmt/r\mjmﬁeotuwtede/\/lque.y: .
3.8%Mmmtﬂam@nmdé/mancpxe,mo@ﬁemt:

e 19¢73t  cost sint

’4+20 5+10

4.0m/r\zybe =MN(y) , i=1,2.
WMMWALWMM

_ 2x42
() (x—1)z1 4+ (x+1)z0 = :?
(x4+3)z1 + (2 4+ 1)2zg = %

gmn@o@wnt/r\an/rwetdgga;m,mw

1
Al = o
() 222 + 3 + 1 1 LT
z xr = =
2 (2+1)(z+3) z+3 2241
dst
y1(t) = sint
yo(t) = e 3 +cost

Probleme 2

Coit (Q,A,P)MWW&W,MWE%%MWWWIWWMM
M%X&UMWN,M’%M,QaWGXWM:

+oo
Gx(t) = E(t*) =Y t*P(X =
k=0
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Janbie J : Quielques pnoquiztes de la fonchion génnatnice et quelques
E/I,@‘m./r\.o,%

iOmaZP —ldzyncR RthkP k))Zl/rmi,bmmrmeGX
k>0
mtwmmde%«mmﬂmw [—1,1].
9. Lo somme Gy eat de dasse € aun A | — R, R[ anvec
VkeN , Vee]-RR[, GV Z t’ FP(X =)

zk
n panbieulien, poun ke N, GE(0) = KP(X = k).

3. (a) $i X = B(p), alons Gx(t)=1-p+pt . pown bouk teR.
(ﬂ)?LX%Bnp aQeMGX =1 —-p+pt)” /[w«mtout teR.
()?LX<—>Q . alors Gx (1) :1(1p /Pmmteut It < =

b Comme R>1 alons Gx esk conbimue aun [~1,1] etdecﬂmmom/am]q,l[.
£am&mmmm[0,l[mw,wwm\&orue
WG%MdeWml_MWR+U{+m}(C€W
de la Dimite momotome ). Nsbons cekbe limite pan 1.
o?LZGRaQoMGXeAtAéw\}a%eml(WW&)MG/X(I):L

Foun 0<a<1, neN | Y k" 'P(X =k) < Gx(2) < Gx(1) ( Gy esk )

Lo suite ikxkflp E))n mt/‘etmaﬁoneedofmﬂemmehge Lo conven-

gancedecettemmumﬂamm%]ﬂmemmﬂe /r\mwmg,@*vme ) de la

Znaz”lp =n) aut [0,1]. m/’r\enm\utamtﬂmmﬁmmfetz,mo@w
Gx(1 )7 hm G (t) = hm Znt" 'pP(x ZnP = E(X)

n=1

o?kl:+m,mw4widﬁjwumré&A>Oz}anwm}Lm.@mdé{2f\degﬂa
Pj/mihe,iﬁmtem0<x<lm%/r\nocp\edelwqueG;((x)>Am

Gx(z) = TLEIEOOkak_lP(X = k), aﬂom, a /r\anerL dum cenbaim rmmg N, o a
k=1

ka(xzk) ZkaHP(X:k) > A, cect oun fouk A>0 d'stl B(X) = +00.
k=1
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5§WMWBQW&QQWWXWMWA'M2
8%WE(X)MWMG%M&M01(MWQ&M&
de/[\noﬂmujemm\t)

@m0<x<l,ma

Oxlw) = Gx) - _ xi : <i ka*'P(X = k) — i kP(X = k))
k

r—1

Tuingue V=2, [k(1+z+ ...+ 2" 2)P(X = k)| < k(k — 1)P(X = k)

ek Zk(k—l)P(X:k) eal WW de aomme E(X(X —1)),

E>2

olors o wtnie ST k(1 + 2+ ...+ 2F2)P(X = k) monmalement aun. [0, 1]
| % g
/r\JJJ./b

lim G/X(Lflxm = lim Zk 4ot 42" )P(X = k) = ik(k—l)P(X = k) = BE(X(X-1))
r—1— Tr — Tz—1— k=2

Ommdédmtz}ueG’X%tAé\i/\m@Qemleturxw

V(X) = B(X(X - 1)) - B(X)* + E(X) = G%(1) - (Gx(1))* + Gx(1)

%WWWMGXMWM%MAM&M\lMW
dmuwaﬂ«&te/rvmwdmmearueG'%twnhmmML01 e,[),[),emtd%a_
Affwua&gem[ojl[dsmc/r\anTAF:

veelo,], Sx@® =Gy ikx = k) ik(1+x+...+x’“*2)P(X = k)
k=2

rz—1 r—1
=2

gtat@imemmthLn>2 oM a

zn:k(k—l)P(X = k) = lim Zk (k=1)t*"2P(X = k) < lim Zk (k=1)t*2P(X = k) = G% (1)

t—=1- t—1-

Ceci poun Lout n > 2, d'ot Leistence de E(X(X — 1)), quis E(X?).

13



6§L0<p<1aﬂo*w >1/rwwGXadm&tmmmnm\tdohdne2 Bomme

2p(1 — p)

4 1" _
Gx(t) = —F— 5 > Gx(t)—m

(1= -p)t)

@W%£u%&n&m8md'mmdew%aﬂéa
koines

1?@|t|<RmRM&MMMW&Wd&Mﬁ%
W@MMQ%MMAMGX“...,GXk el Gx,1. 4x,-

Comme X1,..., Xy, sonk indsnendamtes olons les varialles t¥1, ... 1% e aomt ausai
( P Reniks )/r"u*’b

k k k
Gvnoaalt) = BIE ) = B[ = [T 20 = ][ 6(x)

£EAX omtﬁammeﬁotqueXdomGXﬁ X, = HG =G%.

.(a)Oma: E(Y):Z JMWMMMQMMQ:
yeEY ()
Yyev(Q), P ZP =y, N=k) = En:P Y = y|N = k)P(N = k)
k=1
Y):ZP(N:k) Y yP(Y =yIN=k) =) P(N=kEYI|N =k|)
k=1 yeY (Q) k=1
(Qy) Gotenk ke(ll,n]] ek t €R. Om/rme Y =t% om a :
E(°|[N=K) = > yP(Y=yN=k)
yeY (Q)
= > t'P(S=s|N=k)
seS(Q)
k
= > tP(S =) X;=s)
k 1=1
sazm)(m
- GZ?:l Xi (t)
= GX(t)
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(c) Foun tout neel ¢, Gs(t) = E(t5) =S P(N = k)E(Y|[N = k]) = iP(N =
k)G (1).

(d) Foun tout neel t |
Gn(Gx(t)) = zn:(GX(t))kP(N =k)=Gg(t), dot  Gg=GnoGx.

k=1
3.£MMMTW&Q%MME%,M,WMné&t, Gis(t) =
G (Gx(1).Gi (1), en qpremamt ¢ = 1 ek uhilisamt Q.1.4, o obbient  E(S) =

E(N)E(X).

1. (a) égea'f,tommtmbwquédmP(Nzl):P(N:2):0,5.
(Qa)o kzl@Wmm,mﬂmeedémAﬂ&e%@wmp,%mm

Méarmxr\rm@apyp,%
Vi=1,..,4, P(S=i| N=1)=0,25

. k:Q:@chm,mﬂamceﬁedédmm%e@,dmwS:X1+X2,/[\m

i/T\dé/"\.emdamced&Xl e/th,ofnauna,/r\oleZouti:Z...,B
. . 1 min(i — 1,9 — i)
P(S=i|N=2)= P(Xi=j)P(Xa=1)= B
(S=1l ) Z (X1 =7)P(X2=1) Z 16 16
1<j,i<4 1<j,l<4
j+l=1 j+il=1

(c) Fan. robalilites otolles, om o

P(S=1)=3 , P(S=2)=3 , P(S=3)=4 , P(S=4) =5
P(S=5)=4 , P(S=6)=2 , P(S=7=% , P(S=8)=3
£m/r\mnced38%tdemee/r\m
8
E(S) = iP(sz):lzTS



égemon'ohdneSdeSmtdmvnée/rm:

8
E(S?) =) i’P(S=1i) = %
=1
Do V(S) = BE(S?) — E(5)? = 2.
2. (a) On prend X < u({1,2,3,4}).
(@)@mtoutnée&t,ma:

t t? t 2 3 ¢t
Gn(t) == + = Gx(t) =+ =+ =+ —
NO=5+5 » Gx)=3+5+5+3

(c)@amntoutné&t,ma:

t 52 33 ot ® 38 T 48
GS(t):GN(GX(t)):§+§+T6+372+§+372+E+372

Omrwbwwueﬂaﬂo«,ﬁ’w@mmdﬂammdes,mmﬂarwﬂa
biens

)

P(S = i) = E(S)=Gs(1) , V(S)=G%(1)+Gs(1) — G(1)?

0!

@mmmmqm,mdemwmtadmm

taouflibi—mathsahobmail fn
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