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1. :k X1;X2; � � � �4�J� P (Xn = 1) = pn, P (Xn = 0) = 1� pn, qf (1) Xn ! 0 �)RsK��

�z<� (2) Xn ! 0 83��sK���z<�

2. FQO��-�/��:� Xi p� i ,�`�tZ� Yi p(�`5N	2�����`�;�

��l;�:� fXig � i:i:d:, X1 > 0, EX1 <1; fYig �p i:i:d:, Y1 > 0, EY1 <1, "d fXig 1 fYig

�4�J�9 Rt �l; [0; t] g;\�`M��l;�1�q� Rt=t! EX1=(EX1 +EY1) a:s:

3. :k X1;X2; � � � �J|%�� Sn = X1 + X2 + � � � + Xn. :k Sn=n ! 0 �)RsK��

max1�k�n Sk=n! 0 �)RsK�
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6. �Y Lyapunov �I�:k X1;X2; � � � �4�J�P Sn = X1 +X2 + � � �+Xn � �n = fvar(Sn)g
1=2.
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8. k$'v6�L �1; �2; � � � �4�J|%��P Xn = �1�2 � � � �n. (1) e� fXng p!���z<p

mW��l!sK�I^]��mW>T� (2) e� fXng p��H7!���z<pmW�

9. :k �; Z1; Z2 � � � ��4�Jv6�L�AÆ�=@�"d Z1; Z2; � � � Æ�|�%��q�

E(�jY1; Y2; � � � ; Yn)! � a:s:; c� Yi = � + Zi:

10. kv6�L �1; �2; � � ��J|%��AÆ#=@�9 E�1 = �, V ar(�i) = �2. P Sn = �1+�2+ � � �+�n,

S0 = 0. (1) �Y Xn = S2n � 2�nSn + �2n2 � n�2 p!�

(2) ?��:k �i $'�� � �{l� E�2 <1. q� ES2� = 2�E�S� � �2E�2 + �2E� .

(3) �Y ES2� � 2�2E�2 + 2�2E� .

(4) ?��:k � � f�ig �4�J�q�z<a}����Y E�S� = �E�2. ��

ES2� = �2E�2 + �2E�:


