AOMATRU 3AAATAK 2 - TEOPUJA BEPOBATHORE Aeuembap 2011.

1. Heka cnyyajHa BenunumHa X uma G(p) pacnogeny, 0<p < 1. [okasatn pa je
oaroBapajyha kapaktepucTnyHa pyHkumja @x(t) cnyyajHe BenuumHe X GeCcKOHaYHO
Aerovsa.

2. a) [NpoBepuTn ga nNu Baxwu:
P P
X, X=X, —X-0
X, SX & X, — XS0
D D
Xn=>XH X, —X-0,
npun — +oo,
6) [lokasaTn ga Baxm:

D P
X, 0 X,-0,
npu n — +oo,
P .C.
B) AKO je X, (0) = X, 1(w), Ve € Q,Vn €N, oHAa X, —» X = X,, — X, npu n — +oo,

3. [Ja nu 3a HM3 He3aBUCHUX CryyajHUX BenuumHa (X,),en BaXku ycnos JbanyHoBa, ako
crny4ajHa Benu4umHa X, uma 3akoH pacrnogene:
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3aVvVn € N?



