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an = 1�

(ii) 'f×=�Ðó, �µ�LJ�|f |ù×=�Ðó�
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, ∀ω ∈ Ω��Xn(ω) =

ω + ωn + eω/n, n ≥ 1�

(i) ��×r.v. X, ¸ÿXn
a.s.−−−−→

n →∞ X�

(ii) E(i)��X, �0�¸Xn
Lp−−−−→

n →∞ X�ÑópÝ/)�

3. 'Xnb�0���NB(n, θ)5µ, n ≥ 1, Í�0 < θ < 1�

(i) �0�a, ¸ÿXn/n P−−−−→
n →∞ a�

(ii) �¿à�³Á§�§, £�n��`, P (Xn ≤ x)�Â, x ∈ R�

4. '{Xn, n ≥ 1}}ñ, vXn�d.f.

Fn(x) =

{
0, x < 0,

1− 1
x+n

, x ≥ 0�

(i) �JXn
P−−−−→

n →∞ 0�

(ii) �¾\E(i)��{Xn, n ≥ 1}, Sn/n
P−−−−→

n →∞ 0WñÍ? Í�Sn =
∑n

i=1 Xi,

n ≥ 1�

5. 'Xk, 1 ≤ k ≤ n, i.i.d. U(0, 1)5µ�r.v.’s, �Xn1 ≤ Xn2 ≤ · · · ≤ Xnn�Í5�
Ù���EN×ü�ÑJók, �J

(i) Xnk

P−−−−→
n →∞ 0�

(ii) E∀p > 0, Xnk

Lp−−−−→
n →∞ 0�

6. 'X1, X2, · · ·i.i.d. C(0, t)5µ�r.v.’s, t > 0��X(n) = max{X1, · · · , Xn}, n ≥
1��JP (X(n)/n ≤ x) −−−−→n →∞ e−t/(πx), x > 0�


