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2. '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�

3. ' {Xn, n ≥ 1}
NEP8nÝ r.v.’s, v P (Xn = nα) = P (Xn = −nα) =

1/2, n ≥ 1��Jlimn→∞ V ar(Xn) = 0, uv°u α < 1/2�

4. (i)�JTÍJ×ó��=�lÝr.v.’s{Xn, n ≥ 1}, b��5µ[e�×Ò÷l
Ýr.v.�
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5. �Ω = [0, 1], F
[0, 1]îXb Borel /)Ý/), v�P ([0, a]) = a, ∀a ∈
Ω�En ≥ 1, �

Xn(ω) =
2ω + 3ωn + ωn+1

2 + ωn
, ω ∈ Ω�

(i) ��× r.v.X, ¸ÿXn
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n →∞ X, ¬J�h[e�

(ii) �J Xn
Lp−−−−→

n →∞ X, ∀p > 0�

(iii) �µ�LJ� Xn
P−−−−→

n →∞ X�


