
'Askhsh 2.3.15. Upojètoume ìti oi tuqaÐec metablhtèc paÐrnoun timèc sto R. Oi sunj kec pou zht�ei

h �skhsh perièqontai stic ex c.

(1) E|Y1| <∞.

(2) limt→∞ tP(|Y1| > t) = 0.

(3) E(Y +
1 ) <∞.

(4) E((log |Y1|)+) <∞.

(5) Kanènac periorismìc (dhlad  o isqurismìc isqÔei p�ntote).

(6) E(Y −1 ) <∞.

Qr simo eÐnai to ìti Y1 ≤ max1≤k≤n Yk. EpÐshc, gia na gÐnei to max1≤k≤n Yk meg�lo arkeÐ na gÐnei

meg�lo to Yn.

'Askhsh 2.4.4. Upojètoume ìti to W1 eÐnai ènac stajerìc jetikìc arijmìc, èstw W1 = 1. Mhn sac

apasqoloÔn ta ex c jèmata: (a) Pwc dikaiologeÐtai to pèrasma thc paragwgou mèsa sthn mèsh tim .

(b) Poi� qr sh èqoun oi sunj kec E(V 2
n ),E(V −2n ) <∞.

'Askhsh 3.2.3. Iswc sac faneÐ qr simo to ex c. An an ∼ bn me an → ∞, kai to bn eÐnai aploÔsterh

akoloujÐa apì thn an, tìte jètontac cn = an/bn èqoume an = bncn me cn → 1, kai antikajistoÔme

pantoÔ to an me bncn.

P.q.

an ∼ bn ⇒ log an − log bn = log cn → 0.
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