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Corrigé de la feuille d’exercices numéro 9

1. La fonction t ∈ R 7→ |t|q/p est convexe donc par inégalité de Jensen,
E(|X|p)q/p ≤ E((|X|p)q/p) = E(|X|q).

2. ∑
k∈N,an≤k≤inf(bn,n)
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3.

P(X > t1 + t2|X > t1) =
P(X > t1 + t2, X > t1)

P(X > t1)

=
P(X > t1 + t2)
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=

∫ +∞
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t1

λe−λtdt

=
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e−λt1

= e−λt2

= P(X > t2) .


