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Exemple4(LoiExponentielle).Cetteloiabeau
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Cettepropriétéestappelée�sansmémoire�.
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Onpeutmontrerque,ré
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Propriétésdel'espéran
e

Danslasuitenous
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Linéaritédel'espéran
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Produit
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e

Dé�nitions.Soit

Xunev.a.admettantuneespéran
e.Lavarian
e

de
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Proposition.Ona:
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Proposition.Silesv.a.
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Exemple1(LoiUniforme).Rappelonsladensitédelaloiuniforme

étantdé�niepar:
f
(x

)
=



0si

x
<

a
1

b−
a si

a
≤

x
<

b

0si

x
≥

b.

Nousavons:
E

X
2

=
∫

ba

x
2

b−
a
d
x

=

[

x
3

3
(b−

a
)

]

ba

=
b
3
−

a
3

3
(b−

a
)

=
b
2
+

a
b
+

a
2

3
.

D'où:V
X

=
E

X
2
−

(
E

X
)
2

=
b
2
+

a
b
+

a
2

3
−

(b
+

a
)
2

4
=

(b−
a
)
2

1
2

.10

Exemple2(LoiNormale).Nousavons:
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Exemple3(LoiExponentielle).Nousavons:
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