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Noi dung:

- gi&i thiéu ndi dung gidng day va hwdng nghién ctru xac suét théng ké cla
GS. Marc Peigné.

- théng tin hoc béng thwc tap Master, PhD tai cac dai hoc cha Phap.

- bai gidng: Affine recursion and invariant measure, tom tat ndi dung:

We study the existence and unicity of invariant measure on R of

the Markov chain (X,)n>0 defined by Xp = x and, for all n > 1
Xn = E"ﬂl)(r:-—l + bn

where the (a,, b,),n > 1, are i.i.d. random variables with values in
R** x R. Both cases E(log a,) < 0 and Elog a, = 0 will be
considered; they lead to strongly different behaviours.

This Markov chain is a fundamental example of stochastic
dynamical system and appears in several classical situations, as
perpetuities, speculatives prices, . ... and random walks on groups
of matrices.

Kinh m&i moi ngw®i quan tam t&i dw.



