
PCSI

Lois usuelles �nies

Notation et

paramètres
Loi de X Fonction génératrice E(X) V(X)

U(J1, nK)

n ∈ N∗

X(Ω) = J1, nK

∀k ∈ J1, nK, P
(
{X = k}

)
=

1

n

∀t ∈ ]−∞,+∞[,

GX(t) =


1

n

t− tn+1

1− t
si t ̸= 1

1 si t = 1

n+ 1

2

(n− 1)(n+ 1)

12

Loi uniforme

U(Ja, bK)

(a, b) ∈ N2

b ⩾ a

X(Ω) = Ja, bK

∀k ∈ Ja, bK, P
(
{X = k}

)
=

1

b− a+ 1

∀t ∈ ]−∞,+∞[,

GX(t) =


1

b− a+ 1

ta − tb+1

1− t
si t ̸= 1

1 si t = 1

a+ b

2

(b− a)(b− a+ 2)

12

Loi de

Bernoulli

B(1, p)

p ∈ ]0, 1[

X(Ω) = {0, 1}
P
(
{X = 1}

)
= p et P

(
{X = 0}

)
= 1− p

∀t ∈ ]−∞,+∞[, GX(t) = (1− p) + p t p p q

Loi

binomiale

B(n, p)

n ∈ N∗,
p ∈ ]0, 1[

X(Ω) = J0, nK

∀k ∈ J0, nK, P
(
{X = k}

)
=

(
n

k

)
pk qn−k ∀t ∈ ]−∞,+∞[, GX(t) = ( (1− p) + p t )n n p n p q

1


