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摘要: Let b be an integer (b ≥ 2) and W a non-negative random variable
of expectation 1. Let (Wi1,i2,··· ,in) be variables, indexed by finite sequence
i1, i2, · · · , in of elements of {1, 2, · · · , b}, equidistributed with W , and inde-
pendent. Set

Yn := b−n
∑

i1,i2,··· ,in

Wi1Wi1,i2 · · ·Wi1,i2,··· ,in .

This is a positive martingale converges towards some r.v. Y . It is uniformly
integrable if and only if E[W logW ] < log b. (J.-P. Kahane and J. Peyrière
1976).

The Mandelbrot construction provides a mapping Φ: the probability
law of W is sent to the probability law of Y . Starting from a convenient W0

is possible to iterate Φ. This gives rise to a Central Limit Theorem and a
functional CLT (J. Barral, J. Peyrière, and Z.-Y. Wen, circa 2010).


