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1. % {N(t),t >0} Z—58EFH 1 fPoissonid 72, NI

P(N(10) =9IN(B) =4) = ; E[NQO)N()] =

AN, t >0} R—AEHERE, H W, AEE EAEHS (> 1), TolFh—x

ERRIR( ).
(A) FH{N®E) <k} 5{W, >t} Fth B) FH{NG) <k} 5 (W, >t} Fh
(C) FH{N(@) > k} 5 {W,, <t} T (D) FH{N@) >k} 5 {W, <t} Fih

R T EEU A MarkoviE, T AIUEIEMRIZ( ).

(A) IRFEARESRF RN, MRS XFEE K

(B) FrAIRESAS T REHRE AR H IR 1

(C) HH LT MIREHARL, WA IR AW RE#R 2 IEH R K
(D) & MAREALLIL, WIEA T ] REAl S H IR K

- YeE— Ve I Markov B, XEEAMAEIII ] £ > 0, 4 X (ty) = i, H DA

BTEIRT i BUEEA T v, T A BRI ().
(A) 4RERTE @ RO RS RN v, O3S EOM i Exp(v,)

(B) £ OHTF 2R SR j, WIARSELE i F A OB TR Exp(v,) 4270
(C) 7E to B WIVCHR 25565 Hatet 1) I IR Exp(1) 440

(D) % vy MK, WAREELE i 1450 0 90 1)

CBAERE RN {0, 1,2} MACKIE R, BEAVIRES B4 B I T 2 IS E0y

A >0 a8 An, HEBHER
Po=Py=1Po=PFPa=

1
5.
Mzt BREREFEEQ=___ MR i~ =

- FAIE R AR A Markov PRI ().

(A) Poissonid#2  (B) HHidHE (C) Yuleid#2 (D) Brownizzl

- FAERE AR GuassiT ().

(A) ta#fEBrownizzli  (B) JL{AIBrownizz)
(C) Brown#frid £ (D) s I Browniz 3l

. W {B(t),t > 0} AFr#EBrownizzf), H B(0) = 0. XMEE 0 < s < t < oo, Bl =

(B(s), B(t)) RIWZJCIESHA N ) P(B(t) > 1B(s)=1) =
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9. ¥ {Boo(t),0 < t < 1} JBrwontfiid 2, MAHERZ 0 < s < 1, Var[By(s)] =

- (1243 B0 R 306 W0 B B2 2 — I Poissonid 12, 45 DME B RS kg /M-

PR R 3 WA BoR:
1. 7EMG £ 8 miF) 10 fUYIE, 2RI E A R 2 K.
2. WFR 0 RE %R I WL B 28— R A2 OIS TR F) 0 A1 R 2

- (18%y) ML EE M —MIG BT, B X, RORET n &R 1 ok ni 2, T

{X,,,n > 1} A—"Markovi.

1. 5 HiZMarkovHE PR 7 (8] A1 — 5 5 # ME R A5 R

2. SRR P(Xpyo = 4| X, =3) KL P(Xy = X5 =X, =3).

3. A2 n — coltf, X, KRR DA BAAAE? 165 HIFEMIRAI S5 L.

. (1677) BB EL E R R e ST ARBE LI 30, 10 X, Ko Z] n SR fr AL A2

A, H
Y,=X2-n, Z,=(-1)"cos(rX,).

EM {Y,,n > 0} A1 {Z,,n > 0} BINRKT {X,,n > OFHJHL.

. (8%7) W {Xn,n > 0} N—Ak SHMERE 0 > 0, M BX2] FAEHILY, = X2, 14

(Yo n > 0} BER—A(L, T2 iEBRILE L.

. (1673) W {B(t),t > 0} AtsifEBrowniz3l, H B(0) = 0.
L R B(1) + B( )+ B(3) K173
2. £ B(2) = 1 KI5AFS, 20505k B(1) M1 B(3) K701
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