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. �. (30©) W�½ÀJK, �Y�±���3Áòþ.

1. � {N(t), t ≥ 0} ´��rÝ� 1�PoissonL§, K

P(N(10) = 9|N(5) = 4) = ; E[N(10)|N(5)] = .

2. � {N(t), t ≥ 0} ´���#L§, �Wk �Ù1 k ��#:(k ≥ 1), e�¥�½

�(�´( ).

(A) ¯�{N(t) < k} � {Wk > t} �d (B) ¯�{N(t) ≤ k} � {Wk ≥ t} �d
(C) ¯�{N(t) > k} � {Wk < t} �d (D) ¯�{N(t) ≥ k} � {Wk < t} �d

3. 'ulÑ�mMarkovó, e�`{�(�´( ).

(A) XJ,�G�´~��, KL§��¬��§�g

(B) ¤kG�Ø�UÑ´�~��

(C) ekÃ¡�G��Ø��, K¤kG�Ø�UÑ´�~��

(D) eü�G�Øp�, K§�k�UÑ´~��

4. �3�ëY�mMarkovó¥, é,��½��� t0 > 0, k X(t0) = i, �®�L§

lmG� i ��Ç� νi, Ke�`{¥�Ø�´( ).

(A) UY3 i þÊ3��mÑlëê� νi ��ê©Ù Exp(νi)

(B) e®�e�Ú¬=£�G� j, KUY3 i þÊ3��mÑl Exp(νi) ©Ù

(C) 3 t0 c�ügG�=£��mm�Ñl Exp(νi) ©Ù

(D) e νi ��, KUY3 i þÊ3�²þ�m�á

5. �3�G��m� {0, 1, 2} �)«L§¥, z�G�þÊ3��mþÑlëê�

λ > 0 ��ê©Ù, �=£VÇ

P01 = P21 = 1, P10 = P12 =
1

2
.

@oTL§�=£ÇÝ
 Q = , 4�©Ù π = .

6. e�L§¥��ØäkMarkov5�´( ).

(A) PoissonL§ (B) �#L§ (C) YuleL§ (D) Brown$Ä

7. e�L§¥Ø´GuassL§�´( ).

(A) IOBrown$Ä (B) AÛBrown$Ä

(C) BrownxL§ (D) �¤£�Brown$Ä

8. � {B(t), t ≥ 0} �IOBrown$Ä, � B(0) = 0. é?¿ 0 < s < t <∞, �Å�þ

(B(s), B(t)) Ñl����©Ù N( ); P(B(t) > 1|B(s) = 1) = .
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9. � {B00(t), 0 ≤ t ≤ 1}�BrwonxL§,Ké?¿ 0 ≤ s ≤ 1,Var[B00(s)] = .

�. (12©)b½,U©�*ÿ��6(6´��PoissonL§, â± ]�ÚO�z��²

þ*ÿ� 3 �6(. Á¦:

1. 3�þ 8 :� 10 :Ïm, TU©�vk*	�6(�VÇ.

2. '� 0 :�TU©�*	�1��6(��m�©Ù¼ê.

n. (18©) Õá­E/��qþ!��f, ± Xn L«c n g(J¥���:ê, K

{Xn, n ≥ 1} ���Markovó.

1. �ÑTMarkovó�G��mÚ�Ú=£VÇÝ
.

2. ¦VÇ P(Xn+2 = 4|Xn = 3) 9 P(X2 = X3 = X4 = 3).

3. ¯� n→∞�, Xn �4�©Ù´Ä�3? ��Ñ¿y²\�(Ø.

o. (16©) �Ä��þl�:Ñu�{üé¡�ÅiÄ, P Xn L«�� n L§¤?� 

�, �

Yn = X2
n − n, Zn = (−1)n cos(πXn).

y² {Yn, n ≥ 0} Ú {Zn, n ≥ 0} þ�'u {Xn, n ≥ 0}��.

Ê. (8©) � {Xn, n ≥ 0} ����, é?¿ n ≥ 0, ��Ý E[X2
n] �3�P Yn = X2

n, ¯

{Yn, n ≥ 0} ´Ä���(þ, e)�? y²\�(Ø.

8. (16©) � {B(t), t ≥ 0} �IOBrown$Ä, � B(0) = 0.

1. ¦ B(1) +B(2) +B(3) �©Ù.

2. 3 B(2) = 1 �^�e, ©O¦ B(1) Ú B(3) �©Ù.
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