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. �. (30©) ´�W�ÀJK(�Y��3�K�þ)µ

1. (10©) �äe�k'lÑ�mMarkovó`{�(�Ä.

1). PoissonL§´²­L§�´ëYMarkovó. ( )

2). 3��þ{üé¡��ÅiÄ¤kG�Ñ´"~��. ( )

3). ��k�G��Markovó�½�3²­©Ù. ( )

4). eMarkovó,�G�´áÂ�§KL§�ª¬Ê33ù�áÂ�. ( )

5). Gauss²­L§�½´î²­L§.( )

2. (4©) ,\hÕù!Õ!xn«ð���L§©O�rÝ1!3!5£ý/10©¨¤

�PoissonL§, K1�ý�����²þ�m� , 1�ýx��

�cTÐkký�x����VÇ� (k ≥ 0).

3. (4©) e��±¤�,²­L§�Ì�Ý¼ê´ .

A. S(ω) = ω2+1
ω4+5ω2+6

B. S(ω) = ω2+4
ω4−4ω2+3

C. S(ω) = e−iω2

ω2+2
(i =

√
−1) D. S(ω) = cosω

ω2+2

4. (4©) ®�¢²­L§{X(t)}�g�'¼ê�RX(τ) = 25 + 4/(1 + 6τ 2), ¿�

÷vτ → ∞�§X(t)�X(t+ τ)Õá§K{X(t)}�þ�� , ��

� .

5. (4©) e�`{�(�´ .

A. ²­ÕáOþL§�½´²­L§.

B. ���3�~�a, lÑ�m�Markovó�½�3²­©Ù.

C. 4�©ÙÚ²­©Ùþ�3K�½�Ó.

D. k�G��Markovó�½´H{�Markovó.

6. (4©) e{X(t), t ≥ 0} ��²­ÕáOþL§, K

A. {X(t), t ≥ 0}´PoissonL§ B. {X(t), t ≥ 0}´MarkovL§

C. {X(t), t ≥ 0}´²­L§ D. {X(t), t ≥ 0}´î²­L§

�. (15©) �,�ÑÖXÚ�k��ÑÖì§l@þ8:00m©�ÉÑÖ§d�®kÃê�

�3?1üè"zg�UÑÖ����§ÑÖ�²þ�m�20©¨, �zgÑÖ��
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m�ÕáÓ©Ù��ê©Ù, N(t)L«l8:00�t�mSÑÖ���ê"¦

(1)þÌ8:00�12:00�²þÑÖ��ê,

(2) ùã�mSÑÖ����Ê3�²þ�m.

n. (15©) ½|þn«¬ý�ÚE(1,2,3) 3,�/«�½|ÓkÇm©�þ�1/3§
z

L��GÝ�����¤��u)UC§·�^��nG��Markovó5£ã§Ù

�Ú=£VÇþ��

P =

1

2

3

 0.6 0.3 0.1

0.3 0.2 0.5

0.1 0.2 0.7


(1)�c��n«ÚE�½|ÓkÇ�õ�º

(2)lG�2�G�3�²þÄ��m´õ�º

(3) �¬ýÚE½|ÓkÇ�ª¬­½u�o��'~º

o. (15©) lê1, 2, . . . , N?���ê��X1, én > 1, l1, 2, . . . , Xn−1¥?���ê�

�Xn, K{Xn, n ≥ 1}��Markovó.

(1)�Ñ{Xn, n ≥ 1}��Ú=£VÇÝ
P .

(2) éTMarkovó?1G�©a(A��da§±Ï5§´Ä~�§�~��).

(3)4�limn→∞ P (n)´Ä�3º��o.

Ê. (10©) ®�²­L§{X(t),−∞ < t < ∞} �þ�¼ê�0, Ì�Ý¼ê�

S(ω) =
ω2 + 6

ω4 + 8ω2 + 15
,−∞ < ω < ∞,

¦X(t) ����¼êR(τ);

8. (15©) �X(t) = A sin(t + Φ),−∞ < t < +∞, Ù¥A �Φ ´�pÕá��ÅCþ,

�P (Φ = π/4) = 1/2, P (Φ = −π/4) = 1/2, A Ñl«m(−1, 1) S�þ!©Ù,?Ø

(1) {X(t), −∞ < t < +∞} �²­5.

(2) {X(t), −∞ < t < +∞} �þ�H{5"
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