(BEFLTFIZA) HAEIRX A

a4 ¥ (Ca

(2017405 H08 H F-7F9:45-11:45)

—. (307)) A BUEF I, Z R UHEREERSE L.

1. WRENLA B XY R R B g x (6) Mgy (0)FALE, W T AIVEE R ().
(A) gx (t)BEME— Y€ X 501
(B) & X HJ7ZAFAE Hgx (1) =Bl 3, W Var(X) = g%(0) — [g5(0)]?
(C) X + YHIFEBERR A7 AE H o gx () gy (1)
(D) XHE®n >0, n i E[X,] —EfF1E
2. W{N(),t > 02— EA A BPoissonid#2E, W E[N(1)N(2)] =
HNEHNGB) =1, WM P(N(2) - N(1)=1) =
3. KT —RIMEEH AR, ToIUEH @ B2 ).
(A) B PR &
(B) A, (HA LG PR Rt
(C) ANEAMSTIE A, (HEA i &%
(D) BEAS B A M7 3 51 A B AR &
4. W{X,,n > 0}&— Markov 8, H— DR N

1 0 05 05
P=2 0.3 04 03 |.
3 0.5 05 0

gt tn( s T s

HiZ Markov 8 1P 04 N
5. & B HL B Markov B+, %?%Lﬁ?ﬂﬁ/ﬁﬁﬁﬁﬁmm( ).
(A) ZIRE ¢« HiRH § — 4, PR j 2R
(B) HAIRE 'ﬁLHi—U' MPIRZS jT % IR
(C) FHIRAE @« THIR UIH‘&IKE hm p“ ) — BT
(D) #FIRE @ IEHIR UIH‘&KE hm pZZ —EAFE

6. KT BIHIS ] Markov %ﬁﬁ’]*ﬁ"#ﬁﬂ%&lﬁﬁfﬁ, TAUIEIEFRZ( ).
(A) REGIEHIRSE, WG TEasr A
(B) ~FFa s A AR BR o A A AFAE, e AT 45
(C) PRI AAAEN S X, FIHUETE R
(D) VA&7 A7 A7 AL ] o HE—

R

) ULX H 535 e




7. KT HEL LR RXFRBENLGEEN{ X, n > 0}, FHIULEERIZ( ).
(A) PRSI A 2
(B) {X,,n > 0} N— Markov # H T V-5 Ai
(C) & Xo =0, MXMEEEEL n, HEARBIIAECHBE N 1
(D) # Xo = 0, WL E OR8] R w5 o 75 P 33 i Ta] 2 A PRI

8. EWIIHIRA A 1 o 3o iy, B MEENT T —AAAME R 2 B IR A S
N A > 1 [ Poisson 7340, WA G462 KA WIRER N7 i
/N IEAR.

9. & —HELEIN ] Markov BELERAN ZI BT AL KIRZS Dy ¢, HE M

1 1 1

Gii—1 = 57 Qiji+1 = ga Qii+2 = 6’ qij = 07 ] ¢ {Z - 17i7i + ]-7@ + 2}a

W FCRAS R S5 B 7E @ ERIRT R IR S ECH HIfa%or A, SR 5 ¥R
-1 EREERA :

- (1279) B{ X, n > 0} 53 A2 28— S/ VISR AF 1 0 S AR, SHERL n > 0, 3R X,

PR E[X,] 575 2% Var[X,)].

C(18%y) BRI OB AR 720 N Ay A1 Ny KIPoissonid #2il i, HAHH Mk

S INEEANIZ ¢ JT G, R
1. A58 — AR T I 12 LI s P X I ).
2. B ol i L R
3. FEARGRPANER 2 A5 n VRl iz IR, n=0,1,2,---.

- (207)) WCHE TR EER 4 DR BB AR AN, EaE RO BRRGE I

B — VR, SR A5 — R R, 20T 0 YO RERIR FLHR, 2 X,
St h BRI

L SHMRX,,n > OPRA I, JFR VLR Markov 6.

2. A ARSI I O AR (P L R0, AU 79).

3. % n— oo B, Wi X, MRS,

4. ERIEI G P SRR, DT S R B R s UG SR

- (207) PERGEAS P AN IE, B8 RN TG RS ECY 1 BIFRE0 A

— B R0 TR R A0 R B — B DR B e, BT BUE S SR ST (A IR A S
O N FR B, 18 X () AN Z ¢ BHESE S TAER TEANE, W {X(#),t > 0}
NS} [A] Markov 8.

Lo {X(t),t >0} BEA—MNERKIFE? BEIHARIIEL B FFF5 RS 2 1A

2. 5 1% Markov 851 Q 5EFE.

3. 57 H Kolmogorov [MIFITsr 7 #E (2K EAEFEIE ).

4. MIFIE] t — oo B, TERLTAE T AEBRMAT A 534 ?



