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�. (30©) W�½ÀJK, �Y�±���3Áòþ.

1. ��ÅCþXÚY�Ý1¼êgX(t)ÚgY (t)þ�3, Ke�`{�Ø�´( ).

(A) gX(t)U��û½X�©Ù

(B) eX����3�gX(t)����, K Var(X) = g′′X(0)− [g′X(0)]
2

(C) X + Y�Ý1¼ê��3��gX(t)gY (t)

(D) é?¿n > 0, n �Ý E[Xn] �½�3

2. �{N(t), t ≥ 0}´��rÝ� λ �PoissonL§, K E[N(1)N(2)] = ;
eq®�N(3) = 1, K P(N(2)−N(1) = 1) = .

3. 'u����#L§, e�`{¥Ï~�(�´( ).

(A) äk²­ÕáOþ5

(B) äkÕáOþ5, �Øäk²­Oþ5

(C) ØäkÕáOþ5, �äk²­Oþ5

(D) QØäkÕáOþ5qØäk²­Oþ5

4. �{Xn, n ≥ 0}´�� Markov ó, ��Ú=£VÇÝ
�
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eX0�©ÙÆ�

(
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)
,KX2�©ÙÆ� ;

�T Markov ó�²­©Ù� .

5. 3lÑ�m Markov ó¥, 'u~�5e�`{�(�´( ).

(A) eG� i ~�� j → i, KG� j �´~��

(B) eG� i ~�� i→ j, KG� j Ø�½´~��

(C) eG� i "~�, K4� lim
n→∞

p
(n)
ii �½�3

(D) eG� i �~�, K4� lim
n→∞

p
(n)
ii �½�3

6. 'ulÑ�m Markov ó�²­©ÙÚ4�©Ù, e�`{�(�´( ).

(A) ��k�~�a, K7k²­©Ù

(B) ²­©ÙÚ4�©ÙÑ�3, K§�7��

(C) 4�©Ùe�3K� X0 ���Ã'

(D) ²­©Ùe�3K7��



7. 'u��þ�{üé¡�ÅiÄ{Xn, n ≥ 0}, e�`{�Ø�´( ).

(A) ¤kG��±Ïþ� 2

(B) {Xn, n ≥ 0}��� Markov ó�Ã²­©Ù

(C) e X0 = 0, Ké?¿�ê n, Ù�ªU��§�VÇ� 1

(D) e X0 = 0, KÙÄg�£�:¤I²þ�m´k��

8. 3Ð©G�� 1 �©|L§¥, ez��N�ûe���N�ê8Ñlëê
� λ > 1 � Poisson ©Ù, K+N�ª¬«ý�VÇ��§ �
����.

9. e�ëY�m Markov ó3,���¤?�G�� i, �®�

qi,i−1 =
1

2
, qi,i+1 =

1

3
, qi,i+2 =

1

6
, qi,j = 0, j /∈ {i− 1, i, i+ 1, i+ 2},

KÙG�UYÊ33 i þ��mÑlëê� ��ê©Ù, ,�=£
� i− 1 þ�VÇ� .

�. (12©) �{Xn, n ≥ 0}´÷v1�K8�K^��©|L§. é?¿ n ≥ 0, Á¦ Xn

�Ï" E[Xn] ��� Var[Xn].

n. (18©) �,´���Ú��©OU�Ç� λ1 Ú λ2 �PoissonL§ÏL, ��pÕ
á. l,��� t m©, Á¦

1. k1�ý�ÏLT´�¤I�²þ�m.

2. ��ÄkÏLT´��VÇ.

3. 3�Uüý���mTk n ý��ÏLT´��VÇ, n = 0, 1, 2, · · · .

o. (20©) �-f¥Ck 4 �¥, §��o´ùÚ�, �o´çÚ�. zgl-¥�Å
�Ñ��¥, ,��\��,�«ôÚ�¥. ²L n gù���¥���, P Xn

�-¥ç¥��ê.

1. �ÑL§{Xn, n ≥ 0}G��m, ¿`²TL§´Ä� Markov ó.

2. ?Ø�G��±Ï5Ú~�5(����Ñ\�(Ø, ÃLO�L§).

3. � n→∞ �, Á?Ø Xn �4�©Ù.

4. eÐ©�-¥vkç¥, K²þI�õ�g�¥���-¥2gÃç¥?

Ê. (20©) ü�Ï&¥(�\;�, z�¥(�ó�Æ·þÑlëê� µ ��ê©Ù.
��k,�¥(��Ò2u���#¥(O�§, ¤I�O�9u��mÑlë
ê� λ��ê©Ù.P X(t)��� t�3;�¥ó��¥(�ê,K {X(t), t ≥ 0}
��ëY�m Markov ó.

1. ¯ {X(t), t ≥ 0} ´Ä���)«L§? `²\�nd¿�ÑG��m.

2. �ÑT Markov ó� Q Ý
.

3. ïáÙ Kolmogorov �c�©�§(�¦: �Ý
/ª).

4. ��m t→∞ �, 3;ó�¥(êÑl�o©Ù?


