
¥I�ÆEâ�Æ

2016-2017Æc1�ÆÏÏ"�ÁÁò (Aò)

�Á�8 �ÅL§(B) �©

Æ)¤3X ÆÒ 6¶

(�Á�m: 2017c1�11FþÌ8 : 30-10 : 30, �mò)

..
..

..
..

..
..

..
..

..
..

.
C

..
..

..
..

..
..

..
..

..
..

.
¾

..
..

..
..

..
..

..
..

..
..

.
�

..
..

..
..

..
..

..
..

..
..

. �! (32©) �ä´��W�K.

(1) �{N(t), t ≥ 0}´��rÝ�λ > 0�PoissonL§, K Cov(N(t), N(s))= .

(2) £�ä´�¤�km ≥ 1 ¦�éuê¼ó�¤kG� i§k P
(m)
i,j > 0§Kµ

A d(j)|m, Ù¥ d(j) � j �±Ï; ( )

B d(j) = m; ( )

C j ´�±Ï�¶ ( )

D j �±Ï�Ã¡; ( )

(3) �,´�x!ù!�n«ôÚ�ð����êþ©O�rÝ�λ1, λ2, λ3 �PiossonL§��§�

�pÕá"eØØôÚ§1�ýð�²þ���m� ¶1�ýùÚð��²þ���

m� "

(4) �[0, t]S��,ûA�����ê{N(t), t ≥ 0}´��rÝ�λ > 0�PoissonL§, z����

���VÇp ?\AS§±VÇ1 − p Ø?A=lm§���´Ä?A´�pÕá�¶?A

�z���qÕá/±VÇq ?1�¤§±VÇ1 − qØ�¤"K?A���ê�þ�Ú��

� Ú ¶�¤���ê�þ�Ú��� Ú "

(5) �X(t) = A sin(2πΘ1t + Θ2), A �~ê§Θ1, Θ2 ��pÕá��ÅCþ§Θ1��Ý¼ê�

��ó¼ê§Θ2 Ñl«m[−π, π]þ�þ!©Ù§KÙþ�¼ê� §���¼ê

� §lTL§� "

(6) �ê¼ó�G� i ´±Ï� d �~�G�§µi �G� i �²þ~��§Klimn→∞ P
(nd)
ii =

"

�! (16©) �,<`KI¾�,�§c5¾����ê´Fþ��Ç�6 �ÑtL§{N(t), t ≥ 0}"

ez����¾�GêY ∼

 1 2 3
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.��<�ÀJ�pÕá"� Ni(t) �¾� i G,����

<ê§i = 1, 2, 3. ¿± {X(t)} L«��� t ��`¤��ÜÃY¤£b�z¾Ñ�G,�§`��Ã

Y¤ 1 �¤§

(1) ¯ Ni(t)§i = 1, 2, 3 ©O´�oL§º§�´Ä�pÕáº

(2) Á¦µE[X(t)]§V ar(X(t)), 9X(t) �Ý1¼êgX(t)(u) = E[euX(t)].
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n! (20©) �kgÊ!�7ü�¬ý��íÀzì3,/½|ÓkÇm©�£n = 0¤þ�1/3(Ù¦

¬ýo�½|ÓkÇ�1/3). zL���£ü �m¤���¤���UC�±^��nG��ê¼

ó {Xn, n ≥ 0} 5£ã,Ù�Ú=£VÇ(G�1!2!3©OL«	ïgÊ!�7!Ù¦¬ý��íÀz

ì)Xeã¤«.

P =

1

2

3


0.6 0.4 0

0.35 0.3 0.35

0 0.2 0.8

 .

(1) y²Tó�Ø��!H{�;

(2) ¯ü����¬ý�½|ÓkÇòC¤õ�º

(3) �¬ýé½|�ÓkÇ�ª¬½u�o��'~º

o! (16©) Å��Å/r¥�\� a�Ýf¥�£�E�¤§± Xn L«�
 n�¥����Ý

ê§K {Xn, n ≥ 0} �ê¼ó§

(1) �ÑTê¼ó�=£VÇÝ
P§¿?1G�©a¶

(2) Á¦�÷ a�Ýf�²þ�m£gê¤"

Ê! (16©) ®�²L§ {X(t),−∞ < t <∞} �þ�¼ê� 0,Ì�Ý¼ê�

S(ω) =
ω2 + 5

ω4 + 11ω2 + 24
, −∞ < ω <∞.

(1) ¦X(t) ����¼ê R(τ);

(2) X(t)´Äkþ�H{5º��oº

(�)
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