ram (X))

Bh#- 2 /N
2024 4£ 3 H 15 H

WiH 1: 3525
R A B B A PR A S B AR . AR HIRIEE X 2.1.1 1R =4

P(Ny(t) + Ny(t) = n) = Z P(Ny(t) = i)P(Ny(t) = n — i)

n

—A1t (Alt)i e et (AZt)n_i
il (n—1)!

= (&
1=0

1 i n—i
= > CL(Mt) (Aat)
=0

— e*(/\l%»)\g)t [(Al + )\Q)t]n
n!

AT 5 S 485 = 4 o 2

BAWESRET Ny fMESR (B3 X 2 Ny ERER, YV R N, 1,2
B N1+ Ny [ P(Xy < Y1) = 200 AR AR PR I A — R T R S
FT LT o R 2 %R AN, R B {20 > ) A
X1 < Vi, JREEMERSK ML IHER, R IITIe, FURHMT %
— AWt I ZITFARIIERA TR, BRI O I ZIFFE A T 2R

R TR R I S, IETRA R A S A e
Wi, T

BH 2: )8 2.8




fift 25— M) A g R A
PX;i>t)=PU; <e ™M)=

B EAR AR — M EEIE, S H iR

n+1

i=1 =1
W KGRI DA - — N F A BIEAS R A A1 n YA
IfIE], AN SR I A A Hi n+1 RIS IR, FIr A

A

P(N=n)=P(N(l)=n)=e oy

UEZERE, XTSI, A e B O & 5

A H 2 Wl — L, S U il X )5 iz A KERE
WiH 3: 2@ 2.10

fipp s o — 1) S AR R T 2 B 2 RIS 2 ok B

E[T] = E[T|X < s|P(X < s) + E[T|X > s|P(X > s)

E[T] = E[X + RIX <s](1 —e™) + (s + W)e™

E[T] = (E[X|X <]+ R)(1— ) 4 (s + W)e ™™

TEXAWN .
® 1 se~ "
E[X|X < 5] = “Nds = = —
(XX < s /0 Ase”¥ds ST
AT AE B2
1 L1
(W5 —Re™+ 1 +R

bR AS R AR SR SRR R B B, R W - 5 - R <0
(R R R, o/ MELRZ 0, AN B, f/MERRICIT LR 5
I BARERE . SRR U, WERARIACHAE s BRYITRI LSS O IR 47,
MAMREET s 25, ToiCiee 28R S ) IR, AR



R VEAFEE s BRI ELSE O AITRNER, DARCISHEARI & 504555 T 55 A EL
NG At AR S5 Rr 4 R A To o7 B4 e NS5

AH 3 ML = AT E, SH— W WV i%e B ARIESE, 55 A s R
15 H
SH 4: 2@ 2.11
fire s X R AT N DA T ZL 5 AT S5 T BeAIWT T~ — i =0 B 2 Ok,
FATA IR IX LA B i X

7/

+oo
Elf] = BB} X]] = / BtX = 2]P(X = 2)dz
0
HEE X > T Wit BT DA% T, PrPALLET E[t| X=x]=0, TP\

= /TE[t|X = z]P(X = z)dx

_ / (e 4 Bl de

FRIXAS—IC— Ry R T A IE

AH 4 s R R ANE, SRR TR NIt —kTy
2.

WH 5: 2] 2.12

fire e 20— FUEEHT k A FRERBEC SR, S R S T E R R s A A=
W T o BN U AN DAL R AL TR 2 B
ARFIREFERT b, WA AR RHMEPHC R, BrAiR dgie

Hfz_llp(Xi > b) = e_A(k_l)b

B ARPETCIC IO, R R R AT 1o [N RS IR R
Beifra), b4 T AR A DRAERAY, RE SRR R PO



TR, PreAh s e A A JLASIRIgER] BT SR 20K

At — (n — 1)b))*
Kl

P(N(t—(n—1)b) > n) = f o=

AH 5 BT BOE AR A E B A N R A NG B Joictert, X
U U PR T —SBOAE S 28T T

WiH 6: 2@ 2.19

firp s X U AS R X B 2.4(B) BB, Bl 2.4(B) AUSSIRULRRER N A 1)
VAR I RRAE AR T 1 SE A BUE R X [ G(s)ds, T HUAT ALl 7 2
AN Aoy BIARAL RSN, RN o\ BTARR IR e — IR &K
BN, ARSI

+0c0 t
Zj)\aj/ G(s)ds
j=1 0

IR EMR A AR, RO REEEBORRRRA 011, HE iR 55
] — e WAL, AR LA R, IR AR AR 2 4L,

HEANZAI A
@ H 6 Wl 1 BRI H 02 BT E R, JoIe BRI L 2 R B
AR AR

WH 7 > 2.33
firp 2 - o — IP) BB AR R TSR E AT

P(X > t) = P(N(nt2) = 0) = ¢ >

S IETE, HSSE N R — AR VAR (B0 5 A e 4K

+oo —+o00
E[X] = / P(X > t)dt = / gy~ VT
0 0 2V A\

R TR (B R A AR EOR 2 D R 5 B R ]

P(nR? —wR? | >t) = P(N(t) =0) = e



MSE A AR, B i A ) OR—RER I, SRR ny KA AERE, BT ARE—
AR EEL T i A RSO BRUAR AT AN 22 52 W g — > DX R T A AR i 5 E

A H 7 TR B A A AR, B SR B B A AT PATE il
(R AT ) et 25 o]

WH 8: > 2.37

R AR P(X; = a;) = pj, I2A

WA BEASAE R N, (1) Rk SRR, T IE S0 B 2R Pk il DATE
W N (t) Bk b %mﬁﬁuﬁmm,me%~&@m,ﬁm%ﬁ%~
AN A IAFSER N () RWHEE RS

%@%ﬁ?&ﬂﬁmiﬁ B S, — R R AR B R, AT I
P SO AR BEAORRAE SR, AN REEN A © R Ay ik T
BRUEIE S TR R B, TR ABRIESE T (R RAIE I —ANTEAA 437 FRAE
BRI W BB ARE IE 25407, AR AN AR S AR B TC )

e A YR M AL SR BIOR A, R X WAHIEREOR f(2),
M2 (X — a)/b BEHERRECR e f(t/b), BMLH

fr(p) = ea:p[)\teiV% — Mt — iV M

1 exp BLIS— BB RIT, VR B3 vhn R DBE - 5 45 1 T Wilﬁ,
RIGH =T —p2 /2, JEHMIHE ¢ BT ICoFRIRHEES 2 TEg5 /), W

BO 2 DR AE B A SR exp[—p® /2], HAIESE T

A H 8 BTEIC X AU EX TR I AT =, T2 H 1162 200 HRE
&

WH 9: > @t 2.39

i ARG s <t FATH

Cov(X(s), X (t)) = Cov(X(s), X(t) — X(s)) + Cov(X(s), X(s))



1 #haAa 6

WERE] X (1) — X(s) = Y0 Xe, 10 N(6)-N(s) A N(s) HEARTE, HFOAL
I TRIE 0, ATE I X(5) B, AR

N(s) N(s)
Var[X(s)) = Var[E[Y_ XIN(s)] + E[Var[y_ Xi|N(s)]

= Var[N(s)E[X]| + E[N(s)Var[X]]
= E*[X|Var[N(s)] + Var[X|E[N(s)] = A\sE[X?]

A H 9 Wil B A AR TSR, BEAR0E M S o
B, BRI BRI SR 2 A E S, W L ab75 1]

1 fhseidt

B 10: (4 PHRESHE TS M) e 4Rh A SRR T n 2,
B UGS T m B > m, [RREUE T EHN, E A HASUEIRER
B Rl A ARSI 1 — 2

W AN, TSR, Y ndm=1 BIMEBRN,
i R AAEARIE P, XM ROEIRT A BRIET B RA&MHS
ﬁ

n m
n—1m + Pn,m—l

- m+n m+n
MAABBACA R AT AHIE . X558 Z AT, g man=1 IR, 41
P QI UBULE i A S AWNUS EAL TR T I

@ H 10 BTEILABER S — UCRITHERR R R, 25— R IR IH B, A
SIARE—HIVEEEAEE T, SILENEZe X AL T

A H 11: FEERR A AN, 9 B AARAR AT B B, I
R R AL T A ] R n A X AR N (0, 1), A—ERSE,
E] E[mazX;] < v2lnn

n,m



1 FhiA 7

iRl Y = marX;, ZEIE Y RAERRRE, ROTA MBI EHEAREIES
W RER R exp[t?/2]]

ElexpltY]] < Elexp[tX;]] = neap[t*/2]

i=1

X2 jensen ANEEC, FATH
Exp[E[tY]] < Elexp[tY]] < neaplt*/2]

K 3
Inn
EYI==7 45

XHERL ¢ ARBGE, R A — A n] ARG A A AN S 2O IE 5¢ 1
AH 120 [EFF AR R 1, Walle BRA R H AL RAH) > 2.32
fire e el — A AL S X

o N*(t) AN 1A AR, IR AR .
N*(0) =0 j2 AR, Jhori e Bk . % EiTE

P(N*(t) = n) = P(N(m~\(t)) = n) = €m<m—1<t>>[m(mnw

HRTIERT T, AR5 Bl AR LI 4hie .
APiEBGs R E R Vi, U =m(V)
HR2FATA IR ATLARLE U; 2R [0, m(8)] LRI S0 1ar), AIiTA

HWS@ZHWWSm@»ZWW%%mW

ETHEN, AR I A0 T ¢ KIFZ GRS AT
ZHRIE, R B T




1 APAAL 8
AT AR X ()N () A (N (2), p) B30 1, i
E[X(#)IN(t)] = N(t)p, Var[X ()N (t)] = N(t)p(L - p)
FHA A 5 A B A R S5 5 22 4 SR MERS:
E[X ()] = E[N(t)p] = pm(t)

Var[X(t)] = E[Var[X(@)|N(8)]] + Var[E[IX(1)]] = pm(1)

51 e P o
A H 12 W7 I 8 SR S A IR AR T AR A 2 R T
2. (B 25 4%, /N8 5 43) RSB ALPEBA S HIAHEE A AL Ay ARSTHUHEA
SANENG iR B AL B SRR 5 py B pe, HSHAAME L. Hh,
p1>0,p2 >0,
(1) xi \( ) FTREIEZ] ¢ R IERWYBA I AEL, 1 {N(t),t > 0} H—4> Poisson if#
HAS, W .
I 2 A P AR
kA 3% BT G 2 i EL HE A 0 L PR B A
(4) kit‘ﬁf»’ 1AWy 3 5 38 AT 2 BT A0 ARG G 1 L M 50 o3 e
5) fRi% Ao = 8,p2 = 5, HEWWILHHE MRS [ R 1 TR, DA T R

@E 13: [Eé(ﬂ*ﬁﬂ%ﬁﬂ@ | %ﬁ,%@%ﬁﬁ@] mémn  S(0) A ¢ 2 BN K HEBCE R T 2, K P(S() = 1),
55 65— DA L ST R 4536 2 5 I Mapy + Napa, 85124025
FAEMGE, BREBRE 2 F =0 TR S HE Pgirl =
n) = o, PRSI S AL, ST SRR A 1)
WIRAERE, — AR Ay a@mmm;, HERT— 0 A Aap BRERT

JE— PR AIF, RN dops HIBEHLILAR, 495155 RSk
T AL, 3 /I\m@%ﬁ’ﬁ, 2 NP R TSR, A ST
T




	补充题

