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P(X:k):eT, k=0,1,2,---.

FANS X ~ Pois(\).
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Var(X) = E[X?] — (E[X])* = \.
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FAIA N(t) RESEIER [0, ] RERBHRENNL, WEMEERN ¢, N(t) 2

BEHEEE. {N(t) : t > 0} MIBK T —NREVLERE, FAIRZ AT E. EmEE
HESH {N (1)}

SRR R AR

(1) Xt >0, N(t) SBAERBHERMZE

(2) WFt>s>0, N(t) > N(s);

(3) }Ft>s>0, N(t)— N(s) SEHEER (s, 1] PRBHREL,

(4) {N(t)} T RERBERNRAES BIXHER ¢ > 0, lime, N(s) = N(t)) BB

PRRREL.
(5) {N(t)} NHIEEBARR, BIXHER ¢ >0, lim, ~ N(s) FIE.




XSIFITEUIRE {N()}, B N(s,t| XA (s,t] RRENSEHE, UE
N(s,t] = N(t) — N(s), s <t.
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FRFE FESFITEUERE (N ()} B5EEA A BY Poisson 32
(1) N(0) =0;

(2) {N(t)} BIIBEIIFE;

(3) WFER t,s >0, N(s,t+s] RNSEH At BOBERDT, BD
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HhpIERE \ FRODBIAEEE {N ()} /Y 3RE SRR,

P(N(s,t+s| =k) = e ™M k=01, -, (3.1)
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FE
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R\ >0 BEH NRITEIRE (N1} BRUTEE, UREERER A\
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(1) N(0) = 0;

(2) N(t) BMIEEdE, BFRIgE;

(3) SHMER t >0, HIEFH L — 0 BB

P(N(h) =1) = A + o(h),
{ P(N(h) > 2) = o(h).
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ENX 3.1 FIENX 3.3 FifN.
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P(Y; > 2) = oft; — ;1) = olt/n),

pn = P(Y; =1) = Xt/n+ o(t/n),
gn=P(Y;=0)=1—P(Y; > 1) =1— At/n+ o(t/n).
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P(B,) < P(O{Y] > 2}) <nP(Y; > 2) =no(t/n) — 0.
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npn, = n(At/n+o(t/n)) = A, ¢, — 1,
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ETREABEN 3.1 #5EN 3.3. MM Taylor 2HEK1E

P(N(h) =1) = Ahe M = Ah(1 — Mh + o(h))
= A\ + o(h),

LAR

P(N(h)>2)=1—P(N(h)=0)— P(N(h)=1)
=1—e M _ \he P
=1—[1—Ah+o(h)] —[Ah+ o(h)]
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BA LRI LARI R M FHIEAI5 A REAEN 3.3 #EENX 3.1. i
Pn(t) :P(N(t) :n)7 n:0a1727"':

P(h) = P(N(h) > 1) = Pi(h) + Py(h) +--- = 1 — Py(h), M
Py(t+h) = P(N(t+ h) = 0)
=P(N(t+h)— N(t)=0,N(t) = 0)
= P(N(t) = 0)P(N(t+h) — N(t) = 0)
= Po(t)Po(h)
= Py(t)(1 = Ah + o(h))
5]l . .
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S h—0, BAIE Pi(t) = -\PR(t). FRUHMDARE, HME P(t) = Ke ™, Hep
K R&E#. B P(0)=P(N0)=0)=1F{18 K =1, FrLA

Po(t) = 6_/\t.
EUE, Hn>10, B
P,(t+h)=P(N(t+h)=mn)
=P(N(t) = nN(t+h) N(t)=0)
+P(N(t)=n—1,N(t+h)—N(t)=1)
+ P(N(t + h) =n,N(t+h)—N(t)>2)
=P

)
n () Po(h) + Pooa1(t)PL(h) + o(h)
(h)

o(h




= P,(t+h) — P,(t)

h

= AP1) + AP, (t) + 21
$h—0, EIIB

P (t) = =AP,(t) + AP-1(2).
FE NPL(1) £ APu(D)] = ANP,_1 (1), BD

%[e)‘tPn(t)] = AeMP,_1(t).
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