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SRR 1. P69 > 2.13.

IER. T A(E) > 0, FRATHE m(t) &/ w b A, PrbVEAAAE — AN
PR IY (1 SR B m L (2).
BATRIGUE N*(t) = Nim~1(t)] &—1 Poisson T F£.

(1) N*(0) = N(m6—1(0) = N(0) = 0.

(2) WO=1ty <ty <ty <-<tn HPPMEIRAE O =m~(to) <m™(t1) <

coe<mT ). BN} BB EAE, FATH N (m (o)), N(m ™ (to), m ™1 ()], , N(m~

FHEASL. T N*(to), N*(t1) — N*(to), N*(ta) — N*(t1),- -+, N*(t,) —
N*(tn—1) FHILAAL.

(3) XfF s,t >0, HAA

P(N*(t+s) — N*(s) = n)P(N(m ™ (t + s) — N(m~'(s)) = n)

o m(m ™ (t48)) Fm(m = (s) [m(m~"(t +5)) —m(m~"(s))]"
n!

e ttn

n!
SRR 2. P79 452] 3.1(3).

f#. N(k) = j ULBHTERFTE] [0, k] HHH6H j REH, HZE j+ 1 IKEHRALE j
ZJa. BTCAIRATART j KEEBE kRIS 1, 55 5+ 1 UK H i ) )R
L A

P(N(k) = j) = CFp"t (1 —p)/ "

ERE Y02, CrpP (1 —p)=F =1, FRLARAIH N (k) > ks ass.. O
SJER 3. P131 >/ 3.2.
. ST k=1, ®AITHE

po=P(N(1)=0)=P(X; =2) =05, py = P(N(1) =1) = P(X; =1) = 0.5.

1

l(tn—l)a mil(t



ST k=2, ®ITE

p=P(N(2)=1)=PX1=2)+P(X1 =1,X,=2)
= P(X; =2)+ P(X; = 1)P(X, = 2) = 0.75,
WF k=3, BATE
p3=P(NB)=3)=P(X;=1,X=1,X3 = 1) = 0.125,
p2=1—p; —p3 =0.625.0
SIRR 4. M —A> 24k Poisson IR & —/NE I _EFENLA A FAF SRS, ©
Wi 2
(1) XFHEHBN A PARTIXIR, XA R SE NG ERN A B
Poisson 73 1.
(2) TEAARAZ I X3 1 B AN B A Y.
XA, FRFHP RN —MEEN A, Ml X 128 250 1 HEHm
(RO BEES. IERA:
(1) P{X >t} = e ",
(2) Blx] = b
JEH. (1) BL Ny RoRTFELLZ ST, P8 r EFORAEEEE, N,
RMNZHECH Ant? 1] Poisson 43 Af

P{X >t} =P{N, =0} =",

(2) E[X] = [ P{X > t}dt = L. O



