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BT pei(s) <1, Ei1E:

Pij (1) < pjj(t — $)pss(s) + D pj(t — s) = pjj(t — s)pjs(s) + 1 — pj;(t — s)

Py (t) — pjj(s) <
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1 —pjj(t—8) —pji(s)(1 = pji(t —5)) <1 —ps;(t —s).
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pii(s) —pji(t) < pij(s)(1 —psj(t—s)
<1-—pjj(t—s),

Ipjj (t) —pj;(s)] <1 —pj;(t—s). O
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pig(t) = —=pi(t) + 5pij—1(t) + 5pijr(t). i
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BTRES=E I = {1,2,3}, FrLA

pij(t) +pij-1(t) +pijr1(t) =1,

M . ; .
pi;(t) = —pis(t) + 5 (1= pii(t) = —5pi(t) + 5.
i DA —M MM 7325
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pij(t) = ce™2" + 3
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X(t) FZENRAZL, W X(t) =08 1. B S F®&= X(t) =0 ISEE
ETIEU BT FR X(t) =1 HEBF—ARENEE, N S,THIZHE S~ 0N,
BEATE qoo = -\, qu1 = —p. TRERERRBEH

(2 2)

{ —Apo+ppr =0

TFEFERDM (po,p1) WESTEA

Apo —pp1 =0
po+p1 =1
T2 po = u/A+p), pr = XA+ p).
(a) IZZERIFIAES 0P + 1pr = A/ (A + ).
(b) EERIATAEN 1 —po = A/ (A +p).
(c)

C 1/p+1/X

E
BEERAB S EREABEOLLAI S E[S])/E[S + T) = -2 = u/(A + ).
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BB EX(t) = E[X + Yt+ Zt?] = E[X]| 4+ tE[Y] + t*E[Z] = 0. FE2MHIZ
2 X (t) i EERES
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IREINIIE {N (1)} NEHEREERSH P(X, =1)
0.5, }F k=123, & p;=P(N(k)=7).
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SF k=1, &1

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

NF k=2, HiIB

— P(X; = ) 4 P(X) = 1)P(X2 —2)=0. 75,
pr=P(N(2)=2) = P(X; =1,X = 1) = P(X; = 1)P(X5 = 1) = 0.25.

SF k=3, &i1G

D1 :P(N(3) = 1) :P(Xl :2,X2 :2) 2025,
p3=P(N(3)=3)=P(X;=1,X,=1,X3 =1) = 0.125,
p2 =1—p; —p3 =0.625.
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