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2. (20©) !X = {Xn : n � 0}¥!öK#Íä!l—ûmÎÍû‡ÍºÛß
=£"P = (pij)i,j�0!!ÉXeµ8i � 0, pi,i+1 = p (0 < p < 1), pi0 =

1� p, pij = 0 (8j 6= 0, i+ 1)"-T0 = inf{n � 1 : Xn = 0}"
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