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6 ¶: Æ Ò:

1. (20©) �B = {Bt : t ≥ 0}´��"Ð�IOÙK$Ä"

(1) (10©) ?�0 < r < s < t§¦(Br, Bs, Bt)�éÜVÇ�Ý"

(2) (10©) �½t > 0§½ÂMt = max0≤s≤tBs"y²Mt´ëY.�ÅCþ

¿¦ÑÙVÇ�Ý¼ê"

2. (30©) �X0 = 0, {Xn : n ≥ 1}´ÕáÓ©Ù�ÅCþ�§÷vP (X1 = 1) =

p ∈ [0, 1], P (X1 = −1) = q = 1 − p"-S0 = 0, L0 = 0, Q0 = 0¶?�n ≥ 1,

-Sn =
∑n

k=1Xk, Ln = Sn − n(p− q), Qn = L2
n − n(1− (p− q)2)"

(1) (15©) y²{Ln : n ≥ 0}, {Qn : n ≥ 0}'u{Xn : n ≥ 0}Ñ´�"

(2) (15©) �½�êa < 0 < b, -T = inf{n ≥ 0 : Sn = a ½ Sn = b}, y²
�p = 1

2
�§ET = |a|b.

1


