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1. (8©) �ëYëê�àê¼óX = {Xt : t ≥ 0}�G��mSk�§=£VÇ
Ý
P(t) = (pij(t))i,j∈S3t = 0?mëY"��ÑP(t)÷v�Kolmogorov�c

�©�§¿\±y²"

2. (18©) �B = {Bt : t ≥ 0}´��"Ð�IOÙK$Ä"

(1) (9©) ?�0 < s < t < 1§¦�½B1 = 0^�e§(Bs, Bt)�^�VÇ�

Ý¼ê"

(2) (9©) �½t > 0§½ÂMt = max0≤s≤tBs"y²Mt´ëY.�ÅCþ¿

¦ÑÙVÇ�Ý¼ê"

3. (24©) �Y0 = 0; {Yn : n ≥ 1}´ÕáÓ©Ù�ÅCþ�§÷vP (Y1 = 1) =

p ∈ (1
2
, 1), P (Y1 = −1) = q = 1 − p"-X0 = 0, Xn =

∑n
k=1 Yk, ∀n ≥ 1"

?�z ∈ Z§-φ(z) = (q/p)z, Tz = inf{n ≥ 0 : Xn = z}. é?¿�½��
êa < 0 < b§-T = min(Ta, Tb).

(1) (8©) y²{φ(Xn) : n ≥ 0}'uY = {Yn : n ≥ 0}´�"

(2) (8©) y²P (T < +∞) = 1.

(3) (8©) y²

P (Ta < Tb) =
φ(b)− φ(0)
φ(b)− φ(a)
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