00000 -000 (0800

36.

37.

38.

39.

40.

00000000000000000.0000,00000000000 X,0 X, =Xn_1+W,, Xo =
«00000000000000O0. 000, W, We, ...0000000,00000000000
oQ.

P{{W,=+1})=p, P{(Wo=-1})=q=1-p
000,000 k=M, k=0(0<ae<M)DOOOODO (00ODO0D0O0OOO,00,00 X,00

oo0oUooo0)0bo0o0ooOo0o0ooOoO0DU0O00. U0 n0OD000 X, =k000000 m,(k) OO
o000, n, (k) 00000000, 00000000000.

00000000000, =200000000. 000000 #, = (m(2), (1), 7(0))7 000
0ooooooooo,# 00000000.

00000000000,M =300000000.0000 X,=2000000 (0000, m(2)=1).
000000 & = (m(3), m(2),m (1), m(0)Y 000000000000, 7/ 00000000. O
00,00000000 7, 0000,00 limye®, 0000.

00000000000000,000 k=0000000000000000000. 0000,
X,.1=000000,0000000 X,=1000000000.00 »n0000 X,=k0000
00 =,(k) 00000,

T(k) = Pt (k= 1) + qroc(k+ 1), (1) = m0o1(0) + gmas(2), 7a(0) = gmur(1)

000 (035). 0000000000000000.00000000000000000,00000
n0000 m(k) =71 (k) 0000,000 «(k) 000. 0000,k0000000

m(k) =pr(k—1) +qn(k+1), =(1) =7(0)+g¢n(2), n(0)=qn(1)

goo.ob,0booboobooboboobboobooobog.

000000 10000000 e=(1,1,...,)T0000.000,000000000000000
gooobobooooa.

(1) D0DO0DDOD0OO0O0O0O0O0o0o0o0 #, =T#,.,0000,0000 70 T=e"00000000
g.0ooboboobooboobon.

(2) D000 7000 fT=e"00,7T0000 1000.000,7T¢=0000 20000
0.00,00000000000 70,0000 T7 =7 0000.000000,000
T, > Mo =2 00000000000000 37,380000000,00000000A0.



