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1.(15©) ®� X = {Xn, n ≥ 0} ��ê¼ó§ÙG��m� S = {0, 1, 2, 3, · · · } §�
Ú=£VÇ�µp00 = 0, p0i = pi > 0, pi,i−1 = 1, i ≥ 1 "
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2.(70©) X = {Xn, n ≥ 0} ��ê¼ó§ÙG��m� S = {1, 2, 3, 4, 5, 6, 7} §�
Ú=£VÇÝ
 P �µ
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(1) xÑ=£VÇã§dê¼ó�©)½néTê¼óy©¶

(2) ©Ûz�G��5�§�¹]�§"~�§�"~�§±Ï¶

(3) O�z�G��²þ�£�m µi, i ∈ S ¶
(4) ¦ limn→∞ pij(n), ∀i, j ∈ S¶
(5) ¦ f66(n), f67(n), f44(n), f45(n) §n = 0, 1, 2, 3, · · · ¶
(6) ¦

∑∞
n=1 P (Xn = i, Tk ≥ n | X0 = k) §ùp k = 1, i = 1, 2, 4 ¶

(7) ¦ X0 = 5 �^�e§Ø²L 1 §Äg�� 6 �²þ�m¶

(8) ¦ X0 = 5 �^�e§Ø²L 1 §Äg�� 6 §²L 7 �²þgê"
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