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1. £14 ©¤ � {Xn, n ≥ 1} Ú {Yn, n ≥ 1} ´ü�ÕáÓ©Ù��ÅCþS�, ÷

v EX1 = µ1, EY1 = µ2, 2� N ∼ Poission(λ) �Õáu {Xn, Yn, n ≥ 1}, ¦
Cov

(∑N
i=1Xi,

∑N
j=1 Yj

)
.

2.£o 16 ©§z�K 8 ©¤ � X1, . . . , Xn �pÕá, Xk ∼ Exp(λk), k = 1, . . . , n.

(1) ¦ P

(
Xi = min

1≤j≤n
Xj

)
; (2) ¦ P

(
Xi = min

1≤j≤n
Xj

∣∣∣ min
1≤k≤n

Xk > t

)
, Ù¥ t > 0.

3.£16 ©¤� {N(t), t ≥ 0} ´rÝ λ = 2 �àg Poisson L§, 1 i �¯�u)��P

� Si, i ≥ 1. ¦

E

[
∞∑
i=1

Zimax
{
10− Si, 0

}]
,

Ù¥ {Zn, n ≥ 1} iid ∼ N(5, 10), TS�ÕáuL§ {N(t), t ≥ 0}..

4.£16©,1��K 10©,1��K 6©¤ b�XÚ�æ�u)5Æ�±^àg Poisson

L§5£ã, ü �m²þu) 12 g�æ, zg�æÑ�E¤��, ©O±VÇ 1/2,

1/3 Ú 1/6 �� $1, $5 Ú $10. � X(t) L«��� t XÚÏ�æ\OE¤�����.

(1) ¦ P (X(t) = 11); (2) ¦ Cov(X(t), X(t+ 5)).

5.£o 22 ©§cn�KzK 5 ©§����K 7 ©¤ b�����u�� 0 m©Ý\¦

^§T��´uÉ�	.�ÀÂ, 3c 5 ���SÀÂ±z��4��Ñt�Ç��, 3

����mã¥ÀÂ´z�� 2��Ñt�Ç��.Ñt�Ç��´�Ø�Ukü�½

õ�ÀÂÓ���.

(1) ¯ÀÂ���±^�o��L§5£ãº

(2) ¦�mã (2, 4] k 1 �ÀÂu)�VÇ.

(3) ¦�mã (4, 6] k 1 �ÀÂu)�VÇ.

(4) ¦1n�ÀÂu)�� S3 �VÇ�Ý¼ê.

6.£16 ©¤� {Xn, n ≥ 1} ´ÕáÓ©Ù��K�ÅCþS�, �Ó�©ÙäkVÇ�Ý

¼ê f(x), M ∼ Poisson(λ0), λ0 > 0, �Õáu {Xn, n ≥ 1}, ½Â

N(t) = #
{
k : Xk ≤ t, k ≤M

}
, t ≥ 0,

y² {N(t), t ≥ 0} ´�àg Poisson L§, ÙrÝ¼ê� λ(t) = λ0f(t).


