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1. 'b×y�Gd{Xn, n ≥ 1}, ÏVè S = {1, 2, 3, 4}, .É^£Îp
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E∀ i, j ∈ S, �O(i)f
(n)
ii , (ii)fii, (iii) lim

n→∞
p

(n)
ij �

2. 'bn¬^ , y` t = 0!`R�, N¬^ .ú'i.i.d., |E(λ)�!5µ�
�X(t), t ≥ 0,��` t ûÝ^ ó, ê�Sk = T1 + · · ·+ Tk, 1 ≤ k ≤ n�

(i)�O&^ ûÝ`  ûT1, T2, · · · , Tn�5µ�

(ii)�O��X(t) = k�ì, S1, · · · , Sk�Ð)5µ, 1 ≤ k ≤ n�

3. �Xn�}ñ27V×2ÑÝ{��Ïng�Fóõ, n ≥ 1��O lim
n→∞

P (Xn13�¹

ó)�

4. ×y�Gd�ÏVè S = {0, 1, · · · , 5}, .É^£Îp

P =
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ÞS5v, ¬O¿%5µ�

5. '×��VÝy�Gd�.É^£ÎpP��P 2 = P��J

(i)pij = pjj , ∀ i, j ∈ S, SÏVè ,

(ii)hy�Gd�ø�Ý�
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