
M(t) = M + c t -S(t)
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t > 0

S(t) = Wi U(Tn) = - 0
.
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Waptuynnik dopasomania : Mr (1) = exp(Cr)

Do f Cy

0
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.
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Yn(u) =
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=
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= E

SPOSOB II

driemy + 1 p-Awem to

Schieny-12 p-stwem to
u = 1

.
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Jneba policy pstrp ,
is hidhotwish rejciem onij o Cyli dojia do -0. 5)

Klunana Observaja

Nich P(U) - p-two jia ponij o e tan ponathonego a



P(u + 1) = P(dojtie powiij cera zu+1) =

= P(dojtie ponij vera u +1i dojtie powiej u2a + 1") =

= [P(A = B) = P(A(B) P(B)] ·

· Pcdojtie parij vera +1/doftie poniej 2n +1) ·

· P(dojicie do stan uzu + 1) =

= P(dojcie ponij zera ) P(dojtie do u =u + 1) =

= P(dojie paij ra (maleienia is o 1 lo ponij stan pokathonego =

= P(() P(0. 5)

Wunsch : P (n + 0
. 5) = P(0 .5/

+

[zamiast 0
. 5 maie Kyl (10 des stronach

innal dontra linbaz prediate (0 , 1)]

Cli reba policy da setmaiji e radania il cynosi P(0. 5)

Wylogeny piers hiok :

· Feeli just to ho w d (p=), to nassa trajectoria natig do tion

trajecto na hah zachodi mina.

· yeiet just to lots w gives (p = )
, to p-stwo ,

is w vormaianij

trojektoris nastapi mina to just P (1. 5) = P(0. 512

Engli wo na -sto athonite (i trajekti na arch zachoo

mina abijan na dua pypadhi w alinati ad tego , my pienuy hoh

jest ~ dat my w gas

P(0
. 5) = # · 1 + · (0

. 5)

Cyli p = 5 + top

= (eba a piemioste, n vie just 1- oglma teara moni
,
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jeidli p-stup pojtcia e gas just wish ni poca e dot,
,
to mina achodi



2 Osteen < 1-10 precism wypadles -step miny justsomme 1)

Ostateuna odponies to P (1 . 5) = P(0
. 5)
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P(N = h), O(N = k + 1

(ste.
- -↑ (8+ k)

. & &
(5)"z(8 + h) (8 +1)

. (3)(
! h ! (k +1)

k+ 17 (8 + k)3

3k + 37 16 + 24

k7 13



E(XIV = 1) = ELE(X(0) (v = 1] = ]E(X(0) +01= 1(0)

P(V= 110 = 8) Ao(0)
fou =1(0) =
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- 0)(c-
0

- e
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friv=1
,
1 =o(x) =

P(u = 1
,
N=0(1= 1) f1(x)

=

P(U= 1 ,
= 0)

=CoP(v= 1(1= x)P(v= 0 (1 = x) +n(x) =

= c . (1 -

e
- 24(c

4
. xc
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=

3600
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- 24)j
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= c = 11
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,
1= 0) = 33600 x (1 - e (4) e

-
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- 24
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Wynik = 0·=



Linymy F(x) (dystrybuanta schody (

F(x) = y dy = dy =- = 1 -

Intersuje waswamneh /1, Cyli X4 , sugli :

= E ·( =E. = E * =

= E . 5 = 1.. 5=



ECIDEN =JE=de(d,)ded
↑

, itad
(d

,
+) =

P(t + De 11D = d
,

T = #)&Dr (d ,)
=

P(T + D = 1)

far(d ,t) = 1 · (1 - 0
.

5 d) = 1-0
.
50 z niclinosis

↳- dat =- d= ( = =
=C . (1-0.5) = C = 1 catharanie do 1

E(YIT + D = 1)= (10 + d) (1 - Ed)dddt =

= 1 10-4d - Ed ddat= d - 4. . d =

=10(1 - 1) - C (1 - 12 - = (1 -1) dt = 10. 3



P(5= 0) = 0
. 96

P(s = 1) = 0
.
04 - must

P(T = [ 1S= 1) P(5 = 1)ps = 1 (t = #) =

p(t =#) p(s = 1) + P(+ =E
, (5= 0(p(s = 0)

=

(E - 7) · 0
.

04
= 0

. 348
(-) . 0

. 04 + to e E
· 0

.
96



P(N= k) = (5) . E p = 3
, q = 3

Mr(t) =
1- 00et My(t) = x

*
t

2
B

Mx(t) = Mr(mMy(E)) =

1 -pMy() =

1 - 5z- z

E

Drugi vorlad

Mr(t) = 1-

q
+ get

P(N=0 = = = q = 5

E
Mr(t) = 3 + 5 My(t) =

1 - 1
103

2 2

a + My(t) == 1 -

E
=

E - 3t - E
=

E - 3t E - 3t

3 - 6t
= 2. =

1 -3

3 - 6t 2 - 6t 1 t
My(t) =

1 - 3t 1 - 3t
=

1-3t
=

-t

Y Exp()
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