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Poisson
���T = inf{t; ξt = 1}, N = ξT (1+α)−ξT ,
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{Xn},
7G#;<V p(0, 1) = 1;

p(x, x + 1) =
x2 + 2x + 1

2x2 + 2x + 1
, p(x, x − 1) =
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x ≥ 1;
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|x − y| ≥ 2,
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p(x, y) = 0. ef�yz{Stuv�H�� ρx = P (τ < ∞|X0 = x),
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τ = min{n ≥ 1,Xn = 0}.  �� ∑
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k=1 1/k2 = π2/6.
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P (X0 = 1|Xn = 1) =

α + α(p − q)n

1 + (α − β)(p − q)n
,
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α = P (X0 = 1), β = 1 − α, q = 1 − p. ÈÉfpa@�;<�ÊË�Ì%
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