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4 n HilE 1EHE LT, SHEHOREE (state variable) & L To yiHlifEE,
MR L (random variable) & LCOEEE, #1E58 (control function) & LT &
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P=Prob{(max . Pis_f_%:_’!‘—’) and (miny" Pizi’i:%—_m.)}
=1 i=1
2.4)



183

&8, ZZIZ Py, Py v, Pp, - @FNLTH UoAARE L ORI CTEHIE 0, i
1E785.
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Prob{(max S; <3/ n @) and (min ;> 7 )} (2.5)
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(2.8)

@ Swso(tv)dwsa<1, y=0, d=a—§
Y

@ o' (W) HTNTOw ZHLTHETH - T, e(@)id(0,0) THIETHS.
@ "<, ly,y+4
D |y|<A 75,
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E<i<N-1 ki< N-1

RRANITD Yo RKRETHILTH S
VW E

o, 26, -+ Zn-) =min J (1.10)
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-1
= Z_kamzm+$“fn, (x<fn) (2 13)
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