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EED <te< -+ <t, BLUEED A > 01K
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TV, RORWBEERT 5.
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olfoh) (RE—N-F—-TAF) ThbLwn).
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(i) N(0) =0

(ii) BEITEFMLIESE SO

(iii) P{N(h) =1} = Ak + o(h)

(iv) P{N(h) > 2} = o(h)
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(8, s+t CBVW Tk MOFERDET HHERIL

P{N(s+1t) — N(s) = k} = Pu(t)
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TEICEERELLY.
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1 - Ah + o(h) (k = 1)
= { A+ o(h) (k=i+1)
o(h) (k>i+1)

L% . Po(t+ h) SEEHIXE (0, t], (¢, t+ h) TH
EBMS, Py(t+h)IZo0nTik

Po(t+ h) = Py(t)Po(h)
= Py (t)[1 — Ah + o(h)]
EY, P(t+h)IZO0VTIE

Pi(t + h) = Pe_; (t)[M\h + o(h)]
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¥R5. MBI R0) = PIN(©0) =0} =1 8L
P(0) = P{N(O) =k} =0 (k=1,2,---) K HVTI&
i,

Po(t) = e*)‘t, P1 (t) = )\teiAt

L. —RRIZ,

P (t) = ()\[:!)ke‘” (k=0,1,2,-- )

EB. TNENRTXA—F MDORT Y > 3HTh 5,
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Y oREOEEREERES
HECBWT, R7 Y 88 (N, t > 0} OWxX
EENE oW TEm L., TOETIE, K7V

BRECBT2E2FE 2FHERBICEREL L.

3.3 K7

T 3.4 FHEGAR (N@, t >0} 2E25. X\
MOTHERPRILITORBMELLY. —&IZ, X,
i (k- 1) FEPC EBEHOERIRI S T TOREM
E5hH. £0EE, (X, k= 1,2, -} (ZEERRE
(interarrival time) W& FENB. 2HIT, SO
PO EEHOBERPEZ 2 ETORMKETIE

Sp =Xy + Ko+ -+ X (k=1,2,--)
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LB, ZIT, So=0EF 5.

J/"‘"’ Sy \ )

3.3 AR S, <t & N> kORRE

5 3.3 ITFIERH X, Xy, -
RILZETCOEMANRLIEODTHS.
X, X, DNk

P{X; <t} =1-P{X; >t}

~P{N({#) =0} =1—¢
Eh. BHIT, EEMIMEOSOEELEN L
P{X, < t|X; = s}

31—P{Xz>f]X1:8}

=1-P{N(t +s) — N(s) = 0] X; = s}

—1- P{N(t+5) — N(s) = 0} (B37 353
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—~DFE 1A b o 7RSI LA

BAERE (TRAFRER X, Xy, - (3 TR —
D—fEB A FE) I L) a8 ch s, #2T,
R BRSO IICEHEL T kv,
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Bt F CUEEORERPEZ > TVALEIETHLD
5, NE)>kThrZLLR%ETH D,
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3.4 ZIEBRRERTVUBEONE

:ﬁiﬁﬁ BV X —ARTHPRECHEERETH
, ERHEXME[0,t] £ nFH LA ZHARIIBWT,

p= AAt

YLT, n—oo b NE, WIBTAHETV VBREN
BonsZEERLT.

THBRERT VBRIV T, LETHEE
A LaES, TLOTAHLI. BWOTHEITS (
HeHRI2) FToORTOE (BH) 32hehiE
MafB X CIRESHIC LS. bbAHA, FIHE
BEE { Xy, k=1,2,---} WL TERZNINT X —
Y p DEMBATB L UINT A= ZANOREFHIC L
2.

RIS, MOTEEABIIT S (FLHZ2) FTD
KATEE (BE%)) 3 ZF M EFNREO_HSHFB LY ¥
AWML, —h, RITEE e OXHE (FFREX
M[0,t]) TkEEIT A (FROEZ L) fEFIILTN
FNHSAEB L UET YV R L)

K12, “HBRIBVWTRHITEHE » = 1,2,---1C
BT kMBEE T 5HZE Pr(n) (n = 1,2,--+5 k =

1,2,---,n) 2EZ L. & H%
Py(0) =1, P (0)=0

CIRETAH (R7V VBRIIBWTt = 00L&
N() =02 d 5%) .

Py(n+1) = (1—-p)Po(n)

Pi(n+1)=pPei1(n)+ (1-pP(n) (k=>1)
Lhahs, EoHEN

APp(n) = Po(n +1) — Po(n) = —pFo(n)

APi(n) = Pr(n + 1) — Pr(n)

= pPy_1(n) — pPr(n)

ZOESHEXE HTIL,
Pu(n) = (:)pku o

Y, THEASEIC LD
BC, LROEFHERIIBWT, p=rAtL LT,
n — oo (At — 0) ¥ IUE, ML

(k>1)

155,

Po(0)=1,  Px(0)=0 (kz1)
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3.5.1 EAHEGHE

HLHERITTED O NIRRT ’ﬂ?e DA B D
DETAH. FOEMITHEREIC W L WERSE & B
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B L7250 TIBE L, FREFIIMBEL v b IRE§
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ReEx RAAT, TROHER IBUTICT L7010
k=9 it sl L.
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BEREXE[0,7] TV O OEMPRE L L ED
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