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X1+ 2Z,, —-A<X,_ 1<B,
Xo =0, Xn =14 —A, X,_1=-A, (5.6)
B, X,_1=B.
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00,0000000000000000000.
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0O 0 5.7.1 {Rkh*ASkSB}DDDDDDDDDDDDDDD.
Ry = pRyy1 + qRi—1, R_A=1, Rp =0. (57)
DDD,{S}C;,—ASRSB}DDDDDDDDDDDDDDD.

Sk = pSk+1 + ¢Sk-1, S_4=0, S =1. (5.8)

19



00572 A>1,B>1000000.{X,}0 —-A0 BUOOOOOOOOODOOODOOOOO (5.5.6)
gbooobOobooooo.oooboobooooobooooobooboooog,

(¢/p)* — (q/p)**P
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P(00OD00 20 X, =-A)= Elg—(Q/p)A*B )
mv p:qzi»
1 (g/p)"

T (L \A+B P #q,
P(0D00O0 n0O X,=B)= 1;@@%* )

p:qzia

A+ B’
gooooo. oo, 0bddoobouooooobob 1ooobooooa.

0000000000000 000,00000000000 (the gambler’s ruin problem) 00O O
OO00o0o0oOoopooO0. ABO20000000000000000O0. O0O0ODOoOO0O AyBOO
g,ooboooooboobol1booobooboobooboob. boo,0b0oboo0obooboob1
gooooo,0oo000obo0o10o0co0b00b. oboobob,oco0b0bobobOobbooboooboonn,
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A B
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000,000000000000000000000.0000,A=1,B=10000 P(A4) = 1/101,
P(B)=100/101 000,A0000000000.
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P(A) (5.9)
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