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(a e (8X).) (10.2.20)
RO HE :
+ D1, pE(A) (ae(8X),) (10.2.31)
kEE
HIE/ N EMR.
i, @m(e.2.28) 5 .

*152 «



o

£ =] j Vit(a, d&) D, H(b, k)pr=(2)

w=0 (3X3g ReF

_ Cac (8X).) (10.2.32)
i (10.2.20) F71(10.2.32) {5 3.2.1 FiE B 3.7.1 f9IFEEA S A
E@(2) (a€(8X),) £F4HEO0L23DMENEAR. Tk
(10.2.28) f1(10.2.32) &

=)

El( )y = Lﬁm (Z ICa, )4, d?)}) é Lax), ViR(b, de)

i eF

X > 0Ce, £)pen(A)

keE

+ 2 My i)pfn(a)

=2, ﬁ(ﬂ, i) (pﬂ-i"(i) +j Wi, db)

i€t (8X0e

X 3 VI 40 3 Ce, D))

beE

—= Z (e, i )p;;(2) (2€(0X),) (10.2.33)

HK A€ '-@cj I/:l Pr(rj-ﬂl %éﬂ_;‘- :‘l:‘('?;'] - {}) E{Jﬁm!ﬂ:%;ﬁ
Lp(x(; ) =g, (@) = k| x(r — 0) = 0o —af(da)
~ | #Catr) = h1xCr = 0) = PG+ )
= j‘xﬁfl - D} = i, .'l’.‘{'lf'l) = é)Px(rl—ﬂ}{da)

— ]’& HCa, & IP(x(e) = 12(0) = )Py —oda)

=[0G, P pat-o(da) (10.2.34)
FAFERME
P(x(t + 7)) =4, 2(v,) = k| 2(zy — 0) = 4)
= 0(,Kpy(s) (ae(8X)) (10.2.35)

T2
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P(x(2 + 7.0 = jle(z, — 0) = &) .
= Z P(x(t + v) = 7, 2(r) = k|2(r, — 0) = &)

ke g

= Z H(ﬂ: é)-ﬁ’h(f) (13*2'35)

ReFE

F1(10.2.33) 1 (10.2.36) 3748 (10.2.30), MFiEBEIE,

§10.3. XA E M4 f305E
glE 10'3'1' irﬁ A € '—%ru.rl}: .ml.l
PACA, 2(r) € A) = S{m (6, APLA, «(r, — 0) € db)
: (10.3.1)

::H:EFI "%[ﬂ,r,) = % { Lj 1'@IIZ!.-I'I':M]}=l ﬁﬁ *%[n,t(”-}_] =E-{x::1£rfn}}.
L, AT FI=FIER,
(1) Rk
P(x(rDe A) = Lm (e, (i, db) {10.3.2)

ER (141 AR (5.9) 5 (5.10) 2 [H9BER L [14] B
(5.9 %
Pr <<z, (1) € 4)

- [{w H(h, APty <1, 2(r, — 0V €db)  (10.3.3)

72 (103.3)h4 ¢} + o0 5
Pt < +oe, (1, )e A)

- Lax} (b, APz, < +00, x(v, — 0> € db) (10.3.4)

({2 e A)T{r, << +x) (10.3.5)

(x(ry — 0) € (8X),)=(r, << +0) (10.3.6)
(2) ik
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Pi(ﬁa r(fi‘)é A)
- L_ﬂ 118, APCAs 3z — D)€ db)  (103.7)

Hrh Ae U DB 15,1,
=1 '

HAZESHLEE >0, ff Ae By, EE
| 8, x(r)e A) = (x(r,) € A) (10.3.8)
B 6,00 B [6] diz LB 7, H(10.3.8), TaHEBELL A
Frik G
Plx(r ) e AjA,x(r) = ) =P (+(1,)e 4) (10.3.9)
P(x(r, — 0)€db| A, x(z™) = §)

= Px(v,— 0)€db) (10.3.10)
B (10.3.2) 3 (10.3.3) 18
PLA, x(2) € 4) = > PLAS(z) = §, {r) € 4)
= Z P,—(fi, I‘(I’{”:‘} = :-!-)Pf(x('rlj £ A |*';|‘: I(f{ﬂ)) = ?)
= > PlA, x(z) = IP(x(z) € 4)
FEE
= S Ae) =i}, M AP (xCrs = 0) € d6)
r= Lm (s, A4) Z P.(A, (™) =)

X P(a(z, = 0) € db| A, »(v™ = )

= [ '11(5, A)ZP;(J&,:t‘(TI:ﬂ)zf), X(Tl_' D)E df?)
(8X),

- j(a (b, ADPCA, 2z, — 0) € db) (10.3.11)
FH (103.7) ZEiE.
(3) {AIE (10.3.1)
&
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" = (A A{F (10.3.1) pEAL) {10.3.12)
T2 (2) "

Y7 U DB 1o, (10.3.13).

LHE # R AF,s Tl B C B0t (n21) Al
U FBrosty B 1I-F, TR (10.3.13) % (21, 3B 11] &

(y/.;“}F{U fﬁ[u,tf")j} == .‘E‘é‘m_rl] (1{].3.14)
Mg (10.3.1) 754IE,
EFRIEARSE B

3T 10.3.2. & ac F., N
P(xr, — 0)E A, x(z)€ A) = L”G” A(i, db) (10.3.15)

yiha i ({1, — D)€ L)€ !%lﬁ,rjl Ko 10,3143
Plx(r, —0) e, x(z )€ 4)

_ Lm (b, APLa(r, — 0) €A, x(r, — 0)€ db)

BxiNa

=j ¢k, ACi, db) (10.3.16)

T2 %IEIHMEUE
ﬂf’”‘“P (#Ex,r‘”{s::—r

Fx,eD, »(r, —0)€ B) (10.3.17)

FOD) = P5, €D, 70 < 7, 2(7,—0) € B,y <) (10.3.18)
EB(1) — ru “gF® () (4> 0) (10.3.19)
GIB = G2(0) {10.3.20)
L@ = r #d5® (1) (10.3.21)
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AT

L(B B ) R C#{B} fz(:, B) — *;B} (10_3122)

S8 10.3.3. {f%, ;¢ B} EHHE FE
x; = Tig,+ > Dp(i,B), (GeE) (103.23)
ey 9 jen\yy i '

i & NE AR,
ik, B (r—0)eB)YZ—AHE, EEHI72 %
v(i)=1(cE), A=(2(r, —0)€ B}, H> ¢, D=4, A[{HA
513,
3158 10.34. W+ 1> 0, (A, B) — A — &B(L),i¢ E}
FETURIR 5 2
y A(H( — fXiB) . .
om= f@ﬁZ}w; J_L_A+ " x; + (G, p j_g]? 2 (i € EY (10.3.24)
&/ MNERARE.
T, ZEEEC6HS o(id)=1(i¢F),A=D,A=0,F
BRI G,

3112 10.3.5.
{LE», i€ EY (p 2 1) BE—REEHE
m= O g 4 P pEen (jeE) (10.3.25)
JEpUL i qi )
HIR /N EAE.
W, BT 9.6.6 YIER{IAVTE.
3|3E 10.3.6.

pr < 1, xEAUH, oV < s < 7y, 2(7) = {)
=, B 0Cas i) GEE)  (103.26)

i, FH5[F 10.3.1 ;7 518,

TEEAIL afia @), @ia(2), offs o umd? 53 E §9.3 R
SIABTIE S nfis(e), uDia(A), wfly B wmif. T w04s ufia(e),
0@ aCA), uffy B ami MRLABATHET R —8 O IBRH.

Wm0 3R (-, w) BISE— P RER S, M0 7u(w) = o(w),
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0% 7 ew) = o{w), FULL7{e) BR0(e) FHEA KA
B o) UK, 8 7em(0) = o(w), W 1(0) = (o). &
W2k f;-,(ﬂ?) TN T&—l(fﬂ) IEH?%—‘/T"EE?:)EM B, Tk(m) (k =
2, - )RENLH
Llirl ) =o(w) (vcf) (10.3.27)

U Tppae0) = 7.(w), MPL () FR (-, ) BIEE 7,(w0)
REIF m AR, B2 o e) = 1, (m Al o ()
X,

AMHERZENTE.HA~>9, £

inf (2. 700t <Z o, x,€ A)
Tq = { o (10.3.28)
+oo, g bEGEE,
1 =
HT4 = {g” Moo= (10.3.29)
4o, T4 7 Ty
af2 () = P(yoq < 1, 77700 <K o g << 7))
(n221) (10.3.30)
ufia(6) = Paora < 1) {10.3.31)
@A) = ] Mg AR (w21, A2 0) (10.3.32)
@ (1) = [ e Myt () (2=0) (10.3.33)
i) = [ #Pd () (n=21,p>0) (10.3.34)
am® = _[ Fdufi () (p>0) (10.3.35)
=0
BRE
afia(D = 2 ufiZ () (10.3.36)
=1
w@:ia(2) = 27 w@G(A) (10.3.37)
r=1
pmis = D umGP (10.3.38)
=1

ﬁﬂ‘]‘?ﬂ Hmhﬂ: Hmf‘,i ERSH Haf;kd 1y a.
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SII103.7. 17 () Az A~k
AW = Fa + 3| Hma G, D Ge k)

jed
(10.3.39)
- £ "
ufid () = Z I H ;3}(3 — u)d _[ A HER i)
JEALH =l : {I".'X}E
(feE, n>=>= 1) (13.3.4{]‘)

. HHSIPE 10.3.6 7
afid () = P(uo,s < by 100 < Lo,y < £0)
= Pi(uos <, 0OV < Lo, < 1,)
+ Plpos <<ty oy = 1)

=P uos << 2) + Z Pt <<t v £AUH,
Fe A
OV L s <, () = §)
15 (10.3.39),
FH SR EHEC M SR, 5128 10.3.6 |2 f 838 9.3.2 48
Hﬁj.’-n (f) == Z P:'(HET.J ‘H{:-. f:frn'l} S HT 4
g
< e, 21 = )
= Z Pf(x;é/i UH: Ttﬂ’ng._.!l'{fl, HETAQJ’
fE ALIH
BT = j, 700 < o, << DY

Z P.(x(7) = {)P(x,64 UH, ™Y <5 <z 7,
JEAUM

(.TIFTA - r]) -+ Ty ‘“*{:--. £y rfﬂ-]-) — T H{; BT 4
= Ty <D — (1) = )

[
~ 2 PG =D s — <t —a,
I AUH -

D — o < o, — 1, < LD
- T1|1‘(Tx) = f)ﬂrpr'(fl = #H, -TEAUH:.
0D s <l x(n) = 1)
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£
== Z j P;'(HETA é t—u, T(#_l'ﬂ % HY 1
FEAUH T

< MNP, <, 2,€AUH, 70D
571y, () = i)
= > | atte—wa | oy, E GO Cas )

IE AT

T3 (10.3.40) IKF, & Hifr b,
5] 10.3.8.
u@P(L) Bk ERATR W —B 5,

LD = b2+ 3 [ e Ger)

FEA
(10.3.41)
HPET() = D0 Gl e, Du®P(A) GEE, n21)
iEAUH
(10.3.42)

W, HEME10.3.7 R5[F 9333 7BAFEH
5|1 10.3.9.
um et BRSO — e, .
wnli? = i + 30| LSRG, GeB) (103.43)

ied DX

F

mt1,p) —
Hitia 2 TR Lax}._-
(i€E,n=1) (10.3.44)
W, HIS[#10.3.7 B 52 93.4 Y E KT HE,
£ 2 10.3.1.

{u@:4(2), 1 € E} BRI H T

P T (da, . -
CpL;,ALﬂJH(E: I)Hmffﬁ”ﬂ o

s= 30| GEMOITCan D + a2
i€ A H 4 1BX),
33 o, BRI, ) GEE) (103.45)
B/ MR TR,
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i, BA10.345)RPMEGTE, HSIB 1038 FEH3.21
VEARER,

7 10.3.2.
4@ 4(2) = Lm G pCADE@(L) + )m GUn L RIE

+ u®;(4) (i€ E) (10.3.46)
Hrh .

Efe) == E OCa, ) (a€{8X)) (10.3.47)
M &8 (a € (8X).) BB HE
£ = [ SN GRS, iNED

(&xi; i AUR

+ g, 25 GO, 1 35 e,

(ax)e iEH R |
+ D 4PN, ) (10.3.48)
e AUH
IR/ INECRE.
W, BERE103.1 8, RBIEH D) e, )b, (a €
iCAlH
(5‘X)=)ysﬁ’ﬁ}?iﬁ (103 45) HENEARE. Ak, S
x® =0 3
= S| BRI, D+ Ba(2)
i = L (10.3.49)
+ 30|, S, i)
(n=1,icE)
o)
gl’b}E 0
e 3 Emancs, Db Yy
+ Lax' S U (Db, ). N(a, 7) ">(10-3.50)
£ EAUR ied
+ D W GM(h, i) (n=1, &e(ax:ﬁ,) )

iC AUH
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(o)
2, (6, i)™ = > H(E, i) 0=10 = gn(bi

FEAUE i€ ALH
(b€ (8X),) (10.3.51)

>0, DA =B (be(8X))  (103.52)

fEALH

2 (e, Dl = 7 11(p, i)

iEAUH (€ AUH

) (E (j(ax} ﬁfﬂbﬁ(l)ﬂ’(a, f))x?ﬂ
iEAUH N

+ qﬂj (.J..) 5{4‘:} (‘L)H( )

e | z : (Ax) Frdl lH a, |

= (=

iC AR

GO, D) 3 1Ca, el

4 R AUH

+ Lﬁx}ﬂ ( Z &EijH{A)H(é, ")) Z HICR i)

e AUR iEd

+ D7 ubia(2)

i€ AH

- Lﬂxaf ( Z Eif:bn(l)ﬂ(b, ;)) {g{}al

i& ALH

ie AUH Fed
+ Ez w®ia(A) (b (DX)) (10.3.53)
' e AUH
TREBEED

(n)

7 = 7 I, )™ (b e (8X),) (10.3.54)

iC AUH _

TR, BiE
lirm {E{'H = 2 (b, i) Lim i)

L fE AUH LB ]

= 25 (b, )aBis(2) (5€(OX)) (10.3.55)
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B lim E9(€ (XD ST 110, Dabia(2) (5 € (0X))) £

no . iEAUH
Blar it (103.48) fy B NFREGAME, SE BREYE,
Eig 10.3.3.
{ufle 1€ EY ZRBIER 5B

Xy = i€ AU Eiam GHM}IH(E’: f)fr. Hﬁf‘ '
€ AlIH &
+ ¥ (b, i) (i€ E) (10.3.56)
(ax AU s f 1€ (10.3.
JEA de ' -
s ES R,

it, KEBGEER 103.1 %2 =0 F2E4,
% 19 10.3.4.

= |, Sntheme | Enee + g GeR)
(BX)y (X},
o (10.3.57)
e
EX@) = £@(0) (a€ (8X)) (10.3.58)

I, REBITEFEE103.27E1 =0 F2EW
I 1035 [im?, icE} (p 2 1) 2R —NAZEHE

J—— - & -
x= D [ GXULI(b, a; + pi®
jEAuH - 18X

+ 3 .., Léace, )

TP ALY

3 S [ cnsnne, pap (e g
X

i=1 jEALH
' {10.3.59)
BB AR,

iE, ABEE 10.3.9 FI& 3.2.2 Elﬁﬁﬂ]ﬁ’:lﬁﬂ
T3 10,3.6.

P .
Hmfﬂ} = Z Cf., i{ax; Esfjﬁhgf“*"“”
i=n v =
+ Lm Léathe® + w® (i€ E) (10.3.60)
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Hob W THE—1<s < p, 8N a€(0X),) BBNFRE
goom | 3 B, DHE

(8xi, i€ 2UH

4
+ f > LiatudiCs, iygtas
I=1

@xde ;&auH

RIB/NESRR.
i, IEHE 103.2 WIEEAV B RAINEEE,

+| > Ligmnce, e (pe(ox).) (10361
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Ht—8 EEH QIR

5111, E—inER MR

HAERIIMRT RN CIBN—H 08, HElERLE,
AERAAEEENCIE,
fEXEERITEMNIEEAEM: A4) ERBYE B E =
R ; B) SR, O ZrErRnT f EEH S REE, i
B R ELAB MBS BZ D R AN S BNAREFE LT
H AP, MG, A TR REE 1),
FI 1111 i X(w) = {z(¢ ©), t <o(w)} BEE—0L
ES%
Xe0) = g, (X(03) (11.1.1)
il
(1) X)) ={1"(t,w), t<c"™(w)} =D R (Q: Tix5.x0,)
L, A
X o) = g (X)) (11.1.23
Hrh Hipx,xn, = (TT(a, 1), a € (X)), 1€ D) M THE—RE:
™ a, §) = P((B) = j|2(z; — 0) = a)
(a € (8X).) (11.1.3)
XTF Dps g IS BIEXR § 1.2,
(2) AT Nexyxp, = (H™(a, §), a € (3X)., j€ D4,
(» 2 1) BT #EIRA:
(i) EEH =M je D, AN a, X ae(8X)) & 8. L1
Borel B]HlpA %L,
(i) HfE—n=19H
O*a, )22 0(a € (0X),, 1€ D) (11.1.4)
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SO, =<1 (a€ (8X)) (11.1.5)

FED,
Gi) ME~ 5> 1, 8
HCa, i) = 0" a, §) + I"P(a, o 4+ 1)

pofmen; T E(ax} (hn + 1, 26 — FEEL OOCYD(5, §)

4
=[G+ 1, @) — P I b, 4 D)
(X3

(a € (AX). fE.D;,) (11.1.6)
XEEYE -g— =0, 1, Fes PRS0 B X n §10.3.
(3) 7E [0, o(w)) BH

Lma™(t, @) = a(2, w) (we€ Q) (11.1.7)
(4)
Empi® = () (i, i€ E,t2=20) (11.1.8)
Hh

pi; () = P(x(e) = j1x(0)=i) (4, j€E, ¢220) (11.1.9)
p(e) = P(AM (1) = j1™(0) = 1)
(i, j¢ E, t = 0) (11.1.10)
F, BERISIAMBE, G SMBEIL T
B 63l firi () HE, (ML) R (LLs) BRI, #BRE
kB (11.1.6) BR3Z.

% .
inf (z-vt0 =< ¢ << gt t} e A4
o) == {“ ottt < > %a(e) ) (11.1.11)
+oo, WMo EEE
s o < gl
Hcrff-"={ ! SR (11.1.12)
+oo  MmoP > aiP

aft W = p (o’ < +00) (11.1.13)
e 10334

~

p it = | OhCn 1, d6) = B Db, m + 1)
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X o, faTER A p Fke;
+ Lam (h(n + 1, d6) — 729, (g, 1)
(7€ D) (11.1.14)
T2
Dg?:-i-l.j + L?

X
-I"J,-J-:H,-j ==
1= i+ 1, ab) P, DT (8, w+ 1)
o

1y 4

G + 1,28) — 73648, YT, )

(jeD,) (11.1.15)
AcB, &
2t 0) = x( ¢, w)
(m=1,2, - 0=t < rlw)) (11.1.16)
X{L—ieD,, BHAH
Pl (1) = §, 2Nz, — 0) € A)
= P,(aU""0(r ) =, 2"0(1, - 0) € A)
+ P(x" (0 = j,20M0( g, — e A
FAE s, Tl s << gD {2 0HO() =
i =) eD,, o0 < ¢ << 5) (11.1.17)
e ol (o) 2 Xon(o) 19 1(0) BE MRS, I nle) <
oI @); M TC) = o (@), E1 (111.16) 3|3 10,52
yil
Pt r) = j, 2(r, — 0) € A)

- L h(iy da)Ia, 1) (11.1.18)

* P27 ) = I x[“.h}{'fl — 0)e A)
— I 4, da)T O a, 7Y (11.1.19)
Fat

FH 5 Sy B RE, TRIRME LR 33 10.3.2, 548
P(a"" o) =n+ 1,0, — e A
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FAE s, o) < s < oUTD,  LTI(s) = |,
M1 2" (D ED,, THY << e <)

- L B(i, dad)IT*0(a, n 4- 1) + 5 ¥~ (11.1.20)
HOLLID—11.1.20) 18
L (TCa, ;) — O a, {3y — O"(a, n + 1)p f3050)
Xh(i,da) =0, (i¢E) (11.1.21)

B A€ B, &SN, Blaadst ek (111.21) &

(e, i) = T a,i) + A" a,n 4+ 1) - 5 fF020 (11.1.22)
g (11.1.15) B (11.1.22) 748 (11.1.14), T (1L1.6) 3Kk, ER
HEEE,

112 EHF(4ORLLE) g, i (11.1.6) g 3L i
FEEFRKR ZEFNKRIAL: _,
| Oe™ (g, §) =0%(a, {3 — 0" a, 2 + 1) * o i3,
=1 a, 5+ 1D G+ 1, 48)

— P NI, ) (a€(8XD.jeD,)  (11.1.23)
() AT
W Q1.6) BRIz {EHE

x = (hat1,a0) =5,y n+ DX + o
Kl

+ j( Ghn 1, d) — Bt )0, ) (11.1.24)
8x),

o Fhens + j Chln + 1, db) — FE8, YI0H0(p, 1)
X — (5X )
1= [ Ghn+ 1, d8) — Tt Y8, 5+ 1)
X)e

(11.1.25)

B (11.1.6) #I(11.1.25) 8
I (a, )= a, ) +I " a, a4+ 1)X (jeD,) (11.1.26)

2 (11.1.24) F5 A (11.1.26) 2
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Hf”J(a, ;) == ”t"h:’l:a_, ;} -+ H{’”LH(H, n + 1)
x L Ch(n + 1, db) — T2 YT, n + 1)X
ax),
+ H(ﬂ+lj(5, Fr -+ i‘-)”n?:!"'l’f + IIEH_'_'D( i, & - 1)

x o+ 1, a5) — T3, 002, ),
ax),

(ieD,) (11.1.27)
18 |
N**0(a, §) = T (a, j) — D™*a, n + p e
 T(am 4 1) me}g (h(n + 1, d6) — P2 )
X (JI¥0(h, ) + AC*0(6, n + I)X)]s
GeD,) (11.1.28)
{H

(e, i) =0%"0(h, §)
+ 023, n+1)X, (€ D,) (11.1.29)
B (11.1.29) 18

Lm Ch(n + 1, dB) — FEES o T B, i)

= 1, ab) — T35 301005, 1)

4+ HYTO(4, a4+ 1)X), (j€D,) (11.1.30)
i€ (11.1.30) £LA (11.1.28) 3778 (11.1.23),
(B) o

$(11.1.23) I3z, F2. A
0"(a, i) = 0"a, j) + 0°"9(a, 5+ 1)

X [Dn?fﬂ,,- + E CA(n + 1, db)

(0X ).
— fr e, D] Gen (11.1.31)
& (11.1.31) 8
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[, CHCn 4 1, 2 = s, Sr0ca, 7y
= Jo, G+ 1, ) gm0,
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