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F—teT, AIREISS {r;} C R, (r; TETF r;), ERRE

ri — t, (B(Ti) — CE(t),

It R FRAERERT] S EE.

EX 2 RHENEE {2 (w),te T} XF RBAISH, MRFEONE N, &
FEE WEN, HAEEE 2;(w)(t € T) XF R BAISH. LERFR R ATEMASE,
N ABI5ME.

RHEHLIR ARG, MEET T PEILREMTIFE R, FEXT R 2
CIpsd:0)

RRENE AR ESH, MREXFE—WNLEN R BASH.

Bl1 EEREETF T EEREE RETSH, TRLELERTEAH.

Bl2 ®seT s AE—FKEBA, B¥ 2(t) =0,t € T\{s},z(s) = 1. Wtk FHE
XF T HEELE R BFRUSH: BXTF RU{s} R HH.

B3 BlFREEEE o(t) = { (1) z'; ngF ' WEBETF F RS

W—al%5. #F R, HEEBSHARE E, WKERXTF FUE 719
B, Mg (&(w),te Ty XF RAS, W (1) d&E A 5EH

A ={w: g W) <\—HreR}= (W) <N eF
r€R
B RAHE—FTNE (ER N WFE), BT (F,P) LY, AR A HhB—FH.

(Z) EE 1 HE—EXFE (2, F, P) LRIBEHIEIE (& (w), t € T}, BHTFER
SHIFEM R {o:(w), t€ T}

XERIHE, BRA—MATENTRE (€1), te T} RVHEAISH, BESEZMN
RS IEH, WFE—INTSRE. Bit, MBAN—HEIEZNETHSH, B §1.1
TH 1 EXENEE |, XEE—ASHEE EHNEFEIHIESEAMIKIEE
B BEZ REFARNEDEISREFENHIKN, TLUBEMEENIER
AN, %3E

513 1 MEB-RXE J R G,J T, FEHTY {5} c J, EHE—EEHN
teJ B

P(¢ €@, £,EG, n=1,2,---) =0. (2)

iE BVREE {s,). W sy € J, WE J PEIEH 51,0 50, T

P, =sup P(§; € G,&,,€G, -, &,€G), (3)
teJ



-8 F1E  REHLLRR RS

%ZEEL%#& Sn+1 € J, ﬁ

1

P(£3n+1 € G1 581§G’ Y gsngG’) = By (1 — R) . (4)

BiEEH G, = (&,,, €6, &,€G, -+ ,£,EG)(n=1,2,---) EFHERE, &
i P(G,) <1
n=1

M (4) REFE P, (1- 1) = 0. lLRTF

lim P, =0 (5)

n—o00

X, BAME—EEN t &

(ft EG,ESigcvi: 1,2,-“,71)
) (‘Et EG,ﬁsigG,izl,---,n,+1) = L

XLEREGRZHRE (2) RPEEM, A (3) & (5) BIBIE (2). 4
EE 1 ZiE MREZNUFEBEESARSANEXE J R GJ CT) A— <X
8. £ BER—AITIE. HE—IHE (J,6), ATB—BA5IHE 1 PHRBET
{sn}. BEEZXMHEIE T F2EEBHEH, B—E T FREWAIFE R W
RIE {s,,} PEMFE, (2) PRBEHTEEMK, Bk, R AH4ERE:
ME—BEE t e T RIE—BEEWFE (J,G), EFte) B

P(& € G, £,EG, ¥—1ls € JRREIL) = 0. (6)

MEREE t ML A, REBEH “ZEVHEE—EB (J,G),[FteJ & €, &EG 3
—11 s € JR BX3L”, WEH (6)

P(A) <) P(& € G, &EG, 3—Hs € JRELIL) =0,
J.G
M PA) =1 UTREBEE we i, IR GE &(v) €G. B A4 MEX, WEES
tH J, BFEse JR E w) e G B we A BT J IEEN, & J &/
B, AT#RE] {u;} C R, € u; — ¢, MEHE &, (w) €G.
BB Gy D Gnyi,  &(w) € G, XE G, ZHKHETF 0. LR, 3T G, 7
#3 (u"} C R, &

J

&R {vi} C R, AT

u{™ — t(j — 00), €, € Gn.
J



