Ytoyaoctixégs Avelilelg
Aocxnoeig otic Mapxofiavég Alvcideg Yuveyovg Xpdvou

"Aoxnom 1. Oewpolue éva clotnua efunnpétnong e évay urneétn. Ou neldteg @ddvouy ue Suodi-
xaota Poisson pe pudud A xou o ypdvoc eEumnpétnone xdde mehdtn axoroudel Exdetinr xotavoun e
TapdpeTeo p. O ypdvol eEunneétnone twv tehatdy elvor aveEdptntot uetadl Toug o aveldpTnToL omd
1 dadixacto apifewy. Kdde nehdtne €xel évay ypdvo LUTOPOVHC TETOOV WGTE AV O YEOVOC TUPIHOVAC
OTO YWPO AVAUOVAC EETMEPOEL TO YPOVO UTOUOVHC, AUTOC PeVYEL and To clotnua Ywelc vo eEunnpe-
wndel. TroYétouye 6Tl oL ypdvoL uToUOVHC WV BLaBoy Y TEAAT®Y elvor avedptnTeg xan EXVETIXA
XATUVEUNUEVES T UE TapdpeTtpo 0. Eotww X () o apududc 1wy melatdv oto clotnua T oTiyuy ¢t
Na Beedel wavi xon avoryxduor cuvdixn dote n {X (t),t > 0} vo etvon Yetind emavarnmuxy| xou Bpedel
1) OTACWIT) XUTAVOUT TNG.

"Aoxmon 2. Oewpolye clotnua anodepdtwy (amodixn) oe cuveyr ypévo mou Aettoupyel we eEhc:
H ZAtnon (uloc povddac mpotdvtoc) @idver ue diadixacior Poisson e mapduetpo A xaw eZunnpeteitan
dueoa av undpyel anddeyo oty amodRixn. Av dev undpyer andVepa 1 Ltnon ydveton. Mol to andie-
po téoer ot R povddes (R Yetinh axépanor otodepd), 1 amodixn mopayyéhver K (K Yetixn axépana
otadepd, K > R) povadeg mpotévtog and tov mpoundeutr. H mopayyehio @Odvel yetd and Exdetxd
Ypovo ue mopdueteo 0. Eotw X(t) o apududs npoidviwy oty anodhixn tn otyuy ¢, unodétovtag dtu
R < X(0) < K + R. No dei&ete 6t {X (t),t > 0} etvon M.A.X.X. xou va dwdel 0 ydpoc xotac tdoewy
xat o mivaxog puduoy yetdBoorc.

"Aoxnom 3. Oewpolye €va cloTNUa eEuTNEETNoNG Ye évay utneétn. O neldteg gUdvouv e dradixo-
ola Poisson pe pudud X. Trdpyouv 2 tonor nedatedv. Evog neddtng elvor tomou 1 ye mdavotnta a xan
tonov 2 pe miavétna 1 — a. O ypdvog e€unnpétnong mehdtrn tomou 4 axoloudel Exdetinn xatavoun
UE TOPAUETPO L, & = 1,2, ue py # pa. O xpdvor e€unnpétnone twv nehatdy elvan aveldptnrol petalld
Toug xou aveZdptnrol and T Swdacia apifewy. Eotww X (t) o aprdudc twv neratdy oo oOo U T
otyuh ¢ xou Y (t) o tOmoc tou meldtn mou eCunnpeeteltan. No dellete 6n n {(X(¢),Y (¢)),t > 0} ebvan
M.A.3.X. xou va dwiel 0 hpog xaTac TIoEWY X 0 Tivaxag puluoy YetdBaonc.

"Acxmomn 4. Epyaciec pidvouy oe évay xevtpixd untohoyioth clugwva ue dwadixactio apiEewyv Poisson
pe pudud A. O vrnoloyiothc diexmeponmver Tig epyaciec plo-ulo xar o ypdvol diexmepalwaone xdde epya-
olac axohoutolv Exdetin| xatavour ye mapdueteo p. O unohoylothc unopel vo yaidoet. O ypbdvog
hertouvpyloc etvon Exdetindg pe napduetpo a xon o ypdvoc emioxeuric Exdetinog ye napdpetpo b, Ou
dradoyxol ypovol Aettovpyiag xon emoxeunc eivon avegdptnteg T.4. MO 0 utohoyloTAC YahdoEL, HAeC
oL gpyaoieg ydvovtan. Axdun, ol epyacieg mou PUEVOUY EVE 0 UTOAOYIGTAC EiVOL YOAAGUEVOS YAvOVTaL.
Na povtehonoioete 1o clotnua ooy M.A.X.X. xou va Bpelte tov ythpo xatacTtdowy ot Tov Tivoxa
eLIUGOY peETABaoTC.



