%54 SPRING  OF

e —

[BCTURE 2. Netetabo + Keishin Tehesrg,

- Lechae | wotes ore e il Paﬁg O?IZO,
- HW &L due wett Wed. (04\"“\ W cags
Tbéﬁ.!r— Ways 4o Rk almuXt stscMasiic QWLESSQ S
- Markey caoians | G 0L 2
Stochastic PYOCRSS: 3;)(4, y e Tz Aefined on s

peladol Ly space (S =, )

\iews of Stoclaask C Ppwoeesses:
ews Tv °

|- For each '\ZET \ X-\: - Y “b\osuwiu.s w\-m\:u. )
at eccl. toua 4,
2. Bov eacl weSl, ¢ x"\: () N ovdluwliow sf oot
M A s v
(_So.w*UZ E?a*—‘&) _"..- s 3 P e
€3 KA | Bisevete Wit
Discrere stete
¢ (esut state)
3 TN T
3. X st Huss T- [0
2 4 "o DPiswvete Stecte: $=N
{4 w0 2y .,
b —t——> (Porseor  Wocess)
© ety T
(1) owt Hwo
¥ )Q : L e - stete
ags .
ﬂ}§ ‘ é%VDNW\A% Motiona
_"_

X: Tevo — 3
Xt w)y= K 0s)

3. fowe oF as T ¥ rin,

(useful for catain \‘ah'ocxﬁ-.‘ox\ )

@

03|30

Distribuwton of o Shchastic pwcess (law of stachastic Pocesy)

Stuale Coudoue Yoalaot NS §F

S?e_u%f P(Ne A) fon eac Aec 8 « w—aia W/@&
aw B ‘

“fan qes, o Soste ok
e.-&. % S'«'ﬂZ/M\M st
SPU.\F\{ ﬁlﬂ=?(“lé‘l~3=?(\{e (~o,%1) Br easlr xek
-4 \eolk ok %p,\,.u..xu—s‘ seks firn ’5'*623 s R.

6.3. if §=N ,
PY=n) , For esmel neNk

Tor o slvdeashic Precess %, 'E'E-T? 4R distrvibudisu
1o deteaivd by secifyivg ol of +he Ruite
p\ims‘\bnol s by butiony . o

+ake i‘h ) )'tu? < T M\t%\l ?(Y't.EA\, ey )(_k“e A—w}

-h—\ F Y N2 .A'” ...,A—ue S

eq- $=R
e A= Eos, KN =k

spu:-['\[ P thl 5"-\_’ B Y'k“ £ ‘u\ = F.;l' . Lx‘l"'l Yor)

Mutki-dim  distvibution Fa .

Distn dow *f SHolangtic Proass doey pt el \oLe

iy Huing et %wah Pt Lelavitr.



03 |30

ovr Kev Chhaius

Chade gpasi Y- Aknoneke .

.55 AL S o

Aistvilontion X futuwar Hwas (M‘\s ~ wetuag) uv.tu\u.s
Aspensls  ow -?a.s-\: only o B coortunk state .

ve. TNAASWY B st Ae S

SR e ALK e = P OeA 1XsY

DS CRETE ~TIME MARESN CHAINS

TEE A dlserete Huws Moaksy clasiaw s o Stochastic PoUsS
{)(,,\, \A‘—'O.\"L,---z with s cete state shace L c.t.

B P (XuT b | i"'i') ‘Y"\"‘“:“"‘) = Tll"'sik I X“"'=i'w\)
.gr w“ io,i'\.-")“‘h-li'.lﬂ. &'8,);V\-=l(zl"'

AR = PANE ok W PBY£EO .

Recell!
B

Nﬂe: LI
[ 1§ e (omati Hotiny evud 1w LHS of ) has waafml\{‘\!
Zere oS s our n RUS dees net Aefive

LS = RHS
2. IF e conelitioniny events fhave Prelb. zeawe Lafphen,
ot sides  of (8 4o e grR.

One - step “rowsition~ doaloi \t

£ e P(Nemi L Kt E) R

L.:‘

hje &, n=lozge

fan veLNTL Aistribudisi of {)(M_s w——o,l‘z,...?
v ohe-Step “AraugiHsin -.Fnbs plus imitial
I N LR IRLR

&X\m\fﬁ)

&)
©3 |20

v omy n oamd to, 1 tn €8

P(Ke=ls, .+ 1) o) € Hiane specify. Aismb;:,;.,\ .
L/unaw\:h-\
= P Yt | Y™ lnt v Yei) - P (¥ Gem ’...))(EL-‘)
= ? (ﬁh‘ik \ X)\-\‘ |:lf\‘l Y] Yo=c‘ )_,?(k"‘\: i“" l Xy\—zs“"\“? [N} 1"&0)
co P NER L Kem 0) P (Xe=is)
= P UK i B ) PO b [y =50 ) - PO |t Pl

?(Ko=l‘.p)
- SN g : —%M\‘.“ Pop-
N W 8.\ . :
Yty b -Piw.,.';.m :Pi.';,‘ 4> (L.,.)‘
Ap, Tt Hewoguresid
?:;-"Vb Jdoes V‘_E.b_» ALFM o
W
®; Lied .
ARone deterniins a oty (Sgues st ¥)
sinae $ is Mg crele Cowl) heare

. Sat = At \“3("'“‘% trecm
T z L?iﬂits.jeg = o ( ms‘, ('5“5

Note: (. ?EJ‘ 20O V\‘IJ' 3 'F;,j < |
Zﬁg.;,b«- vow ‘s s 1, siws |
TR = TP(GmIIN=E) = PLOTERL %) =1
A Vo } |
| simee X Fror Ho gl
vadedd—s iw §



©)
03 |30
. JPL arens [ s tenntetedt clivectly 4o L
AAAALY |
. H A Pl
PO | Kea=b) = ? a7

(o} it

Con vapir  WSYep “yousitiow jS&bu\o\\i\j 03|30

wstg oot PO\ Xe=t) L3

= (P7)y Cpvove “fia Uiy ‘rduckion)
fy ok oA LS fov Wil

P X", gix.‘f& | %=t )

?(\(lal' X‘-\eg$ \ X°=':3

“Biny IS Maukev .

~
/—§
<
©
N
Cse #
—
<
°
f
-~
4
M)

2 Bruwimy Troes
Y, = # of individuals  in quasrstion w
' =1\
Z Pl he k| %=1) i Yo

1

Tor mew\—\ow- ') ﬁ;ﬂ.u(—\( i? ’1.“7_‘..-( Li.d nenmn
5 P | Xele, Yomt) PR ) |

3«.«. valirdh
-
h“”"’f“‘!u"{’ ?it E Wy noomny, ek vatlols .

A1}

e T ?(Xf;,wfm P (=R X% D)

XY\-\ (,VL"“ I,\\Qp‘ptd' S as # ;‘\AA\I'M_&
- ke Z% (xenked &g t’&(’s?'\n\a L‘&‘
=5 ?Kj FL Ay dnel % W“J’\m ~
w
2z ‘ -
AN PO ] ol )
“ ﬁ,(b\ M=\ .. -3
P A &A
Bes Yo BTG o et
R & ow O~ P l P l 1 =£K_ > A as \I\h’\ SL 8' ‘ ?%}\M
| Roodows woble ew & Rl | = POGEIL P i) Ay e 8 Soe
. @h,.F\k (_V\ E) ' ‘,.: g
e 7N edges (endn edge umecks e Vuees) Jarleov C/(/UV""'& Q, s N
RS ey wany (e AU W Srnsteut guastus -
of vutites - Finikre Jme el gt | ) _
Y :FvSun— ot Hine k- — fiyst bassage “Hmes
tex " bab ilities
ali)= j“*'gfu’ - iy P
= 4F edqes Aiveckly mauh‘““ﬁ 2. Loug Rwic 'belaviov
yone T

- hansiene - hning Yo b€ <o mémk' GF S is coundeble)
- re cnrrencte | V\S\*\vus ctetes - Lew often®



