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PaB + Pap +pac =1

paa+ -+ +pap =1and pap = ppa

P is the probability matrix and P-AB=psp. pap = 0.5 and pssqa = 0.5

0.5 0.5
and ppa = 0.5 and pgp = 0.5. P= [0.5 0.5}



Stochastic Version
X(t)=A or B and Q(X(t)=A) and X(2)=(0.52 0.48), X(0)=1 0 X(1)=X(0)P
and X(2)=X(O)P2

0.6x0.6+04x04=0.52 X(2) = (0.52 0.48)

X(3)=X(2)P  X(3)=(0.508 0.492)

0.6 0.4 0.6 0.4
P= l().G 0.4} X(O) =00y  P= [0.3 0.7}
X(3) = (0.444 0.556) Jim X () = (0.4286 0.5714)
—+00

Pt+1 = PtP and pll(t + ].) = 06]711(75) + 03p21(t), pu(t) —I—pgl(t) =1
pu(t+1) = (0.6 —0.3)p11(t) + 0.3 and p11(0) =1

Y+ 1) = axylt) + b
yt+1)=c,c=0b/(1—a)

0.3 b

o= 204286, y(t) -

() = y(t) — 1
z(t+1):y(t+1)—Ta, y(t—i—l):a(z(t)—i-lfa)—i-b
z(t—i—l):a*z(t)jtla_ba b_lia
2(t+1) = 2(t),2(t +1) = a* 2(t), z(t) = a’z(0)

y(t) = a5 2(0) + ——

b b

t
1-— a)a + l1—a
p11(t) = 0.5714(0.3)" 4 0.4286



