Mo mn~ £EL i\\cé}, Cﬂk

G((,k(/(s S\\Cx\/\ .

K NCWwI D 1
P(xley= 7 BPC- 3m X~ ]
&0\/ b ></\j ‘ v
0, _ E - PEYYs E"\Q(" lw_ % )2 ]
PR | & D= —L[V (2ad™ 25 ¢
__,L,—— B2 s <__% . (XL—QAY]
= (27(/(;")”/7, CK() = 2
Given log A\Mood - | |
Lo, = log (PK|®)Y) W N
b m poie. S T S R
e \03 & Q/T/Jl.)l% CKP( L?;‘ 26

.
2 e, s B s, = S = e~
e Ll %) g(ZJ( )
N
/}.&———:Q =\>Z «—3%;(7(&'“ =
NN =1 0
N
S(Xi-w) =o
il
~ ~N
P 2 oe
W . X
>4 (eloy & i I f o
SoE | ° & A T leUJX:X\woﬁe
) \J i l 4~ e 0 |
260 ) FR g, De-uie =8
= 1 Z—"\’CX7- x)l\
o g% s T T
._a%— Li\l((\((,"‘v& o N




4 .
R el o R T
N w20 = %, 5 pl=g cE-R37 51" i)

VINVO N Joriate Cooes Sion
(""
s

K& =Y+ o W 06- 1)

2N

.r‘:(('}'“'(;r\)

0

‘X, \(n\(el ) = (éﬂz[) Y,l a5 X )“—‘9(42
S & f

A S T

Eer= (4% pe)T (4-A6)

= (V-80A7) (y-Ae)

= VY TBATAG - YTAG - pTATY

= YO RTATAG ~ 2 41D, ro . (s
BE 3 _’._QQTAT‘\/;
o= 2AAD — 29TA =o

ATA 6= yTA = g =(ATA) 'qTx

= /5 = (ATA)—( ATﬂ‘

G0k anbas -t Bl =

ATcy-Abd=o kg
AT - ATAD =0 g,

= (ATATAY ey




Stecha s+ c Process

A Co(\ecﬁmod Condom vouiable .
Chopman - kolmogowy  Equakion .
S‘\AN}()LJL Hoot T3 is &nindeced Cokkedn‘cx\o/& Yond on
AN Hrat 1S, o G Sto chastic pYocess
Lex Py, ., (ﬁ,.,{p be +ha Joint Probabils

dev\s;-\—3 {M-‘aon Ud 4he yalues 0QL e vond o val ables
5\1, b £ en, 4he Chapman - Ko lmogovs 2 wation
1S

Pg,,..cn_, le 25t fn—\ r) = S\f:_:,PL!-"Cﬂ (g‘ :S'n) d{h

Kdaz.- Xn

G]’(\Nﬂ a Mouksy Chowen !
Poi .. f“(~§| e ¥ C;{‘\) Piz)'u Cj;':F.) P
b e 4 et 1>

hS lled tha Hans Lion Probo.b\‘\u‘%

Pcsc,(’yglf‘)r S\: Pica (f;\f;)?czc\(lef.)&fk
fusion SR

o e = 3 }%%5
P(Sv=1]4,20)=7 Ty

P(ﬁszugso)wl:o\&(=Q)+ :N'a '1'
O

\3(15‘3:1\,9“, LY Pli.=1} {:1:0) O Jo3 |y .
= OdX 094+ 01 x o~ 1 12%ee
= o} o4z g 41 ; ‘
=) Eéf‘—- %2‘<\0 | l‘
O (ol o]
1 |o%pz




exXample of Mavkou chaen

PCXn \xpoy - XiN = PknXn-1)
s
Pij(t)': P(X-&-«—:\ =3 \Xg>’i)
(S AR baniion ?'O\?U\):\t\’a %/dw\ Sxake « 4g Shate | ek

TN £ \E Al Yranskion ?Yobqb:\('cn 903 Mt depend on

Aine . -

We Sm} ok e Mooy dm;n S ‘h‘m-@\omode«\caqg

T DA O -\-rou\sc&—%mugﬁ Vo
2T \oryuge madel

? ACATCLTTT&GGTC dx4
L oma shudento Cainese hnive(siy |
S v
PATH Prebabilic : |
"H\{ C(h’\c&’-‘r‘mo& r
N o
Sesh dalue SP':\UL \%560,& & R Conditnal on the_
Prebabilities e Preduct gb He frun sthongd
- SWOREER whi o e s
P(CX"X‘"‘X-k)=C’X«Xz“'7ft)): : -
P (X2 X)) Pxxa e,

T P\(t‘ixt
P (K‘:\(r P Xz :X-L .
,XS-’7(3):_ ?(\(l:x!)P‘A‘Xz me PKS
PCX3= b ey, J w PN.P&HXI S

%. P"L ?‘& X~ ?\(ﬂ(?

X
=X g@_-uilm A=A A:( Pes Poﬂ)__ ( ek & )

Pie B 17 MW -
PeB.e 0 4.1 5= 1
=0.5 PooPObPo| P\( Pno = Q. S(\'X)(\—)\))\(\_\H)H

SCMt\cw\\\, we tn Colculede the NCLPUNNEE od a Sef s
o DNR seqtes—S— GGCTTTCAAGCT -+ VM Y4, Y. Y% Ya)




jc PNE: —7{'—_-)(5"*-2%:7(2_\» —j{,’<5
: i{ ~+ Zr x(Ave+ 1)

=D Dpvesr

2|8

‘ QH O\\z Q\'s
A: G2 Cre2 Cia3
Gy, C(;z Ca3

N\ Qy /“ ¢ D
\\,iz ’\ b3 B= t)\z ! Yone \
51 1B e

SR (\(jt Yer 313 how 40 egtmete. A and B

\7%] - ,>\f>(~§:1 e l’%]__? \7(:&:‘{
= B = e
Most Lkely Seque A

Oikg—\—i4 Cen he ,

%
L s,

" ©.3 0.6
—3 Yo ’ —;\ % Iw
%:a\ .(? r\Y Tc;“ whn r\i o

\wave]  Iskef) T |CEAn]

\\[ Aerbl Algovdhan civen o W 60 Sedte X iaead
Probabi\itey T of being (n Stuke ¢ o

~+lansition ‘ Proha.b}\:‘cg‘eg QA 3 @wmn Tabte ¢

To Shte 3. gbseye HAL DWAPSS Y, - Y

W et (S e ot e, St
(S et ey sequane o st




s ' Xes = ?Osé 0 -‘f'}
f\/ok = P( Y| k) T 7 X = {10y, Sunng§

Vex = P(\dd k). RO e K Qe Vian)

Vik & the probubiliay s§ 4we Mot mvopible Sicte sequane
YESPO“S‘\O\Q’ '{'M g((s“_ '6,‘{'1 Obse‘l m‘{’?dhb —*M e\&j +M k

a s +ha Lined Ytate L
© O ERT Per(lR ) be A t
that Yetuwns e Golue ; i g s

€20, or k \‘5 T ES Thwé & Cde?utg( \{t"? )\Lg’

e ——————

M EXT = ar%maxxéx (V1 %) |
X-ﬁ-'l = P‘tr (?(‘t/ € )

T™he Simi\oodg Fo  Mitne model. Hewm TS g 61 hamic

MKk odel .
Y O

O B4 - SHote 1l
62 — Shite 2. .
¢ CmisSian Probaly WK 1S tha direst
3 ‘ onhﬁb&\lﬁ é‘\s—\\r;b\L ton
(o [P Prebebilett L Pad the dedats
NN “{:‘*‘ ,;ﬁ XA\ ‘ 3en~ew,¥eé W) SQC{&A@LC—Q )
4
NETANY.
\\_\M X x% "

New Nsteon o3 Socdon

‘L A T\a 9-:. ClT-i A+ 03— g
T O—0—>0 - - 0O— Y - o WPt
| l_ \ \ ? s
,. CS é — d) J A - hwmeere ol
O O +rouns & adl
Yo I 5 1 Yy Matr? X .
T-1 T -
PCas) = P1od T Pcaw\qu[p(gt\cg{) )
o TR = S ¢ q) =3 ; =
9% . % = Tr LO&‘)']‘L* Lea =

P(q'ﬁ)"—“— g "'J_’_-‘f,l_; Q4 Qepqg -‘I\_ PYel Qe

° ¢2'p €=0




Ply) = Z_ Pla .y i= ‘12 2, - Z: Xq Tr Q‘itﬂtm T—i Pt 9 )

PCl\y) = PLolded R

PCYy>
P(‘ﬁo e S-t ‘ ﬁ{) IXQ'(:) P( 9 ¢t 'ST\Q{)

PCad ALQ<) = PCYo -+ Yo, 90D
o Cl) BCG<)

5Cqe) 2 PC sy oo Y
P(%) \ Ci't P 3—(—{ \3 tq_t)
Ok(('&_t) v S @ 30\(\'\" Q‘”bbﬁbf\t\'g ool 'ﬁ(ﬂt) S a CW\&H (ﬂ\&&
P"obabih{’a‘
Ply)=z T A(%) LI P s

1<

Y (<) 2 A9 ) Blow) A new netaklon
PO Perea "\)\o‘x\\')l\n“kb\.

ACQet0) = P U, " Yuua L rtd
= PO Beia 1 Q) P(‘&ﬁ«)
= PCYo, - Ke | 1) PCYera VAr ) P(deta)
= \3(%0 e % Aees D P Ccral Taea)d
o 2 PCY6 - Y Fe . Yera) ?‘(yﬂtti\qtr'L)

= S_ PCYo -~ Y L cra 14<) P(F<) PCYgea 19 <41 )
Qe

= 'Z PLYar "\t\(},c )\)(qtﬂ 3. P(qﬁ)(xgt'ti\q'tﬂ)

e )
= PC‘LH.g \%,-t ) \ (ﬂt-&-'l \q-t-l-i
e Z P(%OI (ﬁt q ) \/)qufi)

- ‘Z R (4) Ago gy PlGaral deas?
9¢

=)= PCYo. 1) = PCY 11D PCAL) = PCY| Ly,
BChe) = PO - 971%0) = T P CYers 8 Fara [4)

_\ Q441
= ,12 P(U “Yr |\ fy‘l-d PC9eal )
t11
S P Yaral i) P(Yer Y 1Qas) PCOer T
Qt-ri b (ClJul)

= =2 PC%a) Qqqn Pl a)

Yl




	img035.pdf
	img036.pdf
	img037.pdf
	img038.pdf
	img039.pdf
	img040.pdf
	img041.pdf

