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(00 1-3)
t0000D0 statelO state20 state3 00000 x, =e; = [1,0,0]0x, = e, = [0,1,0] 0 x; = 3 =
(0,0,1]'00000000¢+00000 unconditional 00000 7, = [77,571,7%72,7@,3]/ O

/ /

Pr(x; = e;) 11 P + T 0P + mo13Ps
ﬂ'; = |Pr(x; = ey) = |mo11Pia+ mo12P0 + T 35
Pr(x; = e3) 11 P13 + m12P3 + M1 333
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E(x;) = Pr(x;=-ej1)e; + Pr(x; = ey)es + Pr(x; = e3)es
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900 900
ooodn
Elf(y1)] =190, E[f(y2)] = 283, E[f(ys)] = 357.1 (9)
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T =m1—1 +02m 1 = T =m0+ 0.227@7,5_]- = m;=0240.1 ( = 0'7) (18)
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Mg =mgam1 + 0.0y = Mgy =30+ 0.1) myyy = 5, =0.3+0.05 < — 0'7) (19)
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(Exercise 2.2)
Transition matrix O

Pll P12
Por P

P= (23)

D0D00000P; =Pr(xii=ex,=e)00000000000000000 y,0 44,000
00000000000000000

E(ya|x =e)] [18
E(yt+1‘Xt) _ (?Jt+1| t 1) _ (24)
_E(yt+1|xt = 62)_ _3.4
B2, |xi=e)| [58
Bl — | Er e = o)) )
_E(yt+l|xt = 62)_ 15.4
0000000 ooooooooOddddd taransition matrrix 100 0000000000000
E(ytﬂ‘xt =e;) = Pr(xi = el|xt —e1)y e, + Pr(x 4 = e2’xt —e))y e,
= P +5P,=138 (26)
E(ytﬂ‘xt = 62) = P21 + 5P22 = 34 (27)

’ 2 , 2
E(y?+1‘xt = e1) = PI‘(Xt—H = el|Xt = 91) (y el) + PI‘(Xt+1 = e2}xt = e1> <y e2>
= P +25P =538 (28)
E(y}yi[xi =€) = Py +25Pn =154 (20)
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(Exercise 2.10)
mOm 000000 transition matrix 00000 P OO0D 100000000000000

I-P)m =0, I-P)m=0 (32)
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(Exercise 2.12)
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