l/g/2a
Condilioral (ndepondine
x1v|z

(Q) Macleov ian

X —» 2. — 1

0 il .ofe.m{ futwre
remoke cave. Immnedute
Coise.

marleov  choin / rondom Wl

X, — X, — —
X| Xm—a_..”_’xk’szkl

— ] +— i 7> X
-L -1 O 2

Moy lLovian {7“[9‘“(:\3 .
CX b+l )X*/ X-l*lz - X,l ~ Cxea—\ \ Xt—l
\'%{,H on-':\J M’W’WL( on

XH“ - F(x{—/ it ) revivy srewp
if— A (X’o,“'xb)



:)ofm’c drnsily -
) = Q (KO)iJC £, lxo-) -P(XI-‘xl-) o

?CXD/ X;/ ~"/XT' B
= [D (xo) 'lT PCX& l)(b ,,) pocetion ‘

b=\
Trams b on ,oroLmLfU@:
= = oty o At
1/(?‘/33=p()<”,’ﬂ7<k 13 fokation
: L J/J i Nokation S
J
T

R ecursive  compwbtron

Nitabon S

P, (i) = P(xs =1)

F’WM'HOA mﬁj""'ﬁd" i perprLiakion
Po(i) - # o6 papb @gulei @ Fime ¥ |
T, - frog tion - /no/lz, i state in’WW\j’Ljo b stode )

nokation ] o ‘
B(xen)s £ PLR Fer) = wominali zation

X ’ .
= PD‘":) P(X t“'ll XD — Fbebza. k. on
Z:



V\O}.’O\'Hd\f\ [RE
A= <
Pea () Z- P () T(xy) o Pﬁza;):%@()(ﬂwf‘a)
X

(\,O‘((A;)CCOV\ > (€
. = i) 1—£~ D\[ H) \‘E}/
Pyu()) ZL Pt(> J QOJ :%P@ [C\)
\ 2 ... v ... N
P\: = Jo R
T = J\
y L
- le
WA LoV
?¥+l Plr & VV'OVH"»)(
J = Each rw Wz'
P{--y \ - P{v T
gk,—d»\’fdv\w/r‘vj d st
¥ 2

P{;: Po T — Tf
) it okl Moﬁmw\nm’f‘m [’I aq ‘} . [’) . ]



Mu v CARE /\}O(W\ML / Gyau'm‘“\ 5 panttny
gc\,h\/ﬂ_

x= [
MN N, = '( Z o) e

Lo
(2 ) COV(xLxL) Vo (%)




[:Xl \X\]N N<£_;L,Z..—)x, Zi ‘Z_ Z_
, L L2V L)

Proo(: g E(XJ—)X )
\ " (X:.\)(,>

S = %, - Ax,
= A
7(|+€ /__»K'\-\/LQ/
(\ere,:f{\:cm

vefsLon y
efFe cont Nﬁﬁb\;‘m

e wont X, b
| Le sndo pC.V\deV\l' of <

CG\/ZZ/XA =0

i‘&) —AZH

9

\l

A ia.,l Z'n’l
C
w(i, £) = CO\/(_Xa-A‘U i}

V&r(g) =
Cov(%my €D~ Con Ay E)
O

= (ev %y, X~ AKY)

L‘:.a. - COJ(_X”“/ AK.)
i’;—)—_ Co\/ (¥D~) X)-)AT
Zaa - 2 > \ﬁ‘i

|

(1

I\



y
Hw SHU M o Frov?, Yt rovw or mahton [::j

s sl perpial

L yse LL\OV\SL st vonable A Jacobven

/\u.odk"
var (X)) = £ x~N(0,Z)
ar(A)= AT N=axe N(GAZAT)

(D vSeC Ja¢o ‘a\f‘ou:\; @



peier

Ba:ﬂz—-; RU"\‘:___ N
P : X e rm‘co(* D % P(,X)
! . « . _ ~ lK)
§ @ P s eal ﬁemmh«m . )(-—X] PCU
Mh\ @‘\ L 3mfwﬁo" [Y]
mFuw“’/ \\( cHect " Poskn'of C(x Y’jj "’P(’d\\ﬁ
SeNxottW"’ A1 “uplakd eltef

E /2) “h ga oS (1] %7 Y
p(xly) - Zp = onditoing otk

_ JESND
2 plup — morginotizetio
- 9lx)
s pr'7 PCj ) 04"\

x/
2

00 e difease  exomf le- 8 7;
X 5 gisethe Y deserhe
% € {OJ \1 X | © \
nd‘h &ka\/t P(’C)\ 1'170 \ 1,
diserie  disead€
37 -
/\16 3+, -4 L\ 10f| 1ol
Y (,OJJL _ @) [Ofr e H\he.,
pa g | o WP



o 19, 96 % Go

-
-

T 1 b _
P(X’57 . 999, '10% ) 1,902 990+ 70

x' €018 = =

) © 6 O M\g_
e’ / N e
10 170
NN

4 99 85

<) Psian  example .

s e yw\’ffﬁ* Jisr b Asce smuc/\j Lo
Twyerculoses [ / ( W'\cwkj

e
TarlL
Tuduevberss o~ LW7 Lanwr
\

pediedl tefT  x roy Oyspree-

P(T=1]x=), p=0, V=1, $=O)
hoilthy e € fakcev\l— h Fuvercviescs given that H«d howme a

wstk asta, non svvw\/.,t,j

Pef{\’\\rL )(m\lj/ no dﬁfpna\/



Plv, s, t, &b, 0, X, d) = W(V)p(ﬂ p(HV)p(Us) P(‘«l‘)p(olbl)
\ \ -\0(-’(|03p(0‘\o/la)
g D0~ R

P(T=1]x7l,2=0, V=1, 3=0) = r("]"/d‘ﬂfﬂ
P[{'/ )(/0‘/\// ">4.

I I

P( X,4,v, )

g

i

CMJ—h‘onuﬂ



