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1111 0.9%x0.95 x 0.9 x 0.95 x 0.9 x 0.95 x 0.9 x 0.05 = 0.028126186875
1112 0.9%x0.95 x 0.9 x 0.95 x 0.9 x 0.95 x 0.1 x 0.5 = 0.03125131875
1122 0.9%0.95 x 0.9 x 0.95 x 0.1 x 0.5 x 1 x 0.5 = 0.018275625
1222 0.9x0.95 x 0.1 x0.5x1x0.5x1x0.5=0.0106875

2222 0.1x0.5x1x0.5x1x0.5x1x0.5=0.00625

> 0.028126186875+0.031251318754-0.0182756254-0.0106875+4-0.00625 = 0.094590630625
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P(X,=1) = 0.028126186875
P(X, =2) = 0.03125131875 + 0.018275625 + 0.0106875 4 0.00625 = 0.06646444375
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11 0.028126186875x0.9 x 0.95 = 0.024047889778125
12 0.028126186875x0.1 x 0.5 = 0.00140630934375
22 0.06646444375x1 x 0.5 = 0.033232221875

> 0.024047889778125 + 0.00140630934375 + 0.033232221875 = 0.058686420996875
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¥ Xo, X1, Xo 04BE LTI, 13T &:

(a,be) | PXo=0a,Y0=1,X1=0Y1=0,Xo=0¢,Ys=-1)
(1,1,1) 0.8x0.5 x 0.8 x 0.3 X 0.8 x 0.2 = 0.01536
(1,1,-1) 0.8x0.5 x 0.8 x 0.3 x 0.2 x 0.6 = 0.01152
(1,-1,1) 0.8%0.5 x 0.2 x 0.2 x 0.25 x 0.2 = 0.0008
(1,-1,-1) 0.8x0.5 x 0.2 x 0.2 X 0.75 x 0.6 = 0.0072
(-1,1,1) 0.2x0.2 x 0.25 x 0.3 x 0.8 x 0.2 = 0.00048
(-1,1,-1) 0.2x0.2 x 0.25 x 0.3 x 0.2 x 0.6 = 0.00036
(-1,-1,1) 0.2x0.2 x 0.75 x 0.2 x 0.25 x 0.2 = 0.0003
(-1-1-1) 0.2x0.2 x 0.75 x 0.2 X 0.75 x 0.6 = 0.0027
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P(Yy=1,Y; =0,X, = 1,Y; = —1) = 0.01536 + 0.0008 + 0.00048 + 0.0003 = 0.01694
P(Yy=1,Y; =0,X, = —1,Y; = —1) = 0.01152 + 0.0072 + 0.00036 4 0.0027 = 0.02178
Fr VA

- PYo=1Y1=0,Xo=1Y,=-1)
- P(Yo=-1Y;=0,Y,=-1)

0.01694

~ 0.01694 + 0.02178

Fivh P(Xy = —1]Yy =1,Y; =0,Y, = —1) = 1 — 0.4375 = 0.5625,
Rp Ay Xy 895 %,

A P()=P(Yo=1,Y1=0,Y, = 1), Mar T X, ALK, T3

= 0.4375

P'(X3=1)=P(Xo=1)pi1 + P(Xo = —1)p_1.1 = 0.4375 x 0.8 + 0.5625 x 0.25 = 0.490625
P'(X3=—1)=P(Xy=1)p1,_1P(Xo = —1)p_1._1 = 0.4375 x 0.2+ 0.5625 x 0.75 = 0.509375
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