
2AIT608 - Solutions to Tutorial 8 Exercises

Exercise 3

1.

A = a

[
0.9 0.1
0.6 0.4

]

P (X0 = 0) = 0.8, P (X0 = 1) = 0.2

2. P (X3 = 0|X0 = 1) = a11a11a10 + a10a01a10 + a10a00a00 + a11a10a00 = 0.834

3.

P (X1 = 1) = P (X1 = 1|X0 = 0)P (X0 = 0)+P (X1 = 1|X0 = 1)P (X0 = 1) = 0.1·0.8+0.4·0.2 = 0.16

P (X1 = 0) = P (X1 = 0|X0 = 0)P (X0 = 0)+P (X1 = 0|X0 = 1)P (X0 = 1) = 0.9·0.8+0.6·0.2 = 0.84
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