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Yro Takoe mpocrasi, OAHOPOIHASI, O€3 HoryIomenuii nermb MapkoBa

Tociie1oBaTEIbLHOCTD JUCKPETHBIX CILy9aiiHbIX BeJuauH { X, }n>0 Ha3bIBaeT-
cs1 IPOCTOR (TO €CTh MMeeT KOHEUHOe YHUCJIO BO3MOXKHBIX COCTOSIHUNA — S)
nenbio MapkoBa (C JUCKPETHBIM BPEMEHEM ), €CJIN

P(Xn+1 - in+1|X'n = in,anl =

=in-1, ..y Xo = 40) = P(Xnt1 = in41|Xn = in).

Taxum obpazoM, B mpocTeieM Ciydae yCJIOBHOE PACIPEIEICHUE IIOCIIEI0-
BaTEJILHOCTU COCTOsIHMI Itenu MapKoBa 3aBHCHUT TOJIBKO OT TEKYIIEI'O COCTO-
SHWS U HE 3aBUCUAT OT BCEX MPEIBIAYIINX COCTOSTHUIA.

Marpuna P(n), toe Pij(n) = P(Xn41 = j|X, = i) Ha3bIBaeTCa MaTpuiei
[ePEeXOHbIX BEPOATHOCTEN Ha n—M mare, a BEKTOp p = (p1, P2, .., Ds
rie p; = P(Xo = i) — HauasabHOe pacipejesenue renu MapKosa.
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Yro Takoe mpocrasi, OAHOPOIHASI, O€3 HoryIomenuii nermb MapkoBa

ManI/IH‘a, IIepexoHbIX COCTOSTHUIT SIBJISIETCS C"I"OXEI,CTI/I'-IGCKOI”/‘I7 TO eCTb

E P; =1, Vn €N, cyMMa 3JIEeMEHTOB MAaTPHIIBI II0 CTPOKE paBHA 1.
jES

Omnpenenenue.

Ilens MapkoBa Ha3bIBa€TCS OAHOPOSHOM, €CIIN MATPHIIA [IEPEXOIHBIX BEPO-
SITHOCTEH He 3aBUCUT OT HOMEpa Imara (MaTpHUIAa Mepexoa MOCTOTHHAS ), TO

ectb P;j(n) = P, VnéeN.

Onpenenenue.

v
Ilens MapkoBa siBjisieTcs He TIOTJIOIIATOIIET, €CTU B HEl HET MOTJIOIIAOIITIX

COCTOSTHUM.
Cocrosinue | Ha3bIBAETCs MOTJIOIAOMIUM, ecu P;; = 1.
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Yro Takoe mpocrasi, OAHOPOIHAs, Oe3 moromenuil menb Mapkosa?

OcHoBHBIE TPeCOBaHNS K MaTPUIIE MEPEXOIHBIX BEPOSITHOCTEH:

jeSPij:L Vn € N;

© Tak Kak 37eMEeHTAMU MATPUIIBI SIBJISTFOTCSI YCJIOBHBIE BEPOSITHOCTU
Iepexo/ia U3 OJHOIo cocTosgHus B Apyroe, 7o 0 < p;; < 1,Vi, j € S.

Q@ Kak y»ke nmcaJsioch BblIIe »

@ BeposiTHOCTB TIEpEX0/IA B COCTOSIHUE j 3aBUCHUT TOJIBKO OT TEKYIIErO
COCTOSIHUS 1.




