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e

» 2 & 175 (Stochastic Process)

» AlZto]| ket o Abzdo| g & & ¢L0|

OI&HAIZE-OI MM E) S EL S

s

2t5te A

A AIZE-0l&HAHEN 2 EDE

AT R B2 1 Xe= A ¢ ollAdel FA %ﬂ\\ X,= Azt S6to| 3IAF 37}
» O|AFA|ZH-O|AHATE NN
. P4 A|ZE-O[ M AE \ \ [
ColMtAIZRRIsAE N
. Q12 A7H-01 4 AE

2 3
t(AIZH) t(AlZH

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab.



HMoleHE #y
a b C
alf0.89 0.1 0.01
P=b| 0 0.7 0.3

clL 1 0 0
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{Xpin=0,1,2,--- 12| HEHSZHEJt O|MHAHEU I, 2 E j,
:I P(Xn+1 =] |X = Ip, Xp—1,""

in) in—]_; Tty il)

y Xo = iO) — P(Xn+1 =] | Xy = in)%

FEH7F °'01'—F gES %*OFOF EF% & EN
st A Ol
E T AAI:I
s oln MEjol wetg Wil =
Cofd, 95, WY, ..
P(Xyye =g [Xos =ios: Yoy =iojmy X aas = inEs XzM =izng )
LY H|Z =&
_Hl= _ ol __ _Hle _ol2 y.,_ . — Hl=
P( LHel = H|Z |X_C.>_§ = O, XO-lX'” = H|Z, ,XA|_37<I_.| = H||:|,X_7EAI_.| = O|_|'|=|,X;;E.|7| = H|3 )
27ts
OIMAHEHE *IE HERY Jaehyoung Park, Protocol Engineering Lab.
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P(Xn+1 =j | Xn =1n)
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O3 = | Ql

 Z10|& E(Transition Probability)
RN ALEH 0l S AbEH j2 3}
- 1274 O|E &
* P(i = j) = P(Xn41 = JjlXn = 0)

stk Sh
=

- - - a
CHYEH ORI YY) o

Poo Po1 Poz °° Poj] ClPca DPcp Peccl
Pio P11 P12 - DPij ALE| co| MO|EHE B2 1

e P=|P20 P21 P22 = DP2j

N D P =j1 X =)= ) pej=1

| Pio Pi1 Piz > Dyl IE JeE

. p= BEOI2R 0<p,; <10/H, 2E i € E0ll CH3H

ZJGEP(Xn+1 =jlXp=0)=1

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 9



Of=3 = |2l

§F E ngn ngn
 Z10|& & (Transition Probability)
— E .

« 1EH74| O[= &: oA 3.1
8 s/ dF 1T/ & 1F9| §EHE TiXl= ZIAERIZE o, B BE2E HE5tD /{1 1
CHEET B4U 5E0[089, U5 0¥ F SE{=Z M HE2 01, 25| 1T o HE2 0.010|Ct
s UF 1T U YHE N3 7[ATX= L 1T o E=E = 7ts40] 0.70|1, 23
oY & EE2030|c BH, 2= 1 H J|AFRIE stFol AedM £2|E& Ohx|Z LIS H4 X0
&= o7l ECh X, Xy, & HHe| 7|H Ex|o| gEHEtT 5t 1, X, = a= BA n0|M BEH2ZE 7}
& 3, X, = b= €F 1F, X, = cc 1E SHIZID 5tAL O o] 1EH| TO|& & S 27

a[Paa Pab Pac
P =Db|Pba DPbp DPbc

MaAtE L, MAFANE:0.89 CLPca Pcb Pcc
MAN RS L oll b1

A EE S 2t 1A 0.01 a[0.89 0.1 0.01
ol= AF , olE= A (0.7 P=b| 0 07 03
ol T1xF , ot A 0.3 cl 1 0 0
M I - HY &S 1.0

StE0H (X, Xy, 12 MENEZE = {a b, c}Q! OFZZ ®|Ql0O|C}.

AYEE e EHERY Jaehyoung Park, Protocol Engineering Lab.
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O3 = | Ql

 Z10|& E(Transition Probability)
« 1EHAH ™O|= &: of|Al| 3.2

M ZA{7, L, E}& CiLH EofstE Aol /el 2
o

= ATsL>C -9 &2 CHeC).
Ol ZLo| otz = Q! Ctojlo{a =} MOo|eHE 222

rr
0%

e DAL -SEALC:1

e TAIC 5> IAl 1

SHE O3 = X|Cl2 o= &t AEHE £EHIS
Z|Eot2 = o= 32| uf=BFE o EFA|I7F 2 5L}

1710 1 0
P=LJ0 0 1
C11 0 O

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 11



O3 = | Ql

 Z10|& E(Transition Probability)

. 1Ct7

| ZO|ZE: of|A| 3.3

SEfS 70l {1,2,3,4}0|H, ot2ie| TO[=H E A 7iXl= 02 = X Q) Cholo{a 27

I_

1103 0 0 0.7

p—2/03 02 04 0.1
0 0 1 0
0 0 05

SHE ofa = X ole AE] 20| M SetsHA CFS THAHlof 22
CIA| 202 X| ot =CtH QS| AE} 22 S0 K| b =L}
AEN 110 MEf 4= MEZ s, 77 4Bl 3e2 EE
1 A& 5| 2 elf 30d = Al EICt.

Ve
m
-
w

2 SEi 11+ &El 42 FelistX| §f =L

Jaehyoung Park, Protocol Engineering Lab. 12



o3 = #|Q

« Z10|& & (Transition Probability)
« 1EH74[ 0|2 &: oAl 3.4

=
o Z|AHEX|e| =BE & EMHE, Zetnstn HEEXZI P(Z = k) = qi, k = 1,2,3, .2t 5t KL 7[7H 9
A 7

o | |
+=HO| CtetH FA| SLUsH 7|AHZE 13D, SEHS X, & Al™ nollM Z|AHE XIS Fois+Ho|ztD 3t
M EHEWHE x &= ofeliet ZCt (B, Z[AE X[ =B 14 ZEABICE)
v X,—1, if X, >1,
T Z -1, if X, =
= i —1 4 — (=) i Ho|o SHEMNHE(X,:n=0,1,2,--}2 4EHSZtET} Olﬁé%'EEH,E% i, i, fn_1, s i1
1) :Eﬂré {X,, n=0,1,2, .;}._ OF3a X X 2IQ17}? ek gHom P(XM:]}.'X“:% e T e g
2) HEWMs X, o ™ol5E F=H2? BhE ot 2B
3) EER=s x, 0| Ctolo{a327
1) X,= THO| 1M ZAsteE 7|AE RIS FroirHO|2E, dENSZHE={.., 3, 2, 1, 0}=
O|AFZHO|LCt.
4 7Y AI" nO|M 7[AZ x|e| Fo{=HO| Hot=E BR(X,, = 1), CtE ©H n + 104 A
7| H % I sHo|1 & X, -1

$4%) A nofl M 7[R x| o] FHodamo| ot B2(X, =0), Tk B2 n + 10l M

MBS A2 X z2—-1 —  AlIH nO‘IIkI ZHo{Z4=EH | EI-aH MEL J7|H 2 n&stH zo| x|gt,
EHEHS X, 2 CHS EA 0|22 £=—HO| -1

[FEFM, X012 X, o Z7H0]| olal HA X |22 TR S- PXpq = | X = iy)

F

0%

2l

SIMEYEE flet

ok
M

Jaehyoung Park, Protocol Engineering Lab.
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O3 = | Ql

» 10|& & (Transition Probability)
« 1EFAH| F0|ZHE: 0 A 3.4

04 7|7=||§>*7'<|9-| TBS HEHsr Zetostn &
*EHOI CtotH ﬂAI SYet 7
1 7

1
i

il T

w N -~
~ ~— ~—
-

S| ik Jlok o

n
[
o [

) . ) ) 1, if j=i—-1
L= OOIEH pl]_P(XTl+1_]|X l):P(Xn_]-:]an:l):{ ~

= 0,if j£i—1
1, if 3=4—1 1, if 0=0-1
P43 =10, if 324—-1"P07 )0, if 0£0-1

L ||l 2o crz"E o P(Z=k) =

H3 SHEEXINP(Z=k)=qk=1223,..2t5tA}t 7[H <
|IAZE H3D, EEHT X, E Al™E noll M Z[AHE X2 XFOJI*EHOIEPJ'_ 5t
|. (I:|- 7|7:||7CI-7(|9_| _/I:Dﬂg 1AAI 7I-_/I\_a|- |.)

k=123 .ZXH&gE

Jaehyoung Park, Protocol Engineering Lab.
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O3 = | Ql

» 10|& & (Transition Probability)
« 1EFAH| F0|ZHE: 0 A 3.4

Ol FAE|o] SBE AEWS 724 Dstn BELT} P(Z = K) = gy k
ol cheted FAl a8t 7
|. Z

wa = =1,2,3,..ct 5t x}. 7|AH 2
A2 HF D, EEHs X, & A nollAM 7|HE x[2] XFOJI*EHOIEPJ'_ 5t
|. (I:|- 7|7:||7CI-7(|9_| _/I:Dﬂg 1AAI 7I-_/I\_a|- |.)

1
i

1) HE
2) HE
3) EHE
2) ™o
: , , 1, if j=i—-1
i >0 M, pl]_P(XTl+1_]|X l):P(Xn_]-:]an:l):{ i;;il’—l
i=0d M, poj = PXpy1 =jIX, =0 =P(Z—-1=j|lX, =0)=PZ=j+1) =qj1,

Jaehyoung Park, Protocol Engineering Lab. 15



O3 = | Ql

(Transition Probability)
O|ZHE: oAl 3.5

n=123,..0 CHstod x, > 1 miof| X olZ, X, = 00| x,,,, = 10|c}.

=
o, #EMH {X,,, n=1,23,..}= dESZtE={0,1,2,..}2/ O A elolct siE ot 2 = #|elo|

o = A o Ef X, 0 10|é“£ 8%, O0& EF74| Xpi12
n=-== » An+l X’l’l_]" i_ll'-s-qzl_p 0||IHX +1g§F!°P/X —1%5*!_q
= [[ = _JXz3+1, p
X, H, X,pp = 1 X, = {XB tor
x| MElf x, 0l 00|H, FXHCIR BHAH X, 21 /

i Otz = &2l E}OIO-I =L K=

=
| dEiE7t0,1,2,..E &7t E= HASE
Hl'oFOE |=|oH |.|:|§ EHE&_I = =H

(Random Walks)OlﬂP.

-QIH
o =
S =

Jaehyoung Park, Protocol Engineering Lab. 16



Of=3 = |2l

« 210|2H & (Transition Probability)
 CIEEA o= E
. 347§H &Ef oM n Bt O|= S 4E j= Hel e & &

. 2|:|-7:|| 7(-|o|§ Eo | o||:||-§|.

= ! b

* pl( ) = P(Xn+2 _] |X ) Pec bb
_ZREEP(Xn+2_]|Xn+1 k, Xp, =) P(Xp41 =k | X, =17)
_ZREEP(XTL+2 =] |Xn+1 = k)P(Xn+1 — k|X — l)

= XkeE PkjPik = DkeE PikPkj

« 2EHA| MO|EE &2d E3: pD) =p x p = p?
« CIEHA| MO|EHE &3 UBIS: pM) = pm =12, -

oA ETE I3t 2

2l

0%

Jaehyoung Park, Protocol Engineering Lab. 17



O3 = | Ql

« 210|2H & (Transition Probability)
 CIHEHA| TOIEHE
.« SARH MEH 0 M n B 0| CHS AEH j2 Hate =8
. pu) (0<p;j<1) 26 HOIE: PP = Sicrpuns,
« 2EtA HO|=HE HE EF: P@D =p x p = p?
* PiS'Z) — P(Xn+1 =k |X — l)P(Xn+2 =] |Xn+1 — k) - kPk]

{[Poo Po1 Poz " | Pok] | Poo || Po1 | Poz | Poj]
P10 P11 Piz 7 DPik Pio || P11 | P12 " | P1j
YkeeDik = P =|P20 P21 P22~ P2k YkegPkj = Prj =||P20 [| P21 | P22 " | P2j
Lpo PP pul] Pro || i | Pz | P
Ykee PikPrj = P * Py = (P - P)jj =
PooPoo + Po1P1o T ="+ PokPko PooPo1 T Po1P11 T+ PokPr1 - = T PokPkj
H . . . . _ (2)
. : : : . B Pij
PioPro + Pi1Pro + -+ PikPro  PioPr1 + Pi1Pra + -+ PikPr1 -+ -+ -+ DikPkj

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 18



O3 = | Ql

« 210|2H & (Transition Probability)

o CIEHA HO= &
y %#KH e (0l n B O|F CtE &E) j2 Hetd
* D; 0 <py <)
. 2+ EOIQFE Ol Al: &¥EH a0l M 2EFH| & HEf pYU & E

« 2BHA MO|EE: P(X,,41 = b | X,;—1 = Q)
« 1EtAH ™0 P(Xn+1—b|X =qa)=0

ol

=
=

T

o _jtok JiOI
IlI [llllll [lI

N |
=g 7%

« 1EtAH ™MO|EEZ 085104 2EH7H| MO 2
¢ P(Xn+1 =b |Xn—1 - a) ] .
0.89 = ija,b,cp Xns1=b|Xpn=J, Xn-1 = a)PXy =j | Xp_q1 = a)

= Zj=a,b,cp (Xnt1=b | Xn = DPXy =j | Xy = @)
= Zj=a,b,c PjpPaj = 0.89 X 0.1+ 0.1 x0.7+0.01 x0 = 0.159

______ a_ bl ¢
07 1a10.89_10.1 __0.01]:
P = 0 0.7 0.3
clL 1 0 0
OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab.
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O3 = | Ql

« 210|2H & (Transition Probability)

. x{ i3 E'F = '?' _l = I
. I]|-:?’_£7C'||O|O'||A—| C}E

A HOIEE S Assten ARl WA
« n £ FIO|2 88 o B TO|ZHE D} p T HolZE ol

‘ -;l) = Dk pi(;ff) ‘P;({I;) 2EHH| HolE&: pg,-z) = Lkek PikPrj
« pl: MEN ol M AEHj2 k B Ol %0l TRE 2 E
M akeh 1ol B2 el 52 m B OlF 0l E2E HE
o pV: B ME sOIM HEN 2 n B OlF 0| ZRE HE

o pla+b) — pa+b — pa s pb — p(a) y« p(b)

a3+ 24 4l(Chapman-Kolmogorov’'s Equation)
C}

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab.
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O3 = | Ql

+ & ElE} & (State Probability)

cn EFAOIM S M jol U 2B

* P(X, =)
LBl
« 2CHAO ML HENEE
* P(X; =)

« 1EHA| & 2CH A0 e| HENEE
* P(Xy =iy, Xz =i3)

* 1,000 CHH[0 M| dENEE
* P(X1000 = 1)

OIMZAYEE @8t 2

_‘_o
o
1
1]
]
0

Jaehyoung Park, Protocol Engineering Lab. 21



O3 = | Ql

« & El| = & (State Probability)
CHAlOI A S7 AEl joll US =HE

VO — i I —
« 25 Al 01%.9| ol AEfoll QS X| & 57|

* P(X,, =) oI5t 271 yEjer mol Hot
« 1EHA| é*EHi—.*—S- P(X; =))
- MEHSZtE=1{0, 1, 2, --- 122 7I7H

« X7

« X7 SFE H|

1= 1

SE

= DiegDijqi, J EE

PX{=a) =Yg P(Xq1 =a|lXyg =0)P(Xg =)
= Paa X Ag + Ppa X Ap + Pca X A
=0.89%x0.5+0x0.3+1x%x0.2=0.645
e T3
+ p = [P(X; = 0), P(Xy = 1), P(Xp =2),

AI—EHgl-E x4 o|: a; = P(XO =j), jEE
E—I: & = [aO) al’ az’... _
PXi=))=Xieg PX1 =j1Xo=0DPXy=1) °

Z7| SEIEE HE of Al
- dEfS?tS={ab,c}
7<7| AFEHsI‘ a]
o a, TI|0| HE] a0l US EHE
=50%
o a,: Z7(0f HE] pol|l US EHE
=30%
o a. Z7|0| ZEf cof US EHE
=20%
ZI|MEfEE HH a
d = [0.5, 0.3, 0.2]

ay,] 0.7

1 0

|=arP

alf0.89 0.1 0.01
=b| 0

0.3
0

Jaehyoung Park, Protocol Engineering Lab. 22



O3 I

x| 2

. AEHE S

*P(Xn =)

State Probability)

cn EFAOIM S M jol U 2B

« 2EHAH| HEHEE P(X, =)
* P(Xz :j) :ZREEP(XZ :j|X1 — k)P(X1 = k)

— ZkEE

* P(X; =) = 2ieg PXz =j | Xo = DP(Xy = 1) 2

P(Xy = k) X py;

» X US A= B2

_ _ (2) _ (2) piy

= Dier P(Xo = 1) X Pk j = DieE @i X Prj  teanaal|,o
_ b2
21

(nx1=7])

)
Po1

)
P11

2
P21

@)
Pk1

(2)

poz soe

(2)

p12 soe

(2)

p22 cee

@
pkz cee

. ﬁ(m) — ﬁ(‘m—l)p — gpPpm™

)7
Poj
2
Pqj
2
P;j

@
Pj |

Jaehyoung Park, Protocol Engineering Lab. 23



O3 = | Ql

—
AFENEF & (State Probability) - @7 a0k B4 5 -x, - a
o THAROIM 2R OE =Xx,=D
« 0{|X| 3.6 - HANOM 2T 0T =X, =c
al0.89 0.1 0.01
oA 3.12| Ot 2= ARl TO|EE =P = b[ 0 0.7 0.3|E 1c4stoq 7|AHE |7t
700 M4 HEY HER 04,247 1 F ’cS"EilOE' 13.*%%0 0.5,(:_1785 AEf EHE2 0.1 I,
1) MZ AR GAl0] 7[HZX[7F o &ENRIX| RET 5tF =0 nFO0| Lt U2 EHER2?
2) O|& —T— ZIHE XS] AETI Hod EHE2?
3) *MZ AXIE FAlof 7[HFH K|7F o'|EE'I AEIRIX| 221 5tF Fof T&L QICHH,
ZI|0 4F 1T SEINE HES? a[0.8021 0.1590 0.0389
1) P(Xy=0¢) =y X Pge + @ X Dpe + Qe X Dye P@ =b| 0.3 049  0.21
= 0.4 % 0.01+ 0.5 x 0.3+ 0.1 x 0 = 0.154 clogg 01 001

(2) (2)

2) P(Xp;=a)=agXpag +ap Xpp,
0.5x0.3+0.1x0.89=0.5598

+a, xp% = 0.4 % 08021 +

Jaehyoung Park, Protocol Engineering Lab. 24

lo
>

\J

.
o
4o
ro
1ok
M
Hd
ot



O3 = | Ql

- 2'E| 2 & (State Probability) - £ RO e
* n =
. of|x| 3.6 . EHA O 2 T =

_|

|_
A0

[
S B B
=5

[
=2

a
oA 3.12| O} = A|Qlo| Mo|&HE aH2dp = b 124504 7|AH A x| 7}
C

0 0
Z700] He HEIL EHE2 04,457 1 SEHIL HE2 05 DT JEIY HE2 0.1 M,

-

1) *MS Az SAlo Z7[HZE X7t o HEIRIX]| &2

2) O|E —T— Z|AE x| &Ef7I HAU HE2?

3) MZ A&l FAl 7|AH K|7F 01.1 AENCIXR| 2
ZI0| LR Y JEIRIE EHE2?

P(Xo=bNXy=c) _ P(X1=c|Xo=b)XP(Xo=b) _ DpcXap _
P(Xi=c) P(X1=c) 0154

3) P(Xy = b|X, =c) =

X0:b X1=C

YiegDij%i, JEE

=2|AlAbo| m ISt
! I=|l=|
R HE P(ANB) = AB

P(X1=C|X0=b)XP(XO=b)

Jaehyoung Park, Protocol Engineering Lab. 25



O3 = | Ql

- 7|CHH|- & (Expected Cost)
« &JEH 0| Tt &El j2 MO|ot=0| & dst= IS
* C()
o X7| &EfTL Q] B2, 1EHA 7|CHH[E

* E[C(X1) | Xo = 1]
= ZjEEC(j)P(Xl =j | Xo=1)

= Xjer CU)Dij
=(CP),
l
Cio]
Clo ‘Poo Po1 Poz ° Poj]
. 1 p P11 Piz ° Pij
= [p; . D X 10 j
[Pio Pix Gl p = on P21 p22 D2y
I Cij B S . N
L on le DPiz pij-_i

SIME™EE

_‘_o
i
i
1]
]
0

Jaehyoung Park, Protocol Engineering Lab. 26



Of=3 = |2l

- 7|CHH|- & (Expected Cost)
« 2El j0i M CHS AE} j2 MO|st=n| YdstE HIE

* C(j)
« Z7| &Ef7t 2 75'% 124 7|cHB|8
« 7| MEWTLIQI B, mEtA Z|CHH|S .—Ez[,ce(:f?)ol))f(f(;ll]j|xo=t)
= % COIPyy
+ E[C(Xn) | Xo = i] = (CPO). @,

« X7| SENTL —’F—OHIXI ot 2 75'—?— miEt7A 7|CHH|E
Y E[C(Xm)] 2.jeE C(])P(

— Z]EE C(]) ZlEE pL] C P(m) (OEHAI= X;I}EJTL%SE;;IO{I AHE)
1 0 0 - O]
- mEFATIR W AE B E JiChEIgolE o1 0 - o
=10 0 1 0
e a(l + pL 4 p(2) 4 ... 4 P(m))C SR TS
0o 0 0 - 1

oA TS Szt 2

2l

1]
0%
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O3 = | Ql

 7|CHH| 2 (Expected Cost O nOM EARE _x —g
O( P ) o+ CHA nOjM & l?éf:}fn:b
« || 3.7 . CHHnOIM &8 0% —x, =

oAl 3.12| OFZ = Ao M 7| HZE x|2| &EHT} a,b, Y M, ZH2ZF -20, 10, 1002| H|&(Z+E &dl/g=+
= O[|2)o| &g m,

1) =70l 7|AERIe| &Ei7t Hael F2, 29 £2| 7|CHHIE 27

2) x7|o| 7|HE x| AEIE 22 A, 227 K|o W2 JICHHI& 7 (B, PO = p0 =)

1) E[C(Xz)IXo=a]=(P(2)C‘)(a)0|1,c"=[—20,10,100]O|E§, P_Z[O'gg 8.; 06031‘
cl1 o o

20
E[C(X,)|X, = a] = (0.8021,0.159,0.0389) | 10
100 a[0.8021 0.1590 0.0389]

= 0.8021 X (—=20) + 0.159 x 10 + 0.0389 x 100 P2 =b l 0.3 049  0.21
= —16.042 + 1.59 + 3.89 = —10.562 0.89 0.1 0.01

) E[C(Xo)+C(X)+C(X,)] _ aP@¢+apMi+ap@ ¢
3 3

5 (DL pCNHéF
ar+p — ) & =104,05,01]2 AL 7.11
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O3 = | Ql

- 2'El| 9| £ F(Classification of States)

« = 75(Reachable) &HEf
o Chrlof] Abzt Qo] AEH iofl M ArEH j2 =& 7S5 B AFE)

i jlic J2EREHER TS (5, pl(]k)>00._|k7|'3._57(H)

« & 2i(Communicate) AHE{

« BN 0| &El jE ' 71S(i - j)3t D, SEH i0llA]
M'EHJE . 7|. (j - l)%|- AFEH
° l (_)]
| o
O (W=
<EE 7ls ME| o Al> <2l ArEH of Al>

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 29



O3 = | Ql

- 2'El| 9| £ F(Classification of States)

« M7 (Recurrent) & Ef
» CH7A|of| & 2F gd0| HEf jE S 504 ChA| & Ef j2
sole= MEf (B, p% > 091 k7F =)

ji
» 20| ZHT(Null Recurrent) Aty M- MTist=dl =2 BT

« N;o| 7|t gf E(N; )0l ®EF 2f2l BRI E(N;) < oo

« Q9| X+ A EH(Non-Null Recurrent)
. N2l 7IcH 2t E(N,)0l B 22 HR: E(N)) = o

6.@. p) - @

<Zo| ZHT S EH ofAl>
Jaehyoung Park, Protocol Engineering Lab. 30




O3 = | Ql

- 2 E}f 0| 2 F(Classification of States) 0

« 7|™(Periodic) AE{
- B} jE [HLF CHA| Bl j2 S0t = O Z2l= BH =7t
5,268,358, (6 = 22! RFi)2l AFEY

’ P](-;-() >0(H k=ns(n=123,..))
o H|Z37|&(Aperiodic) A E}

- BN j& [HLI CHA| &fBl j2 =0t ol del= B0
7|7t 9le SE

+pt? >0 (2 k=ns (8 =1))

o) ) 1 5
o) o) 7 6
<F7|H &El o Al> <H|ZF 7% & Ef of|Al>
OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 31



O3 = | Ql

- 2'El| 9| £ F(Classification of States)
« & (Absorbing) &Ef
« &Ell j& [HL CHA| & El jol|l HF = & Ef
*pjj =1

« UA|™M(Transient) & E}
- &EH jE E45t0] AEf 2 CIA| E0t2X| ZE
== f]]7|' OECIZ AI-|_=_|.|

T

<YA|X ZE ofAl>
Jaehyoung Park, Protocol Engineering Lab. 32




O3 = | Ql

» & Ef o] & F(Classification of States)

St =g
« &El j7I F=7|XM 4ENO|H P(X, _]2: fO| nof| [}t ZlS
StE= == E lim P(X,, = ))2 =X6tK| &S
n—oo
« &El j7F Lo H:rLl ’SEHol'F_j o ek, EE 12f2
}XIJ(IUF 7ol Z2l= B 7 | 7t 00|22
lim P(X,, =) = O
n—oo
ORORONORORO
o) ) 7 6
<Z7|%4 ALEH Ol Al> <HIZ 7|4 ALEH O Al
OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 33



O3 = | Ql

|, =4 4ENTt o{C[@IX| &F £ @1 0|
m P(X, =j) =

<Y A HEH 04| Al>

Jaehyoung Park, Protocol Engineering Lab. 34




l MolHM MZ gestn, SElSTh Evt EEIEgoR
12 Jtx|D QIX| ofe HEIH (5, MEZZF E HAIT}
O

) ——» 7|%f(irreducible)
« EFEl& gl (Closed Set)
- M2 Zeliste dEE2 B T8 E dEfE

I ol

iC]

0| 2 1 =l(Ergodic) 8 A Ef
- H|F7[H
o« Zof X7
« &Efa, 4Ef b, B c 25 2| X7

Jaehyoung Park, Protocol Engineering Lab. 35



7|2 Oor3 = %[
- & E1&IS (Closed Set)
- Of| K| 3.8

oAl 3.1 ~3.52| Ot F L #|Ql2 7[2FQIX| 7t FQIK| ErEHSLEL.

<0{ Al 3.1> <0{A| 3.2>

0.3 0.2

<0i[A| 3.5>

olxl| 3.1, 3.2, 3.4, 3.5 2= MEHEO]
Ot=3 x & elo|Ct.

oA 3.32 MEHEIE {1,4)2F &ENEIE (3)0| HEIRIRO|X|Tt, AE R {1,2,3,4}7}F B & UK|
orooz 7}eF ota = | Clo|Ct.

_O_|A|.7=IX-I%

747 st st

—

¢
o

o2y Jaehyoung Park, Protocol Engineering Lab. 36



7|eF ot3a T X[O]

 EFS1ZIEr (Closed Set)
. Of| X 3.9

oA 3.1 ~ 3.52| &ENS0] CHall &5 otet.

<0{A| 3.2>

0.3 0.2

04

<0{ X[ 3.3>

<0i[A| 3.5>

oA 3.1: MZ Feiste el &E dESE B 798 o2 n5er §EfolCt.
oAl 3.2: dENEE (7, L, C}2 Eel&YE0IH, 25 7171 3¢ =7|% &EHOICE.
g KT SHME &Fef R+ &fEHO|Ct

oAl 3.3: ENEIE {1,4}2 &2l Ri7| JENO|Ct & El 32 &+ YEfO|1,
SEi 2= LUA|IX ¢EjO|CH

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab.
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7|eF ot3a T X[O]

 EFS1ZIEr (Closed Set)
. Of| X 3.9

oA 3.1 ~ 3.52| &Ei =0l CHall &7 Stk

<0{ X[ 3.2>

0.3 0.2

04

<0{ X[ 3.3>

<0i[A| 3.5>

oA 3.4: 7|2 OF R ®QIO|H, M = g, + 2q, + 3¢5 + - < 00O|H DE AE}7}
& Oo| RHFHO|X[BH, M = 00|H 2 E AENTI Bl RFIC. m: yejooz soto= yiimig
oAl 3.5: 7|eF Ot X X[QIO|H, p > qO|H 2 E HENII Lo AT, p =qO0|HZ2E
AER7F HO| AT, p < qOIH LA|x AEHO|CE.

Ak
(]

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab.
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7|eF ot3a T X[O]

. Ot AFEH(Steady State) = &

- 7| &Ef o] BT O| glofX|1 nO| HME

p(V ol 7ol #istyt gl Heo| #E )

» e.g., 1A HO[FE A=A pol| HEAMS

0.3

0.89 0.1 0.1 0.802 0.159 0.039 0.752 0.191 0.055
P=|0 07 03|,P°=]03 049 021/ P3>=10477 0373 0.150], ...
1 0 0 089 0.1 0.01 0.802 0.159 0.038
0.696 0.229 0.075 0.693 0.231 0.076 0.693 0.231 0.076
P® =10.682 0.238 0.080(,...,P*%¥ =10.692 0.232 0.077], ..., P =10.693 0.232 0.076
0.698 0.227 0.074 0.693 0.231 0.076 0.693 0.231 0.076
P18=
- HEXIZ S & 45 3719 #o| Zo} &
- BHI7F Sofd &2 &7| &Y MEfo| WEO| BOIE
(n > 00| JFEF0| QIo{Z&))
OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 39



7|2 03 = &2
. Ot AFEH(Steady State) = &

» Z7| SENS FEO| 9 017<| nO| AKX T
p(n)o| 7to| Bi5} 7} Q= Zde o| st=

- e.g., 1EHA| O & &= pol| HEXNS

0.3

089 0.1 0.1 0.802 0.159 0.039 0.752 0.191 0.055
P=(0 07 03,P°=]| 03 049 0.21|, P°>=(0477 0373 0.150], ...
1 0 0 0.89 0.1 0.01 0.802 0.159 0.038
0.696 0.229 0.075 0.693 0.231 0.076 0.693 0.231 0.076
P® =(0.682 0.238 0.080], ..., P¥=10.692 0.232 0.077], ..., P ={0.693 0.232 0.076
0.698 0.227 0.074 0.693 0.231 0.076 0.693 0.231 0.076
p18 = . S BUn;(=abc)E AHYEEHE
e lim p( ") = lim p( ™) = lim p( ™) = lim P(X, =a) =0.693 =m,
n—oo n—oo n—oo n—0o
* lim pc(lb) lim p = lim p = lim P(X,, = b) =0.231 =m,
n—>00 Nn—>00 n—>00 n—>00
* lim pg'z) = lim plgc) lim p = lim P(X,, =¢) = 0.076 = &,
n—>00 Nn—>00 n—>00 n—>00

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 40



Z|eF Ol =

. Ot AFEH(Steady State) = &

« 27| SEi| BF0| glo1X|12 no| 7
o
o)

n i =
p(Vol Ztol Hst7t ol 2ol o
ce.g., 167 TO|2HE 8 pol| HE
. (n) _ (n) _ (n) _
Jim o = him pi) = i pl? =l
* lim pc(lb) lim p() lmpgz) lim P(X =b) = 0.231 = m,,
n—»>oo n—oo n—>oo n—-oo
* lim pc(w) llm p( ") = lim pgc) = lim P(X,, =c) = 0.076 = &,
Nn—o0o0 n—>0o n—00

— D R —

10 12 14 6 8 10 12 14 10 12
umber of steps (n) Number of steps (n) Number of steps (n)

Zoo—

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 41



. Ot AFE}(Steady State)2H &

w

MENSZHE = {X,, n=0,1,2,..}°| 1EtH| TO|=E ™ p7}t 7| Ot = Q!
O|1, & = [my, mq, T, ...]& Bt & [, Ct= VERIGE AL ol ry;= R LSHH,
&l HYMEN HE 7y = lim P(X, = /)OICh.
ft = fiP, an =1
\ ]EE J
o =04
o O

* PXny1 =J) = 2icg PXny1 = Jj | X = DPX, = 0) = ZiEEpijP(Xn = i)
* lim P(Xnyq =) = lim XieppiiP (X = 1) = Xjeppyy lim P(Xn, = 1)
* Ai_r)EOP(Xn+1 =j) = nli_)rréoP(Xn =j) = T[jOlEEa n; = ZiEEpijT[i O|C}.

» WEkM, T = iPOIH, m= HEOIRE, ¥ ;pmj = 1
- D E HEfE0| X2 RfTFIOIEE, 71; > 0

OIMEAEE Qe HER

T
02!

Jaehyoung Park, Protocol Engineering Lab. 42



7|eF ot3a T X[O]

3

« OFX{ALE s . oA EY Sk, -
ot & Eli(Steady State)= & - Al By HE -1, =
« 04| Al 3.10 .« CHA nOf M & 0% —x, = ¢

oA 3.12] Ot Z = X|Qlo| |2 EEES EoqE}.

0.89 0.1 0.01
ar0.89 0.1 0.01
[ﬂa,ﬂb,ﬂc][ 0 0.7 0-3]O|EE, sz[ 0 07 0.3]
1 0 0 cl 1 0 0

M, = 089X, +0Xm, +1Xm,
mp, =01 Xm, +0.7 X1, +0 X1,
., =001 Xm, +0.3 X1, +0 X1,

Mg +my+m,=1
\ ZTCJ-=1

JEE

011r, — Oy, — ., =0
—0.1m, + 0.3ty — O, = 0

OIMZAEE Qlet &

2l

1]
0%
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7|eF otz x|

« OFX{ALE s . oA EY Sk, -
DT SEl(Steady State)HE - Aol Hy e - b
« 04| Al 3.10 .« CHA nOf M & 0% —x, = ¢
oMl 3.12| Ot = #|Ql0| o 2=t E Eoqzl.

0.11m, — 0y — . =0 0.11 -1 0
—0.1m, + 0.3y, — O, = 0 l 0.1 03 ” ]=l0]
Mg +my+m,=1
0.1mg g
03 3

g g
Mg+ + 011m, =1, 1.11m, + S = 1,

., = 0.11m,, mp =
4.331,
3

=1

20 Jaehyoung Park, Protocol Engineering Lab. 44



7|eF of3 = &|Q

. Ot AFEH(Steady State) = &
« 04 A 3.11

5712 & EfE 7HX|D Q= otZ = A[Qle| 1Bt HOol&E =0l CtE 1t ZCf.

q1 42 43 qa (5]

42 493 44 qs 1

P=|93 44 (s Qi

da 45 1 92 g3
o

|I=

45 41 42 qa4
Olet Zr2 #Ho| & #0t of L2t ¥ol &= 12l 0t = 212 0|5 (Doubly) OFZ Z &|Rl0|2t 1 SHC}
. 1
Oltf, HHMEN & EO|my =1, =13 =Ty, =5 = E‘?:l% Hoqzt

7T1+7T2+7T3+7T4,+7T5=1 /\

Ty = 171 + 273 + 373 + @47, + qss (1 — q1)T1 — G275 — G373 — @474 — gs7i5 = 0

Ty, = QM1 + q3Mp + Q4T3 + qsT4 + s —qomy + (1 — q3)T; — 4T3 — qsT4 + @175 = 0
T3 = Q371 + 44T + qsT3 + @174 + 25 —q37 — Q4T + (1 — qs)73 — @174 — @275 = 0
Ty = Q4T + 5Ty + 1703 + Q2704 + G375 —qaT — 5Ty — 1703 + (1 — q2)14 — q375 = 0
Ts = Q5T + q173 + G273 + Q374 + @45 —QqsT — G170 — G273 — Q3704 + (1 — q4)75 = 0

OIMZAEE Qlet &

2l

1]
0%
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7|eF ot3a T X[O]

. Ot AFEH(Steady State) = &
« 04 A 3.11

57012 4EHE 7IX| = Ot= = AN|Qle| 1EHA HOo|2E =0l CrS 1t ZCf.
q1 42 43 qa (5]
42 493 44 qs 1
P=|93 44+ q4s q1 Qqz2|,Vq; >0, Zl 1qi =1
da 45 1 92 g3

‘.5

45 41 42 q4.
gk ofL|2t Yol gt 1¢] Ot2 = X[@l2 0|5 (Doubly) OtZ ZAN|Cl0[2t1 BtCt.
o]

(1 —=q1)m — q2my — Q33 — G474 — 575 = 0 ' (1—-q;) —q92 —q3 —92 —qs]
—qymy + (1 — q3)my — 473 — sy + @175 = 0 —q, (1—q3) —qs —95 —q1
—q3T1 — Q4T + (L — @)t — 1ty — @275 =0 |—q5 —qn (1—qs5) — @1 —G2
—Qq4T1 — Qs — @173 + (1 — @) —q3m5 =0 | =92 —45 —91 (1—4q2) —qs3
—qsT — Q172 — Q273 — Q34 + (1 —qu)t5 =0 |95 —q1 —q2 —q3 (1—q),
T+, +m3+m,+7m5=1 L1 1 1 1 1 .

_ o oo o

1 e o . =
ST = E,VLE T = nP,Z]5-=1ni = 10| g/ MHAIS BFESIEE Ot A E = EO|LC.
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. Ot AFEH(Steady State) = &
« 04Xl 3.12

oA 3.40 # = #PE MEst1 O|E HelstH Ct= 1 ZC}.
Ty = 1o + 1 1 = (1 — q1)70,

Ty = QM + 7, 1, = (1 —qq — q3)m,

Ty =(q3My + 73 73 = (1—q; — q, — q3)my,

O|M| my & Fot7| @Il Xy = 11t ¥ ¢, & M ot™ my(q, + 2q, + 3q3 + -+ ) OICL.
Olti, M = q; + 2q, + 3q5 + --- Ek L3I A}
e Ot=2 = A Qlo| &of R+ RIX| 8t54z}.

M < 0Ol gy = =B i — 17 0|7 7, = ~O|Ch o238t ZRol:
|
=

= Ab © oFOo n M cio
B= oEH — o——l X|'|:I"'||-_—|' ~ v paa | €01
(CP)i =[pPi0 Pir Pij]| .
Cl']'

M = O|H &l{7} EX5X| ef=Ct. 047|M M = g, + 2q, + 3q3 + -+ 2 Z|AHE x| =F2| 7|
2fO|H, EEBF &EH 00l A EYStod CHA| Bl 02 = Sot =0 dels BHl+2 B 44 0lCh.

M = ooct@ &E| 02 So| AT H, 7| Ot 2 = Mo|7| M=o S ELUS2
B E &EHolA 00|Ct.

SIME™EE

%I_F =

2l

1]
0%

¢
o
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7|eF ot3a T X[O]

- Ot & Eli(Steady State) = & n; 2| 54

0
E
|
.‘.i'

o (Ensemble Average) c+ue 5o 22

o O O -
o« OFHEAENS| HO|A|HOM A|AELO| & EY jof I8 B X
- SUSH AMABEIZ NE| 7tSRIS M, O & BEH2E N x1; 22
AMAEIO| 2FEH joi| RICED SHAIEN = vwi ol & aelj7t 2 xiste HIg
v eg., ;=02 B, 103 A|lARES 7ISTUE M, &fEH joil
%E&IIQE Z_E_l |:|:|'o|'
. HZ K7 7+740| o
o« O EHQ] ?:l_Q!_ Ix*Oﬂkl Al/\ ZN0| 2FEH jOoll A CFA
&El 2 KT St B2 HA =
- —& HE| YR F OHS 4B E YRSt x| BE
]

.
vl
1
fu
gll__l
i
o

ceg.,n =02 89, JE| jE YES=H BEHE

OlANZE™E <Et §F§E% Jaehyoung Park, Protocol Engineering Lab.
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- OH & Eli(Steady State) & & ;2| 54

« A|Zt l_éi'-'_.i(Time Average) el sg 5 ezl e Ba
» QY EHO| QA 0|AM A|ARIO| ZE j2 TO|5HE
| A

o= 1,if Xp =] g o
KAEEHSE [(X,) = { Y Xn=J a1 miolstd WRe EGX)IXo =)) =PX, =jlXo =)) = p( do|ct.

578 AlE n0ll M
Ij(Xn)) =1-P(L(X,) =1) 4T gEHjOiI olodi=7|
R Yo i(Xy) E EHA mI K| &Ef jE UESR & A0, BE2 E(XnLo [ (Xn)1Xo
D|_=|

OAHEHE M4 7|53t E[X] = Nuxf() E[[(X)] = TaxP ( 0101
i)
= S o E(i(Xn)1Xo = j) = Ziopy; OICh m - 02 3t (n

Soop|) 2 MEl jE YRS & BF F4(r)o0lch

Ol AlZHBZ 9| 7idol olsf Ch=1t Zo| EelEC.

1
("lll—rgom_ =0 [ (Xn)1Xo _]) - hm _Z o E(G(Xn)|Xo =) = 11mn OpJ(J) =T

et HEZH Jaehyoung Park, Protocol Engineering Lab. 49




7|eF o3 = X|O

st AEHB7hel 719f Ot R Z Al

|22t £Vt RESICH D E MEIS 2 ol KfF EE YA
AEf S| sLtoln, WOl A7 AEHE ERHHR| &S
AE 4+ U

EfSZF E7F F S o AT SEfTEE

ol R EHEH e
st AEfE 7 EQI Z|F O3 X X
1|2 k e FHm 2}

« el kol 2|EotX| &f= LIHX| &E

« = QROIT 2E h,oll CHaH 0 < h; < 191 HEIYHAlo| SHE 73
« B k& MQIE LIHX| dEl=2| RiFd EE
het, 2Bl a0l M A[ZFSHA &

00[E2tH BE HEIE=2
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7|eF ot3a T X[O]
. 25 AFEjZ 7FO| 7|9 ObRZ & Dl

» 0| K[ 3.13
oAl 3.50] HESMS AT DY 0 o e—e—o
=

= <p p = p
U Sam Aele BEEEO|ne BE AHBE He 9] RiTL elol AL RS A 4
EHO|Ct. 047 Z 7* *"EH‘?E' Zd2 Fafiet.

2ME /e HERY Jaehyoung Park, Protocol Engineering Lab. 51



7|eF ot3a T X[O]

- P&t MEiZ 7| 7] otz = |2l

« 04|Al| 3.13

of|A 3.50| SHEHE ™S AT{EH 0 <p < 10|10
C 1S EH

o 1 p —po |:
SIE Ol = A2 &©Elrdsole2 RE A e

T

EfO|Ct. 047|M ZF M Ef =72 F5lEt.
j_l . 1 2
mj = (qu )TL’O,] =1,2,3,... O|C}, Ty = (5) Ty, Ty = (%) Ty, T3 = (%) T, -
1) p<q@ B2
o _ 1\ v [P\ _ 1\ 1 _2q
20T = (1 +(3) 2720 (5) )”" =(1+ (@) )m =
Y% omj = 10|00k S22 1, = %om [HEF A, \
SHIZxo & 4
l( _ 2), j=0 T
_J? qa 0 1
TTj 1 j=1
L1-9@) 121 X
2q q/ \q P=|0 ¢
n= OFHAE H#B0IDE DE NEjSE 2ol RTICH 00

L. OTT OO

p=1
E2RF <:F9_I xu?w_r 29| XH?IHLP 2T LA A

et HEZH Jaehyoung Park, Protocol Engineering Lab. 52



7|eF ot3a T X[O]

- 25t MEfZZHol 7|2 otz = F|Q

« 04|Al| 3.13

oi Al 3.50| SHHE S Alm{EHTH 0
SHE Otz = AQle E 2
EfOICH 047|M ZF MEH =742 FSlet.

1 P p P
_polct QU= ===

q=1
E2 25 o| AFHHLE Go| RHF7HLE 25 LA|A &

pl—1 . 0O 1 0 O
mj = ( = )TL’O,] =1,2,3,... O|C} q 0 p O
P=]0 g 0 p
2) p=2qQl 382 e
FetSH|Zx2| 4f0| EXWSHK| et =Ct. [HEHA, T0o|=HE 0| M & 2ot
N AZ MAHstD CtSe| H&ES me{sct
0
p9 0 hy = ph,
g 0 p O
Q=0 q 0 p | AULHAM] = ohS B, 2T It Phs
00 g 0 h; = qh; + phy

H2bAd, by = qhi_y + phis1 Ol Ol p(hiss — he) = q(hy — hi_y),i = 2,34, ...0ICk,

OINZE™E /Tt HERT Jaehyoung Park, Protocol Engineering Lab. 53



ﬂ%MiEﬂﬂ

. 01|7<1| 3.13

AERZZHol 7(9f OFR I

1 p p p
O —(O— =G4
q q q

oA 3.50 HHEME MAT{EMH 0 <p < 10|22 p =1 - pOILC}
Y otz = Aol HelIRgolaz RE HEES 2F Lo MHHLE G| RFHL 25 UAIH
AEHOICH 07| ZF MEY =4S F3&iet.
pi=1 B ~p<qO|H B2E &E|T7I 7] 29] &Fo| RiH,
m = (57 ) mo = 123,... ek » = qO|H = AEf7} Po| K7
2) p=>qQl BR: p < qO|H 2E 2ENTI LA|R] AEf
h - qh -1t phi+10|—_’|— OlE p(hi+1 — hy ) - CI(hL _ hi—l)ii = 2,3,4, OlEl-

p(h, —hy) = thOlEE hiy, —

Al o2 A ol
=== T AA

i > 10 Cistod CtZ 29

h; = (h; — hj—1) + (hj—1 —
[CF2kA, p
2= gofl it 0|E-|°F HA4E

hi—p) + -+ (hy — hy) + hy = ((g)"‘l + (ﬂ)i‘z -
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MATLAB 32 =

« O|AFA|ZH-Of A EN S E 10

oz

t=1:5;
X=[24132];
figure;
h=stem(t, X, 'filled', 'MarkerSize', 6);

set(h, 'MarkerFaceColor', 'b", '"MarkerEdgeColor', 'b');
title('O| &t A|Zt-Of A2 EH & E 117,

xlabel('t (AlZH)");
ylabel('X_t");
xlim([0 6]); % x=
ylim([0 6]); % y=

~

0 2 A X4
A

= O

0f ot
do 4o
i

o o

set(gca, 'xtick', 0:6);
set(gca, 'ytick', 0:6);

set(gca, 'xticklabels', {", '1','2','3', '4', '5', '6"});
set(gca, 'yticklabels', {'0", '1', '2', '3', '4', '5', '6");

grid on;
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H =
T

- MATLAB Z E

« RS A|ZH-O|M Y E HEWMTY

t_intervals = [0, 2, 4, 6];
states = [1, 4, 3];

figure;
hold on;

for i = 1:length(states)
line([t_intervals(i), t_intervals(i+1)], [states(i), states(i)], 'LineWidth', 2); end
title('2d<& Al ZH-O[ A 2FEH EFETHEY),
xlabel('t()");
ylabel('X_t");
xlim([0 6]);
ylim([O 6]);
set(gca, 'xtick', 0:1:10);
set(gca, 'xticklabels', {'0', '1', '2', '3', '4", '5', '6'});
set(gca, 'ytick', 0:6); set(gca, 'yticklabels', {'0', '1', '2", '3', '4", '5', '6});
% set(gca, 'xticklabels', {", '1', '2', '3', '4', '5', '6', '7', '8, '9', "10'});
% set(gca, 'yticklabels', {'0', '1', '2', '3, '4','5'", '6'});

grid on;
hold off;
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e O|AFA|ZF-Od&s AFEY &H2 T} &S

t=0:6;
=[0.5,1.7,2.3,4.8,2.7,4.1, 2.9];

figure;
h=stem(t, X, 'filled', 'MarkerSize', 6);
set(h, 'MarkerFaceColor', 'b'");

title('O| Ak A|Zt-Q3<5 AFE & E 1} %),
xlabel('t (AlZh)");
ylabel("X_t');

xlim([0 6]);
ylim([0 6]);

set(gca, 'xtick', 0:6);
set(gca, 'ytick', 0:6);

set(gca, 'xticklabels', {", '1', '2','3', '4', '5', '6'});
set(gca, 'yticklabels', {'0', '1', '2", '3', '4", '5', '6'});

grid on;
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- MATLAB Z E

A A 5} =

+ AL AIZH-AL A E| S EBIHY
t = linspace(0, 6, 100);

time_points = [0, 1, 2, 3, 4, 5, 6];

states =[0.5,1.7,2.3,4.8,2.7,4.1, 2.9];

figure;

plot(t, X, 'LineWidth', 3);

tite('QIE AlZh-AS A E S ELHY);
xlabel('t (A1ZH)");

ylabel("X_t');

xlim([0 6]);

ylim([0 6]);

set(gca, 'xtick', 0:7);

X = interp1(time_points, [0.5, 1.7, 2.3, 4.8, 2.7, 4.1, 2.9], t, 'pchip’);

(
set(gca, 'ytick', 0:6);
set(gca, 'xticklabels', {", '1', '2', '3', '4', '5', '6'});
set(gca, 'yticklabels', {'0', '1', '2", '3', '4", '5', '6'});
grid on;
oA N QEt HEDH
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MATLAB 32 =

- ZEEE 1, (1/2)

n=1:20;

P =[0.89, 0.1, 0.01;
0,0.7,0.3;
1,0,0]; % ™O| && &=

state_prob =[1; 0; 0];

p_aa = zeros(size(n)); % p_{aa}
p_ba = zeros(size(n)); % p_{ba}
p_ca = zeros(size(n)); % p_{ca}

p_aa(1) = state_prob(1);
p_ba(1) = state_prob(2);
p_ca(1) = state_prob(3);

for i = 2:length(n)
state_prob = P * state_prob; % X10| & & 7|4t
p_aa(i) = state_prob(1); % p_{aa}
p_ba(i) = state_prob(2); % p_{ba}
p_ca(i) = state_prob(3); % p_{ca}
end
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. SEHEE 1, (2/2)

figure;

plot(n, p_aa, '-r', 'LineWidth', 2); hold on;
plot(n, p_ba, '-g', 'LineWidth', 2);

plot(n, p_ca, -b', 'LineWidth', 2);

yline(0.693, '--k', 'LineWidth', 1.5); % =&M

text(n(end), 0.693,"' 0.693', 'HorizontalAlignment', 'left', ...
"VerticalAlignment', 'bottom’, 'Color', 'k', 'FontSize', 10);

legend('p_{aa}, 'p_{ba}', 'p_{ca}', 'Steady-State (0.693)', ...
'‘Location’, 'northeast');

xlabel('Number of steps (n)");

% ylabel('Transition Probabilities p_{ia}');

ylabel('p_{ia}');

grid on;

xlim([2 20]);

ylim([0 1]);

xticks(0:2:20);

yticks(0:0.2:1);
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MATLAB 32 =

+ ZEEE 71, (1/2)

n=1:20; P =[0.89, 0.1, 0.01;
0,0.7,0.3;
1,0 =

,0,0]; % T™o| =& A
state_prob = [0; 1; 0];

p_ab = zeros(size(n)); % p_{ab}
p_bb = zeros(size(n)); % p_{bb}
p_cb = zeros(size(n)); % p_{cb}

p_ab(1) = state_prob(1);
p_bb(1) = state_prob(2);
p_cb(1) = state_prob(3);

for i = 2:length(n)
state_prob = P * state_prob; % X10| & & 7|4t
p_ab(i) = state_prob(1); % p_{ab}
p_bb(i) = state_prob(2); % p_{bb}
p_cb(i) = state_prob(3); % p_{cb}
end
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+ ZEEE 1, (2/2)

figure;

plot(n, p_ab, '-r', 'LineWidth', 2); hold on;
plot(n, p_bb, '-g', 'LineWidth', 2);

plot(n, p_cb, -b", 'LineWidth', 2);

yline(0.231, '--k', 'LineWidth', 1.5); % <=&M

text(n(end), 0.231,"' 0.231', 'HorizontalAlignment', 'left', ...
"VerticalAlignment', 'bottom’, 'Color', 'k', 'FontSize', 10);

legend('p_{ab}', 'p_{bb}', 'p_{cb}', 'Steady-State (0.231)', ...

'‘Location’, 'northeast');

xlabel('Number of steps (n)");

ylabel('p_{ib}');

grid on;

xlim([1 20]);

ylim([0 1]);

xticks(0:2:20);

yticks(0:0.2:1);
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MATLAB 32 =

+ SEHEE 1, (1/2)

n=1:20;

P =[0.89, 0.1, 0.01;
0,0.7,0.3;
1,0,0]; % ™O| && &=

state_prob =[0; 0; 1];

p_ac = zeros(size(n)); % p_{ac}
p_bc = zeros(size(n)); % p_{bc}
p_cc = zeros(size(n)); % p_{cc}

p_ac(1) = state_prob(1);
p_bc(1) = state_prob(2);
p_cc(1) = state_prob(3);

for i = 2:length(n)
state_prob = P * state_prob; % X10| & & 7|4t
p_ac(i) = state_prob(1); % p_{ac}
p_bc(i) = state_prob(2); % p_{bc}
p_cc(i) = state_prob(3); % p_{cc}
end

Jaehyoung Park, Protocol Engineering Lab. 87



- MATLAB Z E

+ SEHEE 1, (2/2)

figure;

plot(n, p_ac, '-r', 'LineWidth', 2); hold on;
plot(n, p_bc, '-@', 'LineWidth', 2);

plot(n, p_cc, -b', 'LineWidth', 2);

yline(0.076, '--k', 'LineWidth', 1.5); % <=&M

text(n(end), 0.076,' 0.076', 'HorizontalAlignment', 'left', ...
"VerticalAlignment', 'bottom’, 'Color', 'k', 'FontSize', 10);

legend('p_{ac}', 'p_{bc}, 'p_{cc}, 'Steady-State (0.076)', ...
'‘Location’, 'northeast');

xlabel('Number of steps (n)");

ylabel('p_{ic});

grid on;

xlim([1 20]); % x= 0 ~ 20

ylim([0 1]); % y= 0~ 1

xticks(0:2:20); % x& <l 5

yticks(0:0.2:1); % y= EF2{ 0.2

Jaehyoung Park, Protocol Engineering Lab. 88



	슬라이드 1: 의사결정을 위한 확률모형  - 3장 마코프 체인 -
	슬라이드 2: 목 차
	슬라이드 3: 개 요
	슬라이드 4: 개 요
	슬라이드 5: 개 요
	슬라이드 6: 마코프 체인
	슬라이드 7: 마코프 체인
	슬라이드 8: 마코프 체인
	슬라이드 9: 마코프 체인
	슬라이드 10: 마코프 체인
	슬라이드 11: 마코프 체인
	슬라이드 12: 마코프 체인
	슬라이드 13: 마코프 체인
	슬라이드 14: 마코프 체인
	슬라이드 15: 마코프 체인
	슬라이드 16: 마코프 체인
	슬라이드 17: 마코프 체인
	슬라이드 18: 마코프 체인
	슬라이드 19: 마코프 체인
	슬라이드 20: 마코프 체인
	슬라이드 21: 마코프 체인
	슬라이드 22: 마코프 체인
	슬라이드 23: 마코프 체인
	슬라이드 24: 마코프 체인
	슬라이드 25: 마코프 체인
	슬라이드 26: 마코프 체인
	슬라이드 27: 마코프 체인
	슬라이드 28: 마코프 체인
	슬라이드 29: 마코프 체인
	슬라이드 30: 마코프 체인
	슬라이드 31: 마코프 체인
	슬라이드 32: 마코프 체인
	슬라이드 33: 마코프 체인
	슬라이드 34: 마코프 체인
	슬라이드 35: 기약 마코프 체인
	슬라이드 36: 기약 마코프 체인
	슬라이드 37: 기약 마코프 체인
	슬라이드 38: 기약 마코프 체인
	슬라이드 39: 기약 마코프 체인
	슬라이드 40: 기약 마코프 체인
	슬라이드 41: 기약 마코프 체인
	슬라이드 42: 기약 마코프 체인
	슬라이드 43: 기약 마코프 체인
	슬라이드 44: 기약 마코프 체인
	슬라이드 45: 기약 마코프 체인
	슬라이드 46: 기약 마코프 체인
	슬라이드 47: 기약 마코프 체인
	슬라이드 48: 기약 마코프 체인
	슬라이드 49: 기약 마코프 체인
	슬라이드 50: 기약 마코프 체인
	슬라이드 51: 기약 마코프 체인
	슬라이드 52: 기약 마코프 체인
	슬라이드 53: 기약 마코프 체인
	슬라이드 54: 기약 마코프 체인
	슬라이드 55: 기약 마코프 체인
	슬라이드 56: 기약 마코프 체인
	슬라이드 57: 기약 마코프 체인
	슬라이드 58: 기약 마코프 체인
	슬라이드 59: 기약 마코프 체인
	슬라이드 60: 가약 마코프 체인
	슬라이드 61: 가약 마코프 체인
	슬라이드 62: 가약 마코프 체인
	슬라이드 63: 가약 마코프 체인
	슬라이드 64: 가약 마코프 체인
	슬라이드 65: 마코프 체인 응용
	슬라이드 66: 마코프 체인 응용
	슬라이드 67: 마코프 체인 응용
	슬라이드 68: 마코프 체인 응용
	슬라이드 69: 마코프 체인 응용
	슬라이드 70: 마코프 체인 응용
	슬라이드 71: 마코프 체인 응용
	슬라이드 72: 마코프 체인 응용
	슬라이드 73: 마코프 체인 응용
	슬라이드 74: 마코프 체인 응용
	슬라이드 75: 마코프 체인 응용
	슬라이드 76: 마코프 체인 응용
	슬라이드 77: 마코프 체인 응용
	슬라이드 78
	슬라이드 79: 부록
	슬라이드 80: 부록
	슬라이드 81: 부록
	슬라이드 82: 부록
	슬라이드 83: 부록
	슬라이드 84: 부록
	슬라이드 85: 부록
	슬라이드 86: 부록
	슬라이드 87: 부록
	슬라이드 88: 부록

