Version RET/3

Numerical answers

1 (b) p(C=1|LFT = 1,PCR =0) = 0.3

4 (b)
pOr=1y—1 =1 pQr=1y-1=2) p(yr=1ly—1=3) 0.45 0.45 0.05
PO =2ly—1 =1 pOy:=2ly-1=2) p(yr=1ly—1=3) [ =] 045 045 0.05
Pt =3lyi—1=1) p(yr=3lyr-1=2) pQyr=1ly—1 =3) 0.1 0.1 09

4 (c) Transition matrix as given in 4b above. Initial state distribution:

py1 =1 0.25
py1=2) | =1 025
p(y1 =3) 0.5
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