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In this chapter, the potential process means honest one, see (6.9.1) in page 227. After some years, we replace weakly symmetric by symmetric, and replace symmetric by reversible. All these names do not assume the honest property.
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€10, -sigmr, = (I — i8N, 0, -, 0)

€, =0y, 0, =y Q)=€y,

€2 sizmi, = (1, SiEN,, 0, =+, 0) (6.5.103
€3.2sigm, = (1, 2signis, 0, -, 0)

Bib wra bunddud snannd dnb Vak di+ RS dhd A4l dAd B ES 4dd J
P
Kl

5:£a=(ils Iz, 0, =rr, D) =¢5,

) GNIN=(‘.1': ':g!'.s ATy iﬁ'.)='3

Moo RAERESR. |
REBl M TFvecEyxy, BR—fMhe, Flefg A,
Li=(e;=¢;;, €L sidni 31.2;i£ni:1 ey, Crigs

ez.sil’nizs i 3“;: "7y _eN:'N'—"ﬂ)

Y

. N 7 '
a(eyy €)= []1 T] ater  siam,s €5:) (6;83:11)

k=1 t=signi
. N fi
a(ey ey =]] Il atexis ewr siemi,) (6.5.12)

Cok=1 f=signi; '

HhEe. 3.6 B EE,
EXG6 5.2, Hipha=(ales ¢'); e, ¢ CExn) HN BT H
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ITace; errc0, ecEy (6.5.13)
EIEFc )

FHEATE, HApENE.5.6),

WL=(e=¢e,, €, €3, "'vy €4, €p,, =e)jba'='('ﬂ(e; e’ )RR
M, L e —&H e (0sk=n) 8RN RLE &S
#., Bk, FEHETANRREEET#, ENMMROG S TLHE &
B, ERMRNHBEIBIETHEES L, BV YEFLANGEEE
FHE TS, RS E-Y (L), VL) Bl —4BAE R,
RN TLRHE—EHEV (L), 8FV(L)<<aV/ (L), LE-HE
e Vo (L), BRSNS e R EIC el = WV o (L) 3
T—1A& MWL, ﬂlﬁﬁ‘i&ﬁﬁd\iﬁh(m A0 —, {Eliﬂﬁﬂﬁ—*iﬁ
R,

AL 5 — 4B, ﬁ!L"—ifLﬂE iﬂJﬂL’W%J&ﬂELHﬂK
Bl (R m, RE R, B NAE ),
RE, HfiEEL SLAE, BV 2LE—1t8hE%S, B1EX
#mL. BV (L) pESEE RANSR{IENEZ BNV L), BL R
L &3 E¥, JHHLAL HEsHEr 8, ROV 4 ER

LY, MRERA" VL), Mﬁ:#ELH@~f1*&JJ}£ﬁ Vo(Ll); 4R
FTRBEAV @PAYILIERE : .

oV L) gV (L)) - (B.5.14)
afﬂﬁﬂﬂﬁﬂ'ﬁﬁmm ﬁﬁlﬂﬂsiﬁb(afﬂ} MG, idass—WRnZ
®BHKP, . S
M6, 5.3, NEIEFRIFa=(aley ')y ¢, & CEx) HEM
TEFHE B

e(Ly=0, ¥LcP ' - (6.5.18)
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EER M E R . #LhE— R, FHi=1, ML
B - ANERGE R R, R ET AT RERE R
5, ':.[J{m{s.S.lE){Eﬂq}(L):ﬂ. SRR T ek — 1(k=2) i1 BA W 5
» HAEl = k@IS, MELAERAIL, ME6.5.15 388 #(L)
w0, Elﬂtxiﬂiﬁluil:%m. 3 RUTE RO BEEE S, %M#Eﬁ’iﬂ%— el
L' fiLY, #m : .
;i_."as;_,,.V".(Ir,I{:_Izk,. S (6.5 163

WV (L)<l=k, L (6.5, 17
e(L) =gp(LT) +q@(L"y, o - (6.5, 18)

H1(6.5.16),6.5% 17 ) A1V 911 it e (L7 = wHJ 0. ﬁtm((-; 5.

183 5M0(LY = 0, S FIIE,
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TR RO L) S %

Yk X(m}—{m(n o}, wwﬁ%ﬂ&ﬁé‘lﬁf(a,? . rm—

“T*Eﬁ'ﬂig.fm*]'iﬁ&ﬁ% 'EW%%I‘EH%E HiE?-‘—"l} %ﬁﬁﬂ*ﬁﬁ?ﬁ'ﬂ
P(n)= (P:i;(m), i,fCE)., L : R

ﬁ:ﬂ‘lﬁf%@uﬁﬂ‘%ﬁﬁx(mﬂﬁﬁ, uﬁ E‘Uﬂlij’iﬁﬁﬁﬁ, *
POy T mpdy, M- e T SUTRR RIE

Pis(n} >0<=2>p;i(n) >0, ¥i, I€E, -
¥ rET, R (6.8:1%
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teT, WadE §6.2 FEXHG P00 = (0,0) HHDIRH
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EFH6,6.1, XTFIEAREBPM) = (p,m) , T AW 5510,
(1) P(n) 5% |
(i) P(n) BinTR3%,
(i) P{n) BA[EL#s
(iv) MFPvneT, VIEDM), i, jEE,(m), H

Pa, (1) P25 0R) Pi, (1) = Doy (W) Py (Pis, (1) (6.6.2)

EEHATHARSHE L NAE §6.3. GERL (ro(n)) ARBER
fr (a5 (ryy),
THRERRFFHEEL R,
E#G6.6,2, DRA REHPO = (nsn)) AI—ERTH U
5n BXmi B
u; = —logui(1) +c,, LED(1), I€E, (1) (6.6.3)
RHe,(ICRONNMEEEY, KEAFASHEN AR §6.3.
HEB  BAE, RV BIEN (—log (1)) BP)ME. Fik,
p=An R -
(P, =v (1P () N, i, jCE (6.6.4)
FH(6.3.11>F(6.6.3), BANICH
(DD = v (105(1), Wi, JCE (6.6.5)
FB, BFEE (6.6.3) »n- 1557, N H Kolmoegorof-Chapmanly
FE43
Uy {(1)pi; ()= ;Uafllpuiﬂﬁl}mﬂl)
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=v;(1) 2 Psall) Pra(n - 1)

(¥

=v;(1)P;z(r), {6.6.6)

FE (6.6.4) W riFE, BHEEE,

MDA RS P = () B, RATMERMER
DT, EHES.6.2%H, Py MRERTEH PO MBEEH
2. WBUE RIHEP(L), HBP(L) = (R FiLE P=(:). %
ZHAG(HRFR TR,

HETG. 6. LFIEHEG. 6,215

EW6.6.3, ITHEHP = (07}, TRAMET %

(i)Y PH#s

(ii ) PERfeIC s N

(iiiy P33T EIRs

(iv) M TFHIED, ¥i, jEE, &

" o B )

Puyi Dij Psap = Pﬁ ;#0350 Pia, {6.6.7)

MAFHRFLT, EN—HEERIE M,

;= —=logy, +c;, 1D, iCE,; (6.6.8)
Hrp
5311 . '
= , BIIC By, i3xAyy (6.6.9)
U;= pig‘ng
1, Mmi = Ay

MR —RRAIEm (v, IED, ICE), XBA (W D)
21+ 5 1% 5 1R 8 F.

E6, 6.2, Bu) RP=(p) BHE—F M
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w=exp{ —uWy), Y¥IiCE, (6.6.10)
0] (wid RPH—AEBI, Rz lds @) FPERERT
EHE6, 6,4, WIHP=(p:) WEHE—IH WD B 7% 2 i R A
wiR (PHD HREHEMNE., HAEAXLR

0 w;< oo, WICE, ' {6.6.11)
W= 2> Wilei, WICE, {6.6.12)
el

R FEBR. FEdl v ARKAR P= ;) Tl
5.

B 5 6. 6. 337 B 4G E)

S2H6.6.5, SRTREP=(0) AERETHR WESL
e Tk 2% 4 A R A

(i) PRERH,

(i) FMe.6. 3 —(v)Z—KIL,

(i) }TrE—4ED,

Jq, =2 <. (6.6.13)
"'EEIPMJ
TE PRY LBk, Edr
1 Bﬂ‘”_ - Bdt.f

-.1
T, == (EA ) iCE;,, 1€D  (6.5.14) "

Disy, 'iEE1Dja; '?

EBHER W, >0, Twi=1, Fdr
| w; =, Wy, i€E, 1€D C (6.6.18

W) Ce ) ERP = () W — T EBRAAE,. TiE — 5 B $f 5 4 7B o
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HY.
E =(0,xT1,22,) (6.7.1)
E;=ExE, (6.7.2)
BX6,7.1, BX) ={z®,0), n=01RE LEHKREH
(R,F.P) LHFRIRARE, HREsE & E., RBERE
P=(Diiikitn (8400, (R,VCEy), MR

E Persringst; = Ly Y{i,i)CE,

Lk, ivc FislL LCi f2}

{6.7.3)
pfi]i?!Lﬁ!i;>0 yl'i'i_{kyt} EFJJgJ'F#'(i,j) E Ez '(ﬁ' 7. 11)
pt_i;.f';-s:hh: 01 J'VL(krE} EFI':' U {.(i‘h'}}

(i, ) E, (6.7.5)
ﬁq: F;‘j:{i,j_l)p(isf"'l}g(iﬂltaf):(i+lii}}! ]
| (i, € B, (6.7.6)

WIFRX (0) (P = (Pav s> K CRIO XA BEYLHR,

MBEHE, BEERELG B ET kD,

B SER6.6.3, EHEs. 4. 1REDS. 4.2 v BE

EE6.7.1. XFNHABIHEME P = QLariany), TRM R
- '

(i) BEFH

i) EHEER =

(iiiy MF—HWU.DEE,, H

Lt + 1,00 pCE+ 1,00+ 1,i+1) -
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s PO+ 1,7 +158,0+1) pij+1,1,7)
=p(E,ist, i+ 1) p,F+ 1+ 1,f+1)0
e pCi+1,i+ ;i 41,0 pE+1,7,1,0). (6.7.7)
EEH, MHEHEE (-logw i,/ (1) CE,),

o op —signt,0,1,0)
T (1) =n (n,mf___ﬂ__ D(L, 051 —sight, 0

p(i, k—-slgn];l k)
. H pliksik—signf) ’

_3! m-

(i!f)EEEn {6.?-8)

FeAb (0.0 BATEIE .
EE6. 7,2, _mHAKYLEER P=(p(i,/; kI EEHR (B3R
D) PABEEAFREES. 7. IPHO~(VZ—&, #H

Lopl{d—signi,n,l,0)
(x{0,0) )"1_ 2 H p(l, 05 —signi, Q)

I —gegne
i op(d,k—signi, i, k) |
H p{i,k’l k—glg‘n’,) < {5?,9)

k==rigni

TERTR AR, ME—BARS AR daX AR« (0,0 # (6.7.8)Fi &
MH (i) L,IXEED,
M1

p{i, i+ 1,0 =p>0,
p(i,j;i-1,1)=q>0,
pP(i,JyE,]+1)=¥2>0,
PlE, i, —1)=5>0,
pli,isi, ) =tx=0,
prg+r+s+E=1 - J

WD EE, | (6.7.10)
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B#E, WEE.7.7) R F RIS Togrs, S ILAEER S, ©6H
WEERE (~legm (1)) (i,/)EE,); .

w(i,ibzm:(o,o)(—g—)j(—g—)i G JcEy)  (6.7.11)

G710 &PET,

@E (%)(%) =00, | . (6.?.1_2)
(J.ileﬂz
WHEEG.7.2MEAR A,
2 b, B
.p:q=}'=5=ﬂr U{G{—i—, t:]._-'la {E‘i?-lg)
L %J}E%ﬂgﬂ}* B AT R,
W3 R
, %i<0, )
iy 1+1,0) = {; i‘i;
3 =Wy
r 0,
p(fh Li+1)= {: :;fﬂ
? =WV}
c, %i:}ﬂ, '
Liy1-1,F ] .
PGy 1= 1,00 = {a, Wi, N, NDEE, ) 6.7.14)
>0,
pidy bi-D= :Hu
s ==
t: %izf:g?
p (i, fy i, 0)- { Wif 20,
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HF

2a+28=1

a+38+08=1

4B+t =1

¢ >0,32-0,vy>0, 00, t>-0

BB XA . BRI EER

(6.7.15)

ﬂ )isi.i’ni+j':n'tﬂ:'

T(i,f)= 7(0,0) ( (1,iYcE,

a
(6.7.16)
Bl

> i) = 4n(0,0) 2(%)2(—5—)'r (6.7.17)

[i.jJuB‘: Jacll

- WEWHNERENEa>8. ;

LRETRBESIRMRERMRL, PFAC.7.7)CEME
$:(6.2.13)) Rarsesls, »— KM, RIMMO2EDR, £45 6.
TN ARG RERFES. RNYE, EB2FEBHHT. &9

< ®BIIE
6,73, (6.7, T)RAFAr,

B R&EBHG.7.7) PRt —FA R E R EH.
ik, BNHE—ALRE = @G kD), IPFERR, (6.7.7)
WAUE — A& (BUREREEN Rlar, WRE— W f 38

) AT
B F=(0i,is k,0)) Jof] 2 hF BT IRHE K
PCLTsi+ 1,00 =P Fi= 1,0y =pCE, 16,0 + 1)
=p(i, it~ =a (6.7.18)
p(i,isi, ) =1-4a (6.7.19)
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ﬂ*ifa<i€% (6.7.20)

CRHRG.T.T) iy WM, ] 0<emin(3,2200), e

1—- 3¢ -ue, Ul=k=j=1{ i=0,

1~ 2u+ aE, Wwk=1,I=j=i~-1 Hi=D,
pli,fik, ) = | peE ik, 1ye,  Ml=j=ik=i+1HI<0,(6.7.21)
pli ik, e, M¥l=k=1,i=1~1Hi=0,
CpliLik,),  HE.

mER (pa,i:k,0) BRT5eHEYHEM, H A
pl0,051,0) PC1,051,1) P(1,150,1) PC(0,1:0,0)

= p(0,0:1,0) » £P(1,0:1,1)P(1,1:0,100¢0,1:0,0
= ate, (6.7.22)
p(0,0:0,1) P0,1,1,1) P(1,1;1,0) p(1,0:0,0)
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=a4, (6.7.23)
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PCi iy i+1, jy=13

. (PO, VUDEE,. (6,7.25)
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Celico o I

w(i,f)=m(0,0) N

(P G)
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(i>>0)y (6.7.43)

gy
IDE;(%A */(i(—;)kﬂ) (>0 (6.7.44)

223



H T U—ﬁ (2=0) Fr B EE. &

:«:D:,az( )/( l(-é—)i+1):%. (6.7.45)

k-4

A}ﬁ:r:n—— gl (6.7.42) FEHFEYA (6.7.38) Z-—IdER
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G P LWIsTHRIZRAI RS, HRE L E REy, # B BT
P=(p (ese’).e,e’ CEN) IR

> ples¢’ ) =1, Ve Ey, (6.8.1)
e CF, | {e}
p{e;ew:o,@%e’%%u-{e}, “reCExny,  (6.8.2)

(oS uL §6.5) mﬂ#ﬁxtm}(ﬁl"ﬂp(e;e’%z)% (4 & ) Nog 41 B B
e .

F/ERE6.3.4, EHE.5. 1HEEs.5. 23 A BF)

EiE6.8,1 WTNTHARILAEMP = (plese’ ),e,6’ CEy), T

« 275 =


Chenmf
Sticky Note
>0, \forall e'\in F_e \qquad \forall e\in E_N

Chenmf
Sticky Note
(p(e, e'))


i W s F
() BERP:
(1) EHEE
(1i1) ‘B3 P) ALEE
(iv) XFvesEn, 7
perel DP(es e\l Ip(ell) 140 ) (e’ 1€)

=plee 3 ap(e® 13 2p (e e\ plel)! :__'_‘3)

1<<k<I<N, YeCEp, {6.8.3)
AR ER (6.5.8), MRTHY, WMEMHHEE(-1og T,
E'EEN)g .
N ;!
P(Chyt_signi 1€5 s2)
£ — 6.8.4)
7 ﬂ:eﬂﬂ H p(eﬁgiieksf-signf.‘) (

i =1 [=dign | L

BE R (6.5.10). Mitr, REBERE.
EE6.8,2, NDHEYLARMEP = (p(e;e’) DR R (Al
TESKTEEMS 8. lrlﬂﬁtr ()~(iv) Z—E3x. FH

M, D H H

eEEpr k-1 |mx 1{=k

p(ekaf—r gi& gnllgk'} I)<C§¢l
P(€k,13Ck 24 —signi )

(6.8.5)
HEAER, WE-EHomRAaXEN 1 6.8.4 B X

(7ey €< End.

§6.5. \HIORATRIE

wX(w) = {x(z, @), 1ZOIRENEZHFREE 0 &, F,F)
LHFFRA A GRARSE, HREEHRE, HEEMRP()=

* 226 *



{pid"(t.)):
Pij (130, X piy(t)=1 }

fu i

Pis (t+s):§5 Pr ()P, (8 (6.9.1)

lji_n': Pist)=0y;= Pijfﬂ)

Hr b, =1, %,;,=00%0), DGWHER P{t) = (pis(£)) AEIRW R
T,
HRPOREBHM, NP
P (1) >0%=2p ()0, €6.9.2)
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vilmt) = 0(t) = Ba, i (1)) Pis, (1), (6.9.8)
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(6.9.8) FWo,(t)3%LE, W0 (6.9.9) FEWHEEFEE MG H
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(U_{\lambda}^{ab})\uparrow
\matrix
\infty                    & \frac{1}{r_2-r_1}\\
 \frac{1}{r_2-r_1} & \infty
\endmatrix
$$
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(A0, >0} (6.13.8)
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