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http://www-groups.dcs.st-and.ac.uk/~history/Biographies/Markov.html


馬可夫鏈

 Wiki

http://zh.wikipedia.org/wiki/%E9%A9%AC%E5%B0%94%E5%8F%AF%E5%A4%AB%E9%93%BE




Wiki (Markov chain)

 Markov chain - Wikipedia, the free 

encyclopedia

http://en.wikipedia.org/wiki/Markov_chain
http://en.wikipedia.org/wiki/Markov_chain
http://en.wikipedia.org/wiki/Markov_chain
http://en.wikipedia.org/wiki/Markov_chain
http://en.wikipedia.org/wiki/Markov_chain








4 5 6

2

1
)5|4Pr( 1  nn xx

2

1
)5|6Pr( 1  nn xx





http://zh.wikipedia.org/wiki/File:Markovkate_01.svg


http://upload.wikimedia.org/wikipedia/en/4/47/MarkovChain1.png




Markov chain

 馬可夫鏈簡介

http://episte.math.ntu.edu.tw/articles/mm/mm_09_3_08/index.html










Markov chain (BOOK CHAPTER)

 Markov chain

http://www.dartmouth.edu/~chance/teaching_aids/books_articles/probability_book/Chapter11.pdf


 Markov Random processes

http://www.math.sinica.edu.tw/math_media/d164/16402.pdf


Exercise I

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=2*tanh(x-1)

 y=?



Exercise II: Line fitting 

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=2*tanh(x-1)

 Use model 1 to fit a line 

 y=ax+b, a=?, b=? 

 What is the fitting error ?



Exercise II: Quadratic curve fitting 

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=2*tanh(x-1)

 Use model 1 to fit a quadratic polynomial

 y=ax2+bx+c, a=?, b=?, c=? 

 What is the fitting error ?



Exercise III: One tanh 

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=2*tanh(x-1)

 Use model 2 to fit a hyper-tangent function

 y=a*tanh(bx+c), a=?, b=?, c=? 

 What is the fitting error?

 Draw three fitting functions and points in a 

figure 



Exercise IV data

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=tanh(2*x-1)+tanh(-3*x+1)

 y=?



Exercise V: One tanh function

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=tanh(2*x-1)+tanh(-3*x+1)

 y=a1*tanh(b1*x+c1)

a1=?, b1=?, c1=?

 What is the fitting error?



Exercise VI: Two tanh functions

 x=(-1.8,-1.4,-0.8,-0.4,0.1,0.4,0.8,1.2,1.6,2.0)

 y=tanh(2*x-1)+tanh(-3*x+1)

 y=a1*tanh(b1*x+c1)+a2*tanh(b2*x+c2)

a1=?, b1=?, c1=?, a2=?, b2=?, c2=?

 What is the fitting error?

 Draw the fitting function and points


