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       Symbols set: {  N a M E L B D ‘  !  t F z & + – > ε }  
Rules: 
• E=LBL|zL ε  
• L={ +f-f-f-(120)f-f-f} ε  
• N = aM’ ! ε   

 B matrix 
State Means    STD 

‘  0.95        0.05 
! 0.95        0.05 

Probability vector of super-state M 
Observations 0             1         2            3 
Probabilities 0.05      0.1     0.75          0.1 

 
• a = tFε  

 B matrix 
State Means      STD 

F 1                0.1 
 

• M  = z&’ !E>ε  
            π Vector 

z & ‘  ! E > ε  
0.5 0.5 0 0 0 0 0 

             B matrix 
State Means STD 

& 40 10 
‘  0.7 0.01 
! 0.7 0.01 
> 137 10 

 
• B=aD’ !Bε  

             B matrix 
State Means      STD 
 ‘  0.9        0.02 
! 0.9        0.02 

 
• D= { L + - ’  ! E ε  }  

            π vector 
L + – ‘  ! E ε  
0.8 0.1 0.1 0 0 0 0 

            A matrix 
 L + – ‘  ! E ε  
L 0 0.5 0.5 0 0 0 0 
+ 0 0 0 1 0 0 0 
– 0 0 0 1 0 0 0 
‘  0 0 0 0 1 0 0 
! 0 0 0 0 0 0.9 0.1 
E 0 0 0 0 0 0 1 

             B matrix 
State Means STD 
  ‘  0.9 0.02 

! 0.9 0.02 
+ 35 10 
– 35 10 
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