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3BEJAEHO-OBOPOTHICTb TEHEPATOPA
IMPUXOBAHOTI'O MAPKOBCBKOI'O ITPOLHECY
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Posrnsinemo mpuxoBaHmid MapkoBcbkuit mporec (IIMII) y Burmsami mBoxowrio-
HeHTHOro mpouecy Z, =(X,Y;) [1]. Ipouec cramiB IIMII x;,t>0 3amgaerbcs

piBHOMIpHO eproandHuM mpouecoM MapkoBa y daszoBomy mpoctopi (X,N) 3i

cranioHapHuM posnoginom 7z(B), B €N Ta rereparopom [2]
Qe(x) = a(x) [P(x, dy)p(y) - ()] ¢ eB(X).
X

MoskHa 1OKa3aTH, 110 IPOLEC Z; € PIBHOMIPHO €ProJUYHUM CTalliOHAPHUM
npouecom Mapkosa [3].

BceranoBmoerbest Burnsa reneparopa I[IMII ta noBoautbes Horo 3BeaeHO-
00OpOTHICTD.

Opepxanuii pe3yabTar n03BoJisie 3acTocoByBaTh [IMII npu po3B’si3ky 3amay
CHHTYJISIPHOTO 30ypeHHS.
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REDUCIBLE-INVERTIBLE PROPERTY
OF THE HIDDEN MARKOV PROCESS GENERATOR

In this work we investigate hidden Markov process (HMP) generator’s properties. As a next
step we can solve singular perturbation problem for the HMP. Obtained results can be used
for considering complex evolution stochastic systems with hidden Markov process influence.
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