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Entregar até o dia 15 de dezembro de 2021.

”O Cassino desonesto” dá um exemplo para a aplicação de Modelos Ocul-
tos de Markov e foi retirado de Durbin et. al. 1999: Um casino desonesto
usa dois dados, um deles é justo e o outro está carregado. As probabilidades
do dado justo são (1/6, · · · , 1/6) para arremessar (”1”, · · · , ”6”). As pro-
babilidades do dado carregado são (1/10, · · · , 1/10, 1/2). O observador não
sabe qual dado foi realmente tirado (o estado está oculto), mas a sequência
de arremessos (observações) pode ser usada para inferir qual dado (estado)
foi usado. Identifique qual dado foi usado em cada instante com a seguinte
sequência de 500 arremessos:

1,2,2,3,2,1,4,6,2,5,6,4,3,3,3,2,1,1,3,1,3,6,6,5,4,

1,5,4,1,2,2,6,3,1,1,3,4,3,6,2,1,3,5,4,6,6,4,2,3,1,

4,2,1,4,3,2,5,3,2,5,1,1,1,6,6,6,1,6,1,6,6,6,5,1,6,

1,3,6,6,6,6,5,6,4,6,6,6,6,4,6,1,5,3,5,3,1,5,4,4,1,

3,2,2,2,4,6,2,5,6,4,3,1,2,2,4,3,3,6,4,3,1,1,4,5,3,

6,5,2,6,6,1,5,1,4,3,3,1,5,6,1,2,5,3,2,1,1,4,2,1,3,

4,1,4,2,5,6,1,2,5,3,1,2,2,1,3,2,4,3,4,1,6,4,4,6,2,

3,6,6,6,6,5,1,6,2,6,4,2,3,5,3,5,1,3,6,2,3,3,4,4,3,

2,4,1,2,4,6,4,6,5,4,3,1,5,1,4,1,4,2,4,6,3,5,2,3,1,

3,4,5,2,3,2,6,6,1,4,6,4,6,2,3,5,1,6,2,6,5,1,1,2,1,

6,2,1,4,2,5,5,5,4,6,5,4,6,4,2,4,5,6,2,4,3,4,1,1,5,

1,5,5,1,1,1,4,2,6,2,1,2,3,4,4,6,2,2,1,3,4,1,4,3,6,

1,2,5,3,5,6,4,6,3,2,5,5,4,1,2,4,3,5,3,2,6,6,1,2,2,

1,2,4,2,2,3,5,4,6,1,1,1,1,1,6,5,6,3,6,1,6,6,1,2,2,

2,1,1,4,2,1,1,5,6,5,4,5,6,3,3,5,2,3,3,4,3,6,5,2,5,

3,1,5,5,2,6,3,6,5,4,4,4,4,4,3,2,2,4,4,2,4,6,6,6,5,

1,6,3,3,5,3,2,5,4,4,1,2,5,4,1,2,6,5,5,1,4,1,1,1,2,

1,4,3,1,2,5,3,2,3,6,5,3,1,4,3,2,1,5,6,4,5,2,5,4,5,

3,2,1,6,4,2,5,2,6,2,4,2,2,3,1,5,4,4,1,2,2,1,5,4,4,

4,5,1,1,5,1,3,4,4,5,1,5,4,6,2,3,5,5,2,6,5,3,3,5,4
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