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STOCHASTIC BEHAVIORAL MODELS. CLASSIFICATION'

Abstract. Stochastic behavioral models are specified by a difference evolutionary
equation for the probabilities of binary alternatives. The classification of stochastic
behavioral models is analyzed by the limit comportment of alternatives
probabilities. The main property of classification is characterized by three types of
equilibrium: attractive, repulsive, and dominant. The stochastic behavioral models
are classified by using the stochastic approximation.
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INTRODUCTION

The purpose of this paper is classification and analysis of the dynamics of
discrete-time behavioral processes. The discrete time instants are also called stages.

The stochastic behavioral processes are described by normalized sums of sample
random variables with a finite number of values, which correspond to a set of possible
decisional inferences.

The dynamics of the behavioral process is determined by the regression functions
of increments. The evolutionary behavioral processes are given by a solution of
difference evolutionary equations.

A simple but very important case is the stochastic behavioral process, defined by
normalized sums of sample random variables with two possible values, for example £1.
The fundamental property of the regression function of increments, in this case, means
that the probability of sampling values are determined by two directing parameters,
one of which promotes (increases) the probability of a certain behavioral choice, and
the other inhibits (reduces) the probability of the alternatives. Such general principle of
“stimulus and deterrence” [1] is present in a wide variety of natural stochastic
processes that describe, for example, the interaction of molecules in chemical
reactions [2] or the procedure of buying and selling in the economy [3].

The important analysis task, related to the stochastic behavioral processes, is the
description of possible behavioral scenarios under unrestricted growth of the stages. In
this context, an important task is to classify the behavioral processes by asymptotic
properties of behavioral frequencies (probabilities) for increasing the number of stages.

The classification of the evolutionary behavioral process is realized by using
specific properties of regression function of increments, based on the idea of
Wright-Fisher [2,4], where the regression function of increments has three
equilibrium points, which play an essential role in the models classification. The
classifiers, corresponding to every equilibrium, are introduced for classification of the
of stochastic behavioral processes by using stochastic approximation approach.

It should be noted that the stochastic behavioral processes considered here, in the
starting positions are similar to the stochastic learning models, studied in details in
numerous articles and monographs [5, 6]). However, the stochastic learning models are
focused primarily on the study of the asymptotic properties by an unrestricted growth
of the sample volume. In the meanwhile, the stochastic behavioral processes under
consideration are investigated under unrestricted growth of the stages by a fixed
sample volume, assuming—of course—that the sample size is large enough.
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Stochastic behavioral models serve as a model of intelligence, driven by
“stimulation—deterrence” factors. Similarly, the property stochastic behavioral models
“gain—loss” are used in the analysis of processes in economics. The dynamics of
population genetics processes are also subject to the stochastic behavioral models
properties listed above [4, 7]. In particular, in the book [8] linear stochastic behavioral
models are also applied.

The paper contains three sections.

In section 1 there is the introduction of the evolutionary behavioral processes [9],
determined by solutions of difference evolutionary equation (proposition 2). The
increments of these processes are given by time-homogeneous regression functions.

Section 2 contains three variants of behavioral models classification [10], their
justification and interpretation by the limit of evolutionary behavioral processes. The
generic model classification is realized by using classifier functions.

In section 3 for stochastic behavioral models, the classification is established by
using a stochastic approximation approach [11] and using the classifier functions
introduced in section 2.

1. EVOLUTIONARY BEHAVIORAL PROCESS

The binary stochastic behavioral process is given by the averaged sum of sample
values

N
Sy (k)::iZan(k), k>0,
N (M
of independent and identically distributed by » random variables 6, (k), I<Sn< N,
k >0, which take binary values +1.
The binary stochastic behavioral process (1) can be represented by difference of
the frequency processes:

Sy (k)=S (k)=Sy (k), k>0. (2)

The frequency stochastic behavioral processes S;—;, (k), k>0, are defined as

follows: . L&,
S;,(k):=ﬁ25; (k). k=0, 3)

where n=l

0 (k):=1{0,(k)==%1}, 1<n< N, k>0.

The frequency behavioral processes S ;f, (k), k >0, describe the relative part of

positive and negative values of the sample terms 8, (k), 1<Sn< N, k>0.
It is obvious that the identity

Sy ) +Sy (k)=1 Yk=0

takes place.
Hence, the frequency stochastic behavioral processes (3) can be represented as
follows: . |
S;](k)=5[lirSN(k)], k>0. 4)

The properties of the binary stochastic behavioral process (1) imply the
corresponding properties of the frequency stochastic behavioral processes (3), which
can present a particular interest for applications. In what follows, all the three
stochastic behavioral processes (1) and (3) will be analyzed in a parallel way.

The dynamics, by & > 0, of evolutionary behavioral processes (1) will be studied
in terms of the following conditional probabilities:

Clk+1):=E[0, (k+D)|Sy (k)=C(k)], 1Sn< N, k>0, (5)
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and
Py (k+1):=E[0;, (k+D)|Sy (k) =Py (k)] 1Sn< N, k=0, (6)

It is easy to see that the conditional probabilities (5), (6) have the following
representations:
Py (k+1):=E[S} (k+D)|Sy, (k) =Py (k)], k20, (7)

Ck+1):=E[Sy (k+1)|Sy (k)=C(k)], k >0. (8)

It is obvious that the conditional expectations (7), (8) satisfy the following
relation (see (2)):
C(k)y=P, (k)—P_(k), k=0.

The relations (7), (8) imply that the conditional expectations (5), (6) do not
depend on the sample size N.

The dynamics of the evolutionary behavioral processes will be studied in terms of
increments:

AP, (k+1) := P, (k+1)= P, (k), AC(k+1):=C(k+1)=C(k), k>=0.  (9)

Proposition 1. The probabilities increments (9) are given by the difference
evolutionary equations:

APy (k+1)=FV (P, (k),P_(k)), k=0, (10)
and their difference is given by the following difference evolutionary equation:
AC(k+1)=-V(C(k)), k=0, (11)
where the regression functions of increments are:
V(py,p-)=prp-Vipy =V_p_), (12)
and also
V(e):=2V(ps,p-). (13)
Here, by definition (see (4)):
Py = 5 [1£ c].

The linear component of the regression function of increments (11) is defined by the
real-valued directing parameters ., which satisfy the following condition: —1< V. < +1.

Remark 1. The regression function of increments (11) contains the linear term
V., py —V_ p_), which reflects the main principle of interactions “‘stimulation—deterrence”
in behavior processes. The additional multiplier p, p_ corresponds to the property of
absorption in the extreme points (0,1). Similar multipliers are present in Wright—Fisher
genetic model [4, Ch.10; 7, Ch. 12].

The linear component in (12) has equilibrium points:

Vipl.p2)=0,
defined as follows: 0 0
Y 5 =0, p F =1,
and the equilibrium values (p,,p_), determined by the following equations:

Vipy =Vop_=0, py +p_ =1
Hence, the equilibrium values (p,,p_) are expressed as follows:
ps =V IV, V=V +V_.
The difference
pi=py—p_ (14)
is the equilibrium of the regression function of increments (13): V' (p)=0.

The equilibrium points (p.,p) allow to express the linear component of the
regression function of increments (11) as follows:

V(ipi,p-)=2Vpip_(pr —p+)- (15)
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Similarly, the regression function of increments in (12), using the relations (11)
and (14), acquires the following form:

V(c) =%V(1—c2)(c—p). (16)

The regression function of increments representations (15), (16) allow to
formulate the difference evolutionary equations (10), (11) in the following form.
Proposition 2. The evolutional behavioral processes P, (k), C(k), k>0, are

determined by solutions of the following difference evolutionary equations:
AP, (k+1) = FVP, (K)P_(K)(Ps ()~ p+ ). (17)

AC(k +1) :—%V(I—Cz(k))(C(k)—p). (18)

Remark 2. The evolutional behavioral processes, defined by the evolutionary
equations (10), are characterized by two parameters V,, whereas the evolutionary
behavioral processes, defined by the evolutionary equations (17), (18), are
characterized by two parameters: V', p, in (17) and V, p in (18), correspondingly.

Now, it is possible to classify the evolutionary behavior processes C(k) and
P, (k), k>0, varying the parameters V, V., p or p,.

2. CLASSIFICATION OF THE MODELS

2.1. Classification of evolutionary behavioral models. The characterization of
evolutional behavioral processes, given by the difference evolutionary equations
(17) or (18), is carried out by the properties of the regression functions of
increments (15) or (16).

Consider, for definiteness, the frequency evolutional behavioral processes P, (k),
k > 0. The models classification can be realized in different ways.

Firstly, it is natural to characterize the different models by mean of the directing
parameters V. and V =V, +V_. It is possible to use the equations (10), (11).

Behavioral model classification-I

The directing parameters V', V.,V =V, +V_ characterize the following behavioral
models:

MA: V>0V, 20 attractive,
MR: V<0,V, <0 repulsive,
MA+: V>0V, <0<V_ attractive, dominant +,
MR+: V<0,V <0<V_ repulsive, dominant +,
MA—-: V>0V_<0<V, attractive, dominant —,
MR—-: V<0, V_<0<V, repulsive, dominant —.

Behavioral model classification-II
The directing parameters V, p., p, +p_ =1 characterize the following
behavioral models:

MA: V>0,0<p, <1 attractive,
MR: V<0, 0<p, <1 repulsive,
MA+: V>0, p_<0<p, attractive, dominant +,
MR+: V<0, p, £0Zp_ repulsive, dominant +,
MA—-: V>0, p, <0Zp_ attractive, dominant —,
MR—-: V<0, p_<0<Zp, repulsive, dominant —.

Behavioral model classification-I1T
The directing parameters V', p characterize the following behavioral models:

M4 : V>0, |pl<l attractive,
MR: V<0, |pl<1 repulsive,
MA+: V>0, p=1 attractive, dominant +,
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MR+: V<0, p<-1 repulsive, dominant +,
MA—-: V>0 p<-1 attractive, dominant —,
MR—-: V<0, px1 repulsive, dominant —.

The classification of the evolutionary behavioral models is based on the analysis
of asymptotic comportment of evolutionary behavioral processes (7) and (8), given by
the solutions of difference evolutionary equations (17) and (18).

2.2. Justification of the classification-I and the classification-II. Without
generality limitation, only frequency evolutionary behavioral process P, (k), k >0, is
considered for definiteness.

The dynamics of evolutionary behavioral processes, given by the solution of
evolutionary equation (17) is determined by the regression functions of increments in
the following form:

AP, (k+1)=~VP, (K)P_(k)(P, (K)~p. ). (19)

The corresponding regression function of increments

Vy(p):=-Vp(l-p)p-p;)

has zeros at the points 0, 1, p, , in which its first derivative assumes the following
values:

ViO)=hp, =V_, Vi(p)==Vpyp_, Vi()=hp_=V,.
To justify the Classification-II, we start considering.
B The model M 4, where the equilibrium value p , of the frequency behavioral

process satisfies the inequality:
O<p,<l. (20)

Suppose for definiteness an initial value of the frequency behavioral probability
P, (0)> p,, with the consequence that P, (0)—p, > 0. Then, by (19) it is clear (by
induction) that AP, (k)<0, k>0. Hence, P, (k), k>0, is decreasing and lower
bounded random sequence (Fig. 1).

This implies that:

Jlim P, (k)=P, 2p,. Q1)
k—
So that, by the convergence (21) and by (19), the following limit equation takes place:
0==Vpy p-(ps =P+ ). (22)
Therefore, .
pi=p.. (23)

In a similar way, supposing P, (0)< p,, it is obtainable

. *
lim P (k)=p, <p,
k—o0

§ and the equality (23) remains

| | | valid.

g V>0, 0<p, <1 So, the model MA has an
‘g’ 004y 1 attractive equilibrium point 0< p, <1
T ol ] | and klim P, (k)y=p,.

S —00

% : pP B The model MR, where the
E)om- - 1 | frequency behavioral probabilities

with equilibrium p, satisfy the

inequality (20).

008,57 52 03 04 06 06 07 08 08 1 . In the case P (0)>p + the
increments satisfy the relations:

AP, (k)>0, k >0. Hence, P, (k),

Fig. 1. Function ¥, (p) in the model MA k20, is an increasing and upper

Current value, p
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bounded random sequence. This
implies that lim P, (k)= pi. Now,
k—0

the limit equation (22) ensures that
py =1

Similarly, in the case P, (0)< p, ,
the convergence to zero of the random
sequence P, (k), k >0, is obtainable.
Obviously (Fig. 2), there are the
following relations:

P, (k)<0 for 0<P, (0)<p,,
P, (k)>0 for p, <P, (0)<1.

Thus, the frequency behavioral
probability P, (k) increases in the
interval (p, ,l) and decreases in the
interval (0,p, ).

Hence, the equilibrium point p ,
is repulsive, i.e. there takes place the
convergence:

lim P, (k)= p] =
k—o0

— 0’

1,

B The model MA+: V>0,

V, <0<V_. In this model, the

equilibrium point satisfies the
inequalities (Fig. 3):

if 0<P (0)<p,;
if p.<P,(0)<1.

p_<0, p, 2L

Accordingly, the regression func-
tion of increments satisfies V, (p) >0
for all pe[0,1]. Consequently, the
probability of a positive alternative in-

creases and we have the following
limit (see (22)):
lim P_(k)=1. (24)
k—o

® The model MR+: V<O,
V, <0<V_. In this model, the
equilibrium point satisfies the
inequalities: p, <0, p_ >1.

The regression function of
increments satisfies the inequality
(Fig. 4):V, (p) = 0forall p €[0,1].

Hence, the behavior of a positive
alternative probability is described by
the limit relation (24).
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Fig. 2. Function V,(p) in the model MR
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Fig. 3. Function V,_(p) in the model MA +
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Fig. 4. Function V,_(p) in the model MR +

B The model MA—: V>0, V_ <0<V, . As above, there is a limit:

lim P, (k)=0.
k—0

(25)
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MA:V >0; 0<py <1

Pi—>|< P, P——|<—p
} t i a —0—

— o
0 P+ P 1

Fig. 5. Behavior of P, (k) in the model M4 with increasing k

MR:V <0;0<ps <1

PP
«—P, IID_ JIF P—

0 P ' 1

p— 1

Fig. 6. Behavior of P, (k) in the model MR with increasing k

MA+:V >0; p_<0<p,
0 Pi— |

O O O O
o O O O

P- | <P 1 Py

Fig. 7. Behavior of P, (k) in the model MdA+ with increasing k

B The model MR —: V< 0,V_ <0<V, . Again, in a similar way as above, there is
the limit (25).

2.3. Evolutionary behavioral models interpretation. The classification of the
behavioral models presented in Section 2.2 refers to the limit behavior analysis (as the
number of stages k — o) of the increments AP, (k), which are solutions of the
difference equations (17).

B In the model M 4 (Fig. 5), the probabilities of the alternatives P, (k), k£ > 0, tend
to equilibrium values p . for any initial value P, (0). The equilibriums p . are attractive.

Namely, we have

lim Py (k)=p+.

k—0
B In the model MR (Fig. 6), the behavior of the alternative probabilities P, (k) as
k — oo depends on the initial conditions. The equilibriums p, are repulsive.
Specifically, we have

lim P, (k)=0, if P, (0)<p.; lim P, (k)=1, if P, (0)>p..
ko * - T koo T - -

B In the models M4 + and MR + (dominant +), for any initial value P, (0), the
advantage of the alternative + is verified: P, (k) > 1 as k — o, while P_(k) —> 0 as
k — . In this case, there are two different situations.

O If V>0 (Fig. 7), the attraction of the positive alternative probability to
equilibrium p, >1 occurs.
More specifically,
lim P_(k)=1, lim P_(k)=0. (26)
k—o k—o

O If V< 0 (Fig. 8), the repulsion of the positive alternative probability from the
equilibrium p, <0 occurs.

Again, the limits in (26) hold true.

B In the models MA — and MR — (dominant —), for any initial value P, (0), the
advantage of the alternative is verified: P_(k) —>1 as k — o, while P, (k) >0 as
k — oo. Also, in this case, there are two different situations.

O If V>0 (Fig. 9), the attraction of the positive alternative probability to the
equilibrium p, <0 occurs.

Accordingly,

lim P, (k)=0, lim P_(k)=1. 27)
k—>o0 k—0
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MR+:V <0; p, <0< p_
0 h—|
—0 o o o o o—
24 | <P 1 P-
Fig. 8. Behavior of P, (k) in the model MR+ with increasing k
MA-:V>0;, p, <0<p_
| <P, 1
P+ 0 P—| P-
Fig. 9. Behavior of Py (k) in the model MA— with increasing &
MR-V <0; p_<0<p,
| <P, 1
O O O < Cr o—
P- 0 P—| P+

Fig. 10. Behavior of P, (k) in the model MR~ with increasing k

O If < 0 (Fig. 10), the repulsion of the positive alternative probability from the
equilibrium p, >1 occurs.

Again, the relations (27) hold true.

2.4. Discussion of the behavioral models classification. The foregoing
classification of behavioral models can be used to explain phenomena of collective
behavior and to predict trends in collective decisions.

1. For parameters of the model M 4, the preferred choice of alternatives varies at
each stage, and there is an attracting equilibrium point p,. The behavioral
probabilities P, (k) converge, as k — o, to the equilibrium values, p. .

This means that, in the behavioral process, in the long run, the stationary
frequencies p, of choice of alternatives are observable: Np, subjects select the
alternative +, and Np_ subjects select the alternative —.

2. For parameters of the model MR, there is a repulsive equilibrium point, which
distinguishes the initial values. For initial values P, (0)< p,, the alternatives
probabilities + converge to 0 as k — oo; for P, (0)> p , the alternatives probabilities
converge to 1. Accordingly, there are two absorbing equilibrium points: 0 or 1.

This law seems to deserve the greatest attention of specialists. The following
interpretation of this law can be given, for example, in the education system.

Each team class has a certain average intelligence p, 0< p<1, and the result of
a long behavioral process strongly depends on the initial conditions. If the proportion
of scholars taking the right decision exceeds p, then eventually the whole class will do
the same. If that proportion is less than p, then in the behavioral process the class
average intelligence will reduce to zero.

This law describes the effects of the intelligence of individual subjects on the
collective intelligence.

3. For parameters of the model M4+, MR +, the advantage of one of the
alternatives is preserved at any stage: for all initial conditions there exists a unique
equilibrium absorbing point as k —>ow: P, (k) —>1, P_(k)—>0 or P, (k)—0,
P (k)—>L

In this case, one of the alternatives dominates the selection.

The regularities of the behavioral process formulated above require experimental
verification.

2.5. Classifiers. The evolutionary behavioral process is given by a solution of
difference evolutionary equation (18) with regression function of increments (16).
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Now, we introduce the classifier functions which discriminate the behavioral
models of the classification-III.

The classifier functions are constructed using truncated regression function of
increments by the elimination of the corresponding equilibrium multipliers. The
classifier functions are defined by the following expressions:

V,(e)i==V(1-c*), |d<1, (28)
for equilibrium point p, and
Vil (C) ::iV(lic)(c_p)a |C|<17 (29)

for extremal points +1.
The classifier functions (28) and (29) have an essential property: they assume
negative values for all ¢ e(—1,+1) in the corresponding classification-III models.
The attractive model M4 : V' >0, | p|< 1, is discriminated, by the classifier (28),

which takes negative value: V, (c) = —%V(l—c2 )< 0 for all ce(=1L+1).

The regression function of increments (16) in the difference evolutionary
equation (18), has the following representation:

V@)=V e=p).

Hence, the evolutionary behavioral process, determined by solution of the
difference equation (18), is increasing for ¢ € (-1, p) and decreasing for ¢ € (p, +1).

The repulsive model MR : V' < 0, | p|< 1is discriminated, by the classifiers (29), as
follows:

Vii(e):=V(A+c)c—p)<0 for ce(p,+]), (30)
and
V_i(c):==V({1-c)c—p)<0 for ce(-Lp). 31
The regression function of increments (16) in the difference evolutionary
equation (18), has the following representation:

Ly -1, for ce(p,+1;
V(cy=14
ZK] (c)(c+1), for ce(—Lp).

The inequalities (30), (31) mean that the evolutionary behavioral processes
determined by the difference evolutionary equation (18) is increasing for ¢ € (p, +1) up
to ¢; =1, and decreasing for ce(—1,p) up to c_; =—1. Such a comportment of the
evolutionary behavioral process is classified as repulsive property of the extremal
points p € {-1,+1}.

The model MA + : V>0, p > +1 (attractive dominant +) and the model MR +:
V<0, p £ —1(repulsive dominant +) are discriminated by the classifier (29) as follows:

Vii(e):=VA+c)c—p)<0 for all ce(-1+1).

For these models, the regression function of increments (16) in the difference
evolutionary equation (18), is used in the following representation:

V(c)=% +1(0)(c-1) for all ce(-1,+1).
Hence, the evolutionary behavioral processes are increasing for all ¢ € (-1, +1),
up to the value +1 for both models MA + and MR +.
Similarly, the limit behavior of the models M 4 — and MR — are obtainable.

68 ISSN 0023-1274. Kubepnetrika u cucteMHbIi aHanu3, 2016, Tom 52, Ne 6



3. STOCHASTIC BEHAVIORAL MODEL

3.1. Basic definitions. Let us focus our attention on the stochastic behavioral
models described by averaged sums:
1 N
Sy k)y:=— > 0,(k), k=0, (32)
1

n=

of sample values 0,(k), 1<n< N, k>0, which take two values +1 with the
conditional expectation of increments (5), that satisfy the difference evolutionary
equation (18).

The stochastic behavioral processes, based on the averaged sums (32), are
determined by two components:

— evolutionary component V' (S y (k)), described by the evolutionary equation (18);

— stochastic component, described by the martingale-difference:

Apy (k+1)=ASy (k+1)=E[AS y (k+1)|Sy (k)], k = 0. (33)

So, the stochastic behavioral process is determined by a solution of the stochastic
difference equation

ASy(k+) ==V ( Sy (k) +Aup (k+1), £ =>0. (34)
The stochastic component (33) is characterized by its two first moments:
EAuy (k)=0, k>0,

E[(Auy (k)?|Sy (k)=cl=0%(c)/ N, k=0, 02(0)::%(l—c2).

3.2. Stochastic behavioral models in a stochastic approximation scheme.
The convergence problem of stochastic behavioral processes, described by the
difference stochastic equation (34), are more complicated that the analogous problems
of convergence of the evolutionary behavioral processes described by the difference
evolutionary equation (18).

In order to get an effective result, the stochastic approximation approach can be
used.

At the beginning, consider a stochastic behavioral process, normalized by the
sequence a(ty):=alty, t, =k/ N, satisfying the stochastic approximation
procedure [11]: o o
Ma(t)=m, D a*(t)< o, k=0. (35)

k=1 k=1

The normalized stochastic behavioral process in t, =k / N, k 21, is considered in
discrete-continuous time scale with the step A:=1/N:

Ay (1) =a(t)AS y (k+1), t; <t<tyq, k>0.

The next step is the normalization of the directing parameter /' and of the
stochastic component increments, as described hereunder.

Definition 1. The stochastic behavioral process, under the stochastic
approximation conditions (35), is determined by a solution of the difference stochastic
equation

Aay () =a®)[-V(ay @))A+o(ay (D))Auy (£+1)], (36)

where V' (c) is defined in (16) and the stochastic component satisfies the following
conditions:

EApy (t+A)=0, E[(Auy (t+A))?|a y ())]=A =1/ N.

Remark 3. The stochastic behavioral process «a y (t;), t, =kA, k=1, is
a discrete Markov process, characterized by its two conditional first moments:
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E[Aay (Dlay (OD]=—a@)V (ay (1)A, (37)
E[(Aay () +a(@V ()M |ay (1) =c]=a’ (1)o? (¢)A. (38)

The second moment of the stochastic behavioral process increments, defined by
the difference stochastic equation (36), is calculated using (37), (38):

E[(Aay (Day () =cl=a’ (B y (A, By (0):=0>()+V (A  (39)

3.3. Classification-III for stochastic behavioral processes. The classification of
stochastic behavioral processes, according to the behavioral model classification-III,
described above in section 2.3, is based on the limit theorems for a normalized
stochastic behavioral process in the stochastic approximation scheme.

The behavioral model classification is characterized by an almost surely
convergence of the normalized behavioral process « p (¢).

Theorem 1. The behavioral model classification-III give the following limit
results:

MA:V >0, |p|<1

PllimaN(t)zp as t— o, (40)

t—>0

MR:V <0, |pl<1

-1, if 0
PllimaN(t):{ Ay O<p e, @D
t—>0 +1, if apn0)>p,
MA+: V>0, p>+1; MR+:V <0, p<-1
PIZILI&QN(t)=+1 as t > Vay0):lay 0)<1; (42)
MA—-:V>0, p<-1; MR—-:V<0, p=+1
Pllima, ()=-1as t >0 Yay0):|ayO)<]1. (43)

t—0

Proof. According to the approach proposed in the monograph of Nevelson—Hasminskii

[11, Ch. 2, Sec. 7], the generator of the discrete Markov process (37)—(39) is used as
follows:

Ly ®(c)= NE[D(c+Aay (1)-D(c)|ay (1) =c], (44)

on the test-functions
D(c):=(c—cg)’, [d<1, ¢o e{-L+1p}. (45)

Lemma 1. On the test-functions (45), the generator (44) has the following
representations:

Ly (c=cp)* ==2a(t)V,, (c)(c—co)* +a* (1)B y (o), (46)
where
By (c):=0%(c)+V2(c)/ N, (47)
and by definition, the classifiers are as follows:

V,(c), for c¢o=p, (48)
VCO (c) = P 0
Vii(c), for cy==1.
The Theorems 2.7.1 and 2.7.2 from Nevelson—Hasminskii monograph [11],

adapted to the stochastic behavioral processes (36), are represented here below.
Theorem 2 [11, Ch. 2, Sec. 7]. Let there exist a non-negative function V' (¢), | ¢/ < 1,

with zero point ¢j: V(cy) =0, satisfying the inequality
sup [V (c)(c—cy)]<0 for a fixed 4>0, (49)

le=cy|=h
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and the additional positive component, defined by (47), is bounded:
|By (0)|=|02(c)+V % (c)/ N|< K.

Then the stochastic behavioral process « y (), t > 0, converges with probability 1
to the equilibrium point c¢:

aN(t)Lwo, as t — oo.

The main condition (49) of Theorem 2, using Lemma 1, is transformed as follows:
1
V(c)e—cy) = ZVC0 (O)c—cg)?, cef-1+1,p}.

Hence, by Theorem 2.7.2 [11], the stochastic behavioral process « y (¢), ¢ >0,
characterized by the generator (46)—(48), converges with probability 1, as ¢t — o, to
the equilibrium point ¢y € {~1,+1, p} . The limits (40)—(43) of Theorem 1 are proved.

CONCLUSIONS

The statistical data analysis in the stochastic behavioral process consists primarily
of the the original parameters V, evaluation. In a model of stochastic behavioral
process with a number of alternatives bigger than two, the behavior regularities
become naturally more complex. However, in essence, the main features are always
the same: after a sufficiently large number of stages, the behavioral process of
a large population of subjects is characterized by three types of equilibria:
attracting, repulsive and absorbing. In processes with many alternatives, the
behavior equilibrium state (in the parameter space) can be a point, a line, a plane,
etc., up to a R-dimensional subspace.
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A.B. Kopoarwok, M.JI. Beprorri, B.C. Kopomarok
CTOXACTUYHI MOJIEJII TMIOBEAIHKH. KJIACU®IKALISA

AnoTamisi. CToXacTHYHI MOJENi TOBEIIHKA BU3HAYAKOTHCS PI3HUIICBUMH €BO-
JMIOMIMHUMHE ~ PIBHSAHHAMH 175 WMOBipHOCTeH OiHapHHMX anbTepHaTtuB. Kia-
cudikailis CTOXaCTHYHUX MOJCNICH MOBEIIHKH 3IiHCHIOETBCS 1O TPAaHUYHIN I0-
BEMIHIII anbTepHATUB HMOBipHOCTEeil. OCHOBHA BIIACTHBICTh KiacuQikamii Xapak-
TEPU3YETHCSI TPbOMA THUIIAMH DPIBHOBArM: MPUTITYBaIbHUM, BiAIITOBXYBAJIbHUM
i nominanTHAM. Kracudikariss cTOXaCTHYHUX MOJENEH MOBEIIHKH 3IiHCHIOETHCS
3 BUKOPHUCTaHHAM JuQy3iiiHOT ampoxcumariii.

KawuoBi cioBa: eBONONIHUN MOBEMIHKOBHI MPOIEC, CTOXACTUYHHUI IMpoIec
MOBEIIHKH, piBHOBara, IpPUTATYBaJbHA MOJETb, BIiAIITOBXYBalbHA MOJEINb,
JOMIHAHTHI MOJIelli, TeHepaTop AUCKPETHOTO MAapKOBCHKOTO IPOLECY.

JA.B. Kopoarwok, M.JI. Beprortu, B.C. Koposiok
CTOXACTUYECKHUE MOJEJU NOBEJAEHUS. KIACCUO®UKALIUSA

AnHoTanusa. CToXacTUYeCKUE MOJEIM IOBEAEHHs ONPENEISITCS Pa3HOCTHBIMU
SBONIONWOHHBIMA yPABHEHUSIMH I BEPOATHOCTEH OWHAPHBIX aIbTEPHATHB.
Kiraccngukanus cToXacTHYECKUX MOJENeil IOBEIECHHs OCYLIECTBISETCS IO Ipe-
JeTbHOMY TOBEJICHHIO albTePHATHB BeposTHOCTeH. OCHOBHOE CBOWCTBO KIIACCH-
(duKanuyu XapakTepu3yeTcsl TpeMsl THIaMH PAaBHOBECHS: HPHUTSATUBAIOLINM, OTTAJl-
KHBAIOMNM ¥ JOMHHHUpYIomyM. Kiraccndukanms cToXxacTHYECKHX MOAENEH moBe-
JICHHS OCYILIECTBIISIETCA C MCIOJIb30BaHUEM JIH(D(DY3HOHHOH annmpoKCHMAIUH.

KawueBble cjioBa: 3BONIOIMOHHBIA MMOBEICHUSCKHN MPOIECC, CTOXACTHYCCKUMN
MPOIIeCC IMTOBEJCHNUS, PABHOBECHE, TPUTATHBAIONIAS MOJEIb, OTTAJIKUBAIOLIAS MO-
JIeNlb, TOMUHHUPYIOIIAE MOJICIH, TCHEPATOP JAUCKPETHOTO MapKOBCKOIO ITpoIlecca.
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