Lectwre oL Mowkov chains

Loat
Time

0.4 . Stochastic prowts  (Xe)tex

Ko+ % — yaluek Random. Ui ol

I o sl +time I N

: sorete, St c

Y| 1S o mest Wl‘alo(z

Jl-_ZKM4i Liom Jf.?rvén,é// /'}(«/4« .

[P( X‘t = Kt (X-S)Sst-\ = («s)sst—u )

McC Y, )

04 Time  Amogencity

i (Xe s 4 ]

}P(anl:ﬂl)(n=9<) = IP(XICH Yo=x ) Lzl VxyeX

0.5. TWJH m ) time MC

Pry= PO =y | Xe =) (= PO = 4] Xo=2) )

Pmymi&s: 0. o< Fry<1, V xye X .
@. %:{?«gr", V xe x.

Prepared by Kelvin Shuangjian ZHANG (ks3zhang@uwaterloo.ca)



ToC[Ci7':

PMJ‘ l‘, \i { . ‘ 16 {; 4

Exl. 7rmtslﬁm madyix

. ) 3
"0 02 [0l
1 [ 03 0.5 0.2
3L p2 0.4 0.4

Visusdizing,  chain :
d / o]
0%
/ \> Ao

0.

~ i

NI

P:

0'2
Exa. 7 tim ¥ix !
0 1 2 3
o o 1 0 0
P=t1l3% % 7 =
2| + o o 0
3L o9 0 0 1
Visw;/{fzing, Olwdw:
U
1 L

<!
é_
RS
x
Q
IN
s
@
&

Prepared by Kelvin Shuangjian ZHANG (ks3zhang@uwaterloo.ca)
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EXAMPLES

Ex3
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