MATH 285: Stochastic Processes

Today: Periodic, aperiodic, reducible,
iIrreducible Markov chains

Homework 2 is due on Friday, January 21 11:59 PM



First step analusis
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Ficst step onalysis
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Ficst step omnalysis
A . e
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Stationary distelbwtion
Statio noLry dis e bution

T=TP
QA+ Existence of The S*Cx'i'\'ohq.r:j disteibution
Q2 uh(ﬂueness of Fhe shotfio 0oy dis e bution
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P rron - Frobenius theorem
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Porcon - Frobenius Theorem
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