Mowkov Pracosses
ol (ngj (Tt P) be o QH@V@@Q 3)5\91001\01(]% Spact
Let Kpo (Sn3,) = (ST be an @@Q&)’O*QA pm&ig)iqm%{vﬁ the, Madkoy Pmpqrjr%

ELFOIE) = BELIODIXST as. ¥ osst w T, feblsm).

o' SUPEEL (Sﬂb) 5 4 mjvdcf Berul Spas .
Then tQre Q%ZV%)B Y mﬁmbr ord [ 11bng) @Qigjm/\wjmom Q(s)t OF ><JC|><5 1

ELFO ] < f fipquetXdy) =@ f ()

what can we Sa about e begng i Tlon OPQM%R 7
Suppse 1<5<t i T Then &) € €,

Qutf () = BRI = [ Bep L] 1]
= B [Qs1§ O] = Qs (Qaf) 0o

La wa?(m/Aerlq = ﬁ@m@w oo Mx () e
JEdGnged [ E dign.09.9%).




Thug i%t%wt' g@%ﬁ%

Gt @BY= | Gus3D Q0 9,B) for piy-an 2
L2 V{C i%%fpﬂ) @V\J %][) == QW)SQSJJJ [/‘/‘qu’é“ga

To avald yg%s(\oh QG u R - Theovet iz L Ths culd be pmb}wjﬁu
ij(gal\é Wt sjrrmﬁjr‘mm Fniz To bl Yz What f Mxe L g frosv ¢

Dol A allection of probabiliby keretls Gyt sst [ opeeators {Qs et )
Mav v Froms o Korrtls (QF@MQ@) i

L C{QJS(%‘) = % (Qgs =Tol)  VeeT, 2
). Qo™ Quellst Y ores <t
e Gt (xB) = qu(%z/ﬁg)%g( (4,»)

S’)@f Q_IL Iég,

-2 gre the (J\M,Pm@n~ K@lvv\ajom\/ Qﬁmjﬂbmg |



M: Given (SLJ%\?S?]H\T) P) el [SP) | an O{@Q&w@l stochustic pracass thﬁ">§
< o Markov PO if 1t SMSﬁ“QS the Markoy Propo)(}(% andl.
Jg\aw @xfgjf Mooy thav\S\“JU]b/” OF@W&WS ngﬂL}igﬁ

ot [ JCO@ N\l = G5 1 O@ Vset i T e R(S M) .

We've Seon JC\/\&t Jf\% M&Wﬁ\/ pﬂQPQ(J(ﬂ \/«\/\p)qus Zévg\ qurMD
the CW?WV\/Kolmoﬁorgv sqietons , The Comvtrse is Jalse < subfle.

w' A PN@—SS (X%‘\JL(:]’ Wmﬂ»% lwaLQPOMJ&QmL thWQMQWJfS
§ for all bbb, T

)<;C\~X»ooj Xfl—xf,)-n XJOW\QW,
LRy m@@@@m&vﬁ, Fa reo-olown walks

PQGSW\ Do s

rP_WOE'- An\v\OQ]D(LV\dZﬂﬁ/ 1meﬁLm+ DroltSy X s A ]\/l&([l_o\/

pfO(QSS C\/\)ft {%‘35}6@—[“) , OW\Q( Xb‘*Xg \_S )V\&PQVQ@V\)\? /F/\Ov\f\ ¥S

Vs<b. The Tramsitlon Kammols ong
! ) Qs (3 B) = Bl e (xr Rl




LQJ()S ’g)ocug ON OM'SC(Q%Q %'m{ )Jf)@,r Gy Y\/\QW\U\)F) Wloj TLN \
CXVDY\GN | j\QW\Jn;OgY\«QV\<80)§

The CWP A - Ka(mgﬁom\/ Qp(M%bﬂg mp]ﬂ that
G = G Qi mirz - Oy
T this ase, it suffics b Lo A l—slap faag it b qaw)fe@ JORPRIRY v
WL\AJ( "]Q o ﬁ/qJ(Q Paile < also QQSLUQJ(Q 9 Te. S s @M&B'&_

C(W\JW\_H (on ) = %5 C(v\/\)mﬂ (4,9

T
Tz 5 4 RCD of Xrnﬂ}\(m

0[“")“»171 ()Zdlj> = JP( waf’““ 3@[‘027
o JF P <o

\ ?alh ;v\j’Qpszz[g /

- C-K Serys
Crw\ov\ bZ/UD B Z quwfl(% %M*\\)qmﬂ)wwm(%mkbzwrb ‘“ﬁw\)m@ém-\ﬂ>

71%«‘(\/ \\) DZV\—"\ C’:S



Cime -0 e netoral Distributibng
LQJJC (><JC>JO@T Ia% ) Mafb\/ ])MC%S (/\))j(]/\ Jff\mvév\JMy\ l/\Q\f\/\@lS {ﬁS)T}SSE _
Fix am fimes  fo<b <<t ler = Lawiny) .

Pﬂpi The low OF (Y. \Q \(%j 1S

Lonw Ofi Ko, Xe) (ddin ) = Vo 29y g [, da) G g, (26 - 9e, b, (3, )
EL § 03} 00) 400] * B, (£ et (FGus, (- (A.Opf)-D)].

Bf %3 DUSV\L\N) %u?ﬂf @ fo Prave,
R pﬂo&zﬁli \Qj indbu ' gny Chase ase’ VGLM»J&WDY

EEL 0k 06 .06 ) o Ut [ ]
< EMQ(N> T jfﬂ Z\QD = Wn}) MWD I/Jr%nﬂ [Cj“z {m‘@%ﬂ’%m@“]

b mytﬂl T @ﬁq )JCWJ(I ]CVH) 02 @b
L ELEOW) — £y (0 e ()
~ £ 1L Guh (FQun (- (£ Qutg) )]

///



