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Markov Chains can :

(a) model important physical, computational,
social

,
economic systems

(b) constitute a useful device for designing
random sampling algorithms

(MCMC : Markov Chain Morte Corto")
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For time-stationary Marker chains,

we can draw their state

transition
graph
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Definition .
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⑰ Which Markor chains have a

stationary distribution ?
All Markor chains with finite state set.

(And some with infinite state set....)
⑫ When is the stationary distrib unique?

Yes
,

when the Markov Chain is reducible
Isee below)
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When is the distrib of Xt guaranteed
to converge to Th as +y?

Yes
,

when the Marker Chain is ergodic.
(see below)

& Marker chain is inencible of its
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meaning
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Proofs of al the above properties
follow from the Peveron- Frobenirs Theorem
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