
� If we have time... (if not, �nish for homework)

Example � (Nelson �.�b, modi�ed).

a. Classify as recurrent or transient the states of the Markov chain with state space {�, �, �, �, �} and the
one-step transition matrix below by �rst �nding all of the irreducible subsets of states.
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b. For each irreducible set of states, �nd the steady-state probabilities.
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