Solutions

0.2 04 04
1. () P= {04 02 04
0.4 04 0.2
(b) P(X3 = x3|Xo = 21) = 0.336
(c) Yes, the limit distribution is ¢>° = (%, %, %)
(@) ~(P) =02
(e) d(¢®,¢>) < d(¢°,¢>)T(P)° <0.2°
. [o6 05 05
. (a) No, P = |04 0.7 04
0.8 0.2 0.3

(b) P(Xs =22|Xg=21)=0.13
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(¢ U=104 0.7 0.8 04 06 0.9
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(d) 7 =Us({z3}) — La({z1}) = 0.8 — 0.1 = 0.7
p=U({x2}) —U({zs}) =05
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. (a) P=103 02 03| and P= [0.5 0.2
0.3 0.3 0.2 105 05
[0 01 0.1] [0.6 0.9
by P=101 0 01| andP = (09 0.6
01 01 0| 109 0.9

(c) 0.28 / 0.04
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(b) 0.29

0.5]
0.5
0.2

0.9
0.9
0.4

0.4]
0.5




