
 

Xn with a state space S

А с 5
For each n о we can define a stochastic process

1 if Xn EA

Yu xnEA
0 if Xn A

Yn is a stochastic process collection of random

variables such that for each nso Ynet 0,13

The process Yn may be a Markov chain itself

but also it may not be a Markov chain

a 43 turns out to be a Markov chain

b 43 turns out to not be a Markov chain

43 is a Markov chain Ff In К о and

any States so 51 Sk San E

Yn So Yak Sĸ 0

Yuki Skin Yn So Yak Sĸ

Yuka Skin Yak 51



1 Possible hint to Problem 36

Xu

put arrows in the
diagram yourself

А

BIX i I I 1 4

2 Hint to Problem 116

1 Prove using the definition of conditional

expectation that

E TIX I FILET Хо i X jl.PL xo i

2 Note that KILT X 0 x о Mots
HILT Хо 0,1 1 м 11

KILT Хо 1 Х о Мо 11

KILT Хо I Х 1 М 11


