
Markov Chain Definitions and Basic Properties (1-2)                

Every State Has the Same Period Proof (3)                                                                                       

Convergence, Periodicity, and Irreducibility (4)                                                                          

Non-trivial Initial Distributions that Converge (for Periodic Chains) (5) 

First Step Equations (6) 

Doubly Stochastic Chains (7) 

Coupling (8) 

The Markov Property (9) 

Gambler’s Ruin (10-11) 

The Hidden Markov Model (HMM) (12) 

An Absorbing Markov Chain Trick (13-14) 

Interpreting the ‘Fundamental Matrix’ (14)






























