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(a) : 1P(Xz=K), dist of Xy is given by~
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#4: Init dist <T
= /0, 0, 1)

Atp" => take the largest component.
State two years from now



Time stationarity
:

↑ does not depend on
Aime-homogeneous) time

.

If we don't have it , then from time O

to time I , transition matrix is P I, from

time I to time z
,
transition matrix is

P2 , etc .

Init dist 27
,
dist of Xn :

GT . Pi · P2 - -- . Pr

-
23 . pr

if we assume P symmetric,

diagonalization
P = &T DQ orthogonal

diagonal
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