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EXAMPLE : (SVAKES 8 LADDERS)
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1o oBSERVATIONS

1 Mo GeT fHe NeXT STKTE NeeD : CoRRENT STATE
2 RANDoM Dice THROL)

2 . HoW Yoo GeT Mo THe CuRRenT STATE Does NoT
INFLOENCE THe FuTue OF THE GAME .

FUTURE IS INDEPCADENT OF THe Past Given) “THe PRESENT.
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“The MARKOV PRoPelTY
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PROBARILITS & EXPecTTiods A& MATRIX  CALCOLKTIONS
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ALL Yoo Need IS A Dice!
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SOMMING REVARDS
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SUMMING REVADS .
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SUMMING ReuarDS . ( P & Mon oToNE )
For feleid, IF R(x) 2 o) + § PR, (=)

THer R(x) = R = L[é Fer(xt)]
PooF :
RGx) 2 c(x)+§ E[26)]
> rG) +g EL r00)+ BE[ROOIX |
= I[[r()(,h Fr()(,) + ﬁL R(X.,)}
—;; [[r()(,)+ ﬁF(X,)-fftf(XJ 4.4 IKT“r(X»,_,)l-L fm&)]
— >0

TH®

> )_E[ ; Ftr(Xt)] = (=) d\[ZOLUJ(, ouTl B




MALKOV CHAINS A MARTIANGALES:
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SOMMARY

- MARKoV PRoPegry : CAN FoGer e PAST
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