DOCTORAL (PHD) STUDIES

COURSE DESCRIPTION
Course title Field of science Faculty Institute
Markov Chains Mathematics Faculty of Institute of Applied
(N 001) Mathematics and Mathematics
Informatics
Study method Number of credits | Study method Number of credits
Lectures 0 Consultations 1
Individual work 4 Seminars 0

Course summary

1. Discrete Markov chains: transition probabilities, Markovo chains, canonical Markovo chain, Markov moments,
absorption probabilities, renewal theorem, classification of states, periodicity, recurrent states and classes, drift
criterion for recurrence, ergodic states and classes, invariant and ergodic probabilities, drift criterion for
ergodicity, the ergodic theorem, the central limit theorem.

2.Markov chains in general state spaces: transition probabilities and Markov chain, irreducible Markov chains,
small sets, ergodicity, geometric ergodicity, drift criteria, ergodic theorem, central limit theorem.
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