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Problem 2. Consider the Markov chain with transition matrix

/2 1/2 0
P=|1/3 2/3 0.
[0 0 1]

Find all stationary distributions of P by solving 7P = 7. Use R to find the reduced row echelon
form of an appropriate d matrix. R ber that i a linear system of
equations has infinitely many solutions and you need to introduce the notion of free variables to
parametrize the solution set.
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Problem 3. Repeat the previous problem using
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