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Simulations of a three-state chain using manychains.m
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Example: Loss of memory in a Markov chain

>> P
P =
0.6000 0.3000 0.1000
0.3000 0.3000 0.4000
0.4000 0.1000 0.5000
>> P72
ans =
0.4900 0.2800 0.2300
0.4300 0.2200 0.3500
0.4700 0.2000 0.3300
>> P"5
ans =
0.4692 0.2427 0.2881
0.4701 0.2417 0.2882
0.4701 0.2426 0.2873
>> P10
ans =
0.4697 0.2424 0.2879
0.4697 0.2424 0.2879
0.4697 0.2424 0.2879

Try various initial distributions:
>> mu:[l 0 0]

mu =
1 0 0

>> mu*P"10

ang =
0.4697 0.2424 0.2879

>> mu=[0 1 0]

mu =
0 1 0

>> mu*P"10

ans = .
0.4697 0.2424 0.2879

>> mu=[0 0 1]

mu =
0 0 1

>> mu*PN10

ang =
0.4697 0.2424 0.2879

>> mu=[0.2 0.3 0.5]

mu =
0.2000 0.3000 0.5000

>> mu*P"10

ans =
0.4697 0.2424 0.2879
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Simulation of queue with p=0.8 and A=0.78
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