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Solution for exercise 4.1.13 in

Karlin and Pinsky

The limiting distribution of the Markov Chain is π =
(
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)
Further-

more

lim
n→∞

P (Xn−1 = 2|Xn = 1) = lim
n→∞

P (Xn = 1|Xn−1 = 2) · P (Xn−1 = 2)

P (Xn = 1)

= P21 · lim
n→∞

P (Xn−1 = 2)

P (Xn = 1)

=
1

5
· π2

π1

=
6

35


