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Discrete Distributions of Markov Chains ([ )

Shuai Yuan-zu

Abstract

The concept of first hitting time and final hitting time are important in theory
and application. In 1960 the first hitting time is led to Markov Chains by K. L.
Chung. Then it is studyed by some mathematician. But they do not obtain joint
distribution of time and place for the first hitting time. For Markov Chains the
final hitting time is first leading into. The final hitting time of H before hit-
ting E, the final hitting time of H before final hitting E, the first hitting time
of H before final hitting E are first leading into. For they and the first hitting
time of H before hitting E we obtain the joint distributions of time and place in
this paper.
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