Markov Chain Example (Exercise #6.3 from Book)

An offspring of a black dog is black with probability 0.6 and brown with probability 0.4.
An offspring of a brown dog is black with probability 0.2 and brown with probability 0.8.
a) Write the transition probability matrix of this Markov chain.

b) Rexis a brown dog. Compute the probability that his grandpuppy is black.
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