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Universal source coding
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Random processes
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Entropy rate
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Special case – independent variables
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Decreasing entropy chain 
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Entropy rate
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Source coding for random processes
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Markov chain
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Markov chain
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Markov chain characterization
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Example of Markov chain
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Computing the next state  
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Markov chain – state distribution
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Proof
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Example- asymptotic distribution

MarkovSources and Search algorithms 16



Asymptotic distribution 
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Markov chain – stationary distribution
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Proof
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Which Markov chains are stationary ?

• Answer: If and only if there exists N >0 such that PN has a
positive column, i.e. all elements in this column are > 0 !!
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Computing stationary distribution
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Entropy rate of Markov chain
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Proof
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Entropy rate - example
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Sorting algorithms
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Sorting algorithms II
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Buble sort algorithm
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Description of the algorithm
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General conclusions 
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Average number of tests - comparison
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