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ON AN SVD-BASED ALGORITHM FOR IDENTIFYING
META-STABLE STATES OF MARKOV CHAINS *

RYAN M. TIFENBACH'

Abstract. A Markov chain is a sequence of random variables= {z;} that take on values in a state spate
A meta-stable state with respect¥dis a collection of state§ C S such that transitions of the formy € £ and
re41 ¢ € are exceedingly rare. In Fritzsche et al. [Electron. TraNsmer. Anal., 29 (2008), pp. 46—69], an
algorithm is presented that attempts to construct the istetale states of a given Markov chain. We supplement the
discussion contained therein concerning the two maintesul

Key words. Markov chains; conformation dynamics; singular value degosition

AMS subject classifications.15A18, 15A51, 60J10, 60J20, 65F15

*Received July 6, 2010. Accepted for publication November2ZB.0. Published online February 14, 2011.
Recommended by D. Szyld.

tNational University of Ireland Maynooth, Hamilton Insti&y Maynooth, Co. Kildare, Ireland
(Ryan. Ti f enbach@ui mie).

17



