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Abstract

We present recursive algorithms to calculate invariant distributions and fundamental

matrices of Markov Chains specified by the “Islands & Ports” (IP) model. The state

space of the IP model can be partitioned into “islands” and “ports”. An island is a group

of states with potentially many connections inside of the island but a relatively small

number of connections between islands. The states connecting different islands are called

“ports”. Our algorithm is developed in the framework of “state reduction approach”,

but the special structure of the state space allows computations to be performed in

parallel.
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