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Abstract

This study used two-state Markov chain, because of its
importance in applied studies, the study defined the Markov chains
and how to classified and estimated it by maximum likelihood method,
Laplace method and Bayesian Method.

Then the study discussed how to find the higher transition
probability, and find the stationary state of the probability Matrix, by
using two methods, and discussed whether the stochastic process is
Markov Chain or not.

The study used the mean monthly rainfall of Khartoum city and
Elgadarife _ measured in (mm). Covering the period Jan 1970- May
2000, to applied two state Markov chain we classified the data into
two types, dry when there is no rainfall along the month, and rainy
when there is rainfall in the month.

The study shown that the data of Khartoum state and Elgadarif
state represent Markov chain according to results of study.

According to the finding of the study, the study recommended the
following:

Pay more attention to the theory of Markov chains and make
more studies of it and applied it in large areas and for long periods so

as to find more accurate and comprehensive results.
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