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By the end of the lesson, I would hope that you have an understanding and be able to apply to 
questions the following concepts:

• To be able to set up a transition matrix.
• To be able to interpret a transition matrix.

Learning Objectives
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We have, in the past lessons, been looking at how matrices can be added, subtracted, raised to a 
power, multiplied by each other and a scalar. We have also looked at how they can be used to find 
the solutions to simultaneous equations. We have also looked at how we can apply Matrices in real 
world situations.

Everything changes in life. Nothing seems to be constant.

For some things in life, we can model them using Matrices. We can also model the changes which 
might take place. For example, let’s look at the following diagram. 

What does it show us?

Recap
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Here is the “worded” version of the diagram:

A transition diagram
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We can turn the transition diagram into a transition matrix.

The following are really important things to note about transition matrices:

1. The columns must always add to 1 (one).
2. The columns relate to the “start state”. For example, “today”
3. The rows relate to the “end state”. For example. “tomorrow”
4. The numbers are always decimals less than one and stand for percentages
5. The transition matrix is always square.

A transition matrix
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Example: setting up a transition matrix
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Example: setting up a transition matrix
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Example: Using a transition matrix

Creating a transition matrix is important, but the numbers in each element mean something. They 
can be used to extract real world information.

One of the most important things you can do this year is fully understand what a transition matrix 
does.

Let’s look at the following transition matrix and diagram. What do the numbers mean?
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Example: Using a transition matrix
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