
In this thesis, we examine connection between Markov chains and martingales. These
two notions are defined at the beginning and then we formulate a theorem that connects
these two notions. By using this result, we examine several properties of Markov chain.
At the end, we state the Lyapunov theorem about recurrence and with its help we prove
in which dimensions is the random walk on lattice recurrent and when transient.
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