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A special type of non-stationary, birth-death Markov chain on a finite state space is shown to have well-defined ruin proba-

bilities along the lines of the classical Gambler’s Ruin Problem. Ruin probabilities are calculated for some specific examples

of non-stationary Markov chains. This result was originally motivated by considering periodic hyper-probabilities. How-

ever, our proof technique makes use of characterizations of strongly ergodic Markov chains as well as results on dual

processes. (Received September 19, 2011)
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