
2. Show that a Markov chain {Z1, . . . , Zn} is a Markov random field with respect to the relation i ∼ j ⇔
|i − j| ≤ 1. Prove that the converse implication holds as follows: if {Z1, . . . , Zn} is a Markov random field
with a probability density function satisfying p(z) > 0 for all z = (z1, . . . , zn)T then it is a Markov chain.
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