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This is a review article. The author describes a method of using a finite Markov chain approx
imation of a dynamical system to extract all kinds of information: invariant measures, decay c
correlation, Lyapunov exponents and entropy, mean and variance of return times. The method «
be applied, both to deterministic systems and to random maps (systems where one out of a se
maps is applied depending on a random event). The method is a generalization of Ulam’s apprc
imation of maps of an interval. Constructions and algorithms are described and illustrated, ar
rigorous results are given and referenced. The paper contains a number of interesting examy

and valuable advice on how to use the described methods in practice.
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