Problems for Final Spring 24

6.5 4.| Can areversible chain be periodic?
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6. S .6.| Which of the following (when stationary) are reversible Markov chains?
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(a) The chain X = {X,} having transition matrix P = ( ) where o + 8 > 0.
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(b) Thechain Y = {¥,} having transition matrix P = (1 —p 0 p ) where 0 < p < 1.
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G- X 4. Let B be a simple birth process (6.8.11b) with B(0) = I; the birth rates are A, = nA. Write

down the forward system of equations for the process and deduce that

Show also that E(B(t)) = IeM and var(B(t)) = 1€ (1 — e 7).
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