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Exercises Stochastic Processes 2 (2S480) for week 1, 2006.

1. Consider a Markov process with states 0, 1 and 2 and with the following transition rate
matrix Q:

Q =

 −λ λ 0
µ −λ− µ λ
µ 0 −µ


where λ > 0 and µ > 0.

a. Derive the parameters vi and Pij for this Markov process.

b. Determine the expected time to go from state 1 to state 0.

2. Exercise 6.1.
3. Exercise 6.3.
4. Exercise 6.5.
5. Exercise 6.6 (a), (b).
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