Dr. Maddah ENMG 501 Review Quiz 5 20/03/07

e Which of the following is a MC?
a) X, where P{X,=1|X,1=1,X,,=0}=P{X,=1}
b) X, where P{X,=1|X,-1=1,X,,=0} =P{X,=1|X,.,=0}
c) X, where P{X,=1|X,1=1,X,,=0} =P{X,=1X,-1 =1}
d) X, where P{X, =2 | X, 1=1,X,,=0} =P{X,="%|X, =1}

e If a MC is periodic and reducible then

a) P") = p"
b) P =p"
c) P =P’

d) P" rows converge to limiting probabilities for 1 large
g

e If for a MC X, with N states, P{X, =i} = ; at some time £k,
N
a) P{Xkﬂ = ]} - Zaipg/
i=1

b) P{Xk+1 = ]} =a;
¢) P{Xs1 =/} =™ entry of the vector 7P

d) Depends on the classification of states of X,

e The following processes are MCs
a) X, = # of heads appearing by the n” flip of a fair coin
b) X, = # of total customers entering a store at end of any day »
c¢) X, = population of Lebanon in year n

d) X, = # of arrivals by hour #n, if # of arrivals in 1 hr are IID



