SOLUTION FOR HOMEWORK 6, SEG5580

November 4, 2009

PROBLEM 1.
Since each T; is independent and follows exponential distribution, with pa-
rameter \;, we have
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PROBLEM 2.(a)
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And the transition probabilities(starting from 0) is
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Thus we have
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PROBLEM 2.(b)

Since L(E[N(t)]) = aopoo(t) + capoi(t), and E[N(0)] = 0, we have
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Where the constant ¢ is
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PROBLEM 3.
Since A\g = 0, then the stationary distribution is
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