STAT/MATH 491

Group exercise, October 10.

Consider a simple random walk on {0,...,N} where 0 and N are absorbing states. Let 
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(a) Show that 
[image: image3.wmf]with u0 = 1 and uN = 0.

(b) Let xk = uk – uk-1. Show recursively that xk = (q/p)k-1x1 .

(c) Deduce that 
[image: image4.wmf].

(d) Evaluate (c) when p = q.

(e) What is 
[image: image5.wmf]?
(f) What is the expected time until absorption?
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