Stat/Math 491

Group problems 11/14

1. Show that the jump chain of a linear birth and death process (ln = n l, mn = m n) is a random walk.

2. Is the stationary distribution of a chain with generator G the same as the stationary distribution of its jump chain?

3. A system has j energy quanta. It can lose one (if j ≥ 1) with intensity m or gain one with intensity l. Show that its stationary distribution (sometimes called equilibrium distribution in statistical physics) is a Gibbs distribution of the form 
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