STAT 491

Group problems 10/3

1. Consider 2a molecules diffusing through a membrane. Let Xn be the number of molecules to the left of the membrane. At each time, one of the 2a molecule is chosen at random and moved to the other side of the membrane from where it was. What are the transition probabilities for this Markov chain?
2. Suppose that given U=u, X ~ Bin(n,u) where U~U[0,1]. Use the pgf to figure out the unconditional distribution of X.

3. Consider a simple random walk Sn. Is |Sn| a Markov chain? If so, what is its transition probabilities? If not, why not?
