IMM - DTU 04141 Stochastic Processes
1998-11-9
BFN /bfn

Exercise 6

Markov renewal processes

We consider a Markov renewal process with the kernel A(s), given by:
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X, denotes the type of the n’th event and 7,, denotes the time interval bewteen the
(n — 1)’th and the n’th event.

Question 1 Find the probabilities p;; = Prob{X,, 11 = j|X,, =i},i,j = 1,2.

Question 2 Find the conditionional distributions
Hlj(t) = PrOb{Tn S t|Xn = j’ Xn—l — Z}

Question 3 Find an expression for the Markov renewal functions m;;(t).



