
Math 632 004 HW03
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TOTAL POINTS

88 / 90

QUESTION 1

1 Problem 1: Expected number of visits 15 /

15

✓ - 0 pts Correct

   - 2 pts Minor mistake in computing $$\rho_{2,3}$$

   - 2 pts Minor mistake in computing $$\rho_{3,3}$$

   - 1 pts Minor mistake in formula for $$E_2[N(3)]$$

   - 3 pts Mistake in formula for $$E_3[N(3)]$$

   - 4 pts Claim that 4 is transient

   - 4 pts No work submitted for (c)

QUESTION 2

2 Problem 2: Success run chain 25 / 25

   - 2 pts (a) Mistake in series summation to show 0 is

recurrent

   - 1 pts (a) Forgot to justify recurrence for all other

states

   - 2 pts (b) Incorrect recurrence for stationary

measure

   - 2 pts (b) Series summation is incorrect

   - 1 pts (b) Wrong name for the distribution

   - 2 pts (c) Incorrect recurrence for stationary

measure

   - 2 pts (c) Series summation is incorrect for

stationary measure

   - 1 pts (c) Mistake in computation of $$E_0[T_0]$$

   - 4 pts (d) Did not acknowledge the stationary

distribution in any way

   - 2 pts (d) Mistake in how stationary distribution is

applied

   - 4 pts (e) Came to the wrong conclusion

✓ - 0 pts Correct

   - 25 pts No work submitted

QUESTION 3

3 Problem 3: Reflected random walk 15 / 15

   - 4 pts (a) Serious error in recursion of the invariant

measure

   - 2 pts (a) Minor error in recursion of the invariant

measure

   - 3 pts (a) Series summation has serious error

   - 2 pts (b) Wrong conclusion for $$\alpha < 1/2$$

   - 2 pts (b) Wrong conclusion for $$\alpha > 1/2$$

   - 1 pts (b) Wrong conclusion for $$\alpha = 1/2$$

✓ - 0 pts All parts correct

QUESTION 4

4 Problem 4: Symmetric simple random
walk 8 / 10

   - 0 pts Correct

✓ - 2 pts Correct that the only stationary measures

are constant, but you must prove these are the only

ones.

   - 4 pts Did not get the correct answer.

QUESTION 5

5 Problem 5: Durrett 1.13 15 / 15

✓ - 0 pts Correct

   - 3 pts (a) Some mistakes in finding $$p^2$$

   - 2 pts (b) Some mistake in the stationary

distribution of $$p$$

   - 2 pts (b) Some mistake in the stationary

distribution of $$p^2$$

   - 1 pts (c) Missed one of the limits or had a wrong

answer with one of the limits

   - 2 pts (c) No work submitted or wrong answers with

both limits

QUESTION 6

6 Problem 6: Durrett 1.32 10 / 10

✓ - 0 pts Correct



   - 4 pts Did not recognize the limit is the stationary

distribution

   - 4 pts Did not find correct stationary distribution
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1 Problem 1: Expected number of visits 15 / 15

✓ - 0 pts Correct

   - 2 pts Minor mistake in computing $$\rho_{2,3}$$

   - 2 pts Minor mistake in computing $$\rho_{3,3}$$

   - 1 pts Minor mistake in formula for $$E_2[N(3)]$$
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   - 4 pts Claim that 4 is transient
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2 Problem 2: Success run chain 25 / 25

   - 2 pts (a) Mistake in series summation to show 0 is recurrent

   - 1 pts (a) Forgot to justify recurrence for all other states

   - 2 pts (b) Incorrect recurrence for stationary measure

   - 2 pts (b) Series summation is incorrect

   - 1 pts (b) Wrong name for the distribution

   - 2 pts (c) Incorrect recurrence for stationary measure

   - 2 pts (c) Series summation is incorrect for stationary measure

   - 1 pts (c) Mistake in computation of $$E_0[T_0]$$

   - 4 pts (d) Did not acknowledge the stationary distribution in any way

   - 2 pts (d) Mistake in how stationary distribution is applied

   - 4 pts (e) Came to the wrong conclusion

✓ - 0 pts Correct

   - 25 pts No work submitted
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3 Problem 3: Reflected random walk 15 / 15

   - 4 pts (a) Serious error in recursion of the invariant measure

   - 2 pts (a) Minor error in recursion of the invariant measure

   - 3 pts (a) Series summation has serious error

   - 2 pts (b) Wrong conclusion for $$\alpha < 1/2$$

   - 2 pts (b) Wrong conclusion for $$\alpha > 1/2$$

   - 1 pts (b) Wrong conclusion for $$\alpha = 1/2$$

✓ - 0 pts All parts correct
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4 Problem 4: Symmetric simple random walk 8 / 10

   - 0 pts Correct

✓ - 2 pts Correct that the only stationary measures are constant, but you must prove these are the only ones.

   - 4 pts Did not get the correct answer.
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5 Problem 5: Durrett 1.13 15 / 15

✓ - 0 pts Correct

   - 3 pts (a) Some mistakes in finding $$p^2$$

   - 2 pts (b) Some mistake in the stationary distribution of $$p$$

   - 2 pts (b) Some mistake in the stationary distribution of $$p^2$$

   - 1 pts (c) Missed one of the limits or had a wrong answer with one of the limits

   - 2 pts (c) No work submitted or wrong answers with both limits
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6 Problem 6: Durrett 1.32 10 / 10

✓ - 0 pts Correct

   - 4 pts Did not recognize the limit is the stationary distribution

   - 4 pts Did not find correct stationary distribution
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