
Chapter 6: Solutions to Problems 1, 2, 4, 6-8 
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Prob (state 0 à0) = 1 
Prob (state 0 à1, 2, 3, 4) = 0 
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 Generation t 
t+1 0 1 2 3 4 
0 1 0.3164 0.0625 0.0039 0 
1 0 0.4219 0.25 0.0469 0 
2 0 0.2109 0.375 0.2109 0 
3 0 0.0469 0.25 0.4219 0 
4 0 0.0039 0.0625 0.3164 1 
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Equation 6.12b which is an approximation given that eN is not too small is 
slightly greater than that using 6.12a. 
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