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Parte I

(1) (a) C(2) = {2, 3, 4} classe de estados transiente com período 3. C(0) = {0, 1}
classe de estados recorrentes positivos aperiódicos.
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(c) E(T |X0 = 4) = 3

(2) (a) Com estados S = {−1, 0, 1, 2},
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(b) 1/4
(c) 1

(3) (a) P(N(3) = 4|N(1) = 2) = 2e−2

(b) E(W4|N(1) = 2) = 3

Parte II

(4) (a)

Q =
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(ii) 9/29
(iii) 30/29

(5) (a) 10 minutos
(b) 8/27

(6) (a)

µ = log

(
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eσ + e−σ

)
(b) (i) E(Zn) = 1

(ii) E(eµτ ) = e−σ
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