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SECTION – A (10 X 1 = 10 Marks) ANSWER ANY 10 QUESTIONS OUT OF 12
1. Give an example of Markov chain.
2. What is meant by transient state?
3. What do you mean by continuous time Markov chain?
4. What is discrete renewal equation?
5. What are waiting lines?
6. Define pure birth process.
7. Write postulates of Poisson process.
8. Find probability of no customer in the steady state system of Poisson Process
9. List any two applications of renewal process
10. Define renewal density
11. Write the conditions for Brownian motion process.
12. When do you say stochastic process is diffusion process?
SECTION – B (5 X 5 = 25 Marks) ANSWER ANY 5 QUESTIONS OUT OF 7
13. Analyse the classification of stochastic process with examples.
14. Explain transition probability matrix of a random walk model
15. Give a brief note on absorption probabilities
16. Derive Yule –Furry process of Markov chain.
17. Find the renewal distribution and expected number of renewals.
18. State and prove Elementary renewal theorem
19. Describe about properties of generating function in Brownian motion.
SECTION – C (4 X 10 = 40 Marks) ANSWER ANY 4 QUESTIONS OUT OF 6
20. Check whether the states of  the given Markov chain is ergodic.


21. Determine the steady state probabilities for (M/M/1): (N//F1F0) . Also find the expected number in the queue and expected waiting time of the system 
22. Form  Kolmogrov differential equations for Birth-death process.
To derive the forward equations for birth and death   process 
23. State and prove the decomposition property of Poisson process
24. Find renewal distribution and expected number of renewals when Xn follows gamma distribution.
25. Derive Galton-Watson critical, subcritical and supercritical process.









