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Solution to Problem 2.10
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Taking Laplace Transforms of both sides of the above equations and solving, we get the required
time-dependent state probabilities.
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(b) Using the results of (a) with K2=0, we get

∑
−

=

−

−

−=

−≤≤=

=

11

0
1

1
11

1
0

)(1)(

11
!

)(
)(

)(

K

i
iK

t
i

i

t

tptp

Kie
i

t
tp

etp

λ

λ

λ
  

as expected.


