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Solution to Problem 3.2

Imbedding the Markov Chain at the customer departure instants, we can write the Markov Chain
as
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Under equilibrium conditions, taking expectations of both sides of the above, we can get the
probability of the system being empty as
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The generating function P(z) of the number in the system may be found by taking the expectation
of zn as
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where LB(s) as the L.T. of the pdf of the service duration.


