
Suggested solutions to DHW textbook exercises

Exercise 2.16

Start with:

ex:n = E
[
min(Kx, n)

]
=
∞∑
k=0

min(k, n) qk| x =
n−1∑
k=1

k qk| x + n
∞∑
k=n

qk| x

Now by noting that

n−1∑
k=1

k qk| x =
n−1∑
k=1

k
(
pk x − pk+1 x

)
=

n−1∑
k=1

pk x − (n− 1) pn x

and that
∞∑
k=n

qk| x = pn x,

we get the desired result:

ex:n =
n−1∑
k=1

pk x − (n− 1) pn x + n pn x =
n∑

k=1

pk x
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