Let {Xn} be a sequence of random variables defined in the following way: Consider a sequence of boxes containing four balls each. Each ball is numbered 1 to 4. A single ball is taken in succession from each box, independently. For m = 1, 2, … let Am(1) be the event that ball 1 or ball 4 is taken from the mth box, Am(2) is the event that the ball 1 or ball 2 is taken from the mth box, and Am(3) the event that either ball 1 or ball 3 is taken from the mth box. For m = 1, 2, … and j = 1, 2, 3 let X3(m-1)+j = 0 or 1 depending on whether or not Am(j) happened.

Prove that the process {Xn} satisfies Chapman-Kolmogorov equations, yet it isn’t a Markov Process.
