MATH180C: Introduction to
Stochastic Processes Il

Today: Poisson process as a
renewal process. Other
examples

Next: PK 7.4-7.5, Durrett 3.1

Week ©:
» homework 5 (due Friday, May 6)

» regrades for Midterm 1 active until May 7, 11PM
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Other renepsal processes
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Other renewsal processes
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Other renepsal processes

- Mackov chadns i if (Va)uso . Yae ol § is & fcwrcent
M sjtart{nj from  Yo=k  then The times ot retrirns
to stale b form & renewal process . More Prec_\'sz(j

da—@(he \I\J‘z min { N> 0 Yn=\¢§
WF: MCh{h)\/\)P_\ . \}»\sz

6
*—reg O .
i — Example with k=2
Y — 0O »—=0
——0—o—2 b o —
[} ~—o0
Qe ® ® o ¢ —o

S(m'\\uf\j foc conbimuous Hme MCs.

S't\"ovxj Mac kov P(‘*c?edg‘.



Ot{r\er rene UJ&(_ Procq,s&es

e Queues . Consider o Single—ser\re_r ciueu.e_ir\j process
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