MATH180C: Introduction to
Stochastic Processes Il

Today: Kolmogorov’s equations

Next: PK 6.4, 6.6, Durrett 4.3

Week 3:
» homework 2 (due Friday April 15)

» Midterm 1 date changed: Friday, April 22
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|Lo\moqoro\1 Forward e,quq'tions
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Ko\moesoroxl boclkward equq-klons

s - -
’ . == - -
P ('L* "\\ Z \ e k) ({ ) -] "I/‘_ ? t:::_‘:fi:.‘-})
k=0 /':'I/'.--, e —2 e
1= ==,

- (w fiheo W)Py () R

- hio(h)) 1% R ;
%b ((1(1 ) O & t+h
L (

fl

t)J" qul P\r_ t)\f\ +‘D(k>

=9




Ko\moqovou equ\a‘h'OV\S. Re_ma(‘lLs
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Forward and backward equq‘l:\'ohs -Q)r R&D processes
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Forward and backward equations for B&D processes

S(\mi\ur\\j. we derive the backward quoctf@v\s
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Example: Linear qrowth with (mmiqrq’c\'on.
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Lth cun behavion of dJdiscrete time MC. .Su.mma,rj
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| ong run behavior of continuous ime MC.
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Loho‘ cun behavior of continuous time MC
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Lohc‘ run behavior of continucus time MC
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