MATH 285: Stochastic Processes

Today: Poisson processes
Birth and death chains
Recurrence and transience

» Homework 6 is due on Friday, March 4, 11:59 PM



Poisson Processes
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Bicth and death chouns

Consider oo continuows-fime MC with stode Space
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Explosion

Lel (Xe) be o pure birth process with -t
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