MATH180C: Introduction to
Stochastic Processes Il

Today: Conditioning on continuous
random variables

Next: PK 7.1, Durrett 3.1

Week 4:

“ HW4 due Friday, May 5 on Gradescope
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Example 2 : continuoas and discrete V.S

let NeN, P~Uniflonl.  X~Bin (N,P)
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Example 3
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Renewal process. Defintion
Def. Let {XJ,, be tid rus, Xi>o.
Denote Whi= Xj+-=4%Xa  n21 and  We:=0,
We call the cown‘f(nj process
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the renewal process .
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