MATH180C: Introduction to
Stochastic Processes Il

Today: FSA for general MC.
Kolmogorov equations
Next: PK 6.3, 6.6, Durrett 4.2

Week 3:
HW2 due Friday, April 21 on Gradescope

No in-person lecture on Friday, April 21
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Kolmogorov  equations
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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
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