MATH180C: Introduction to
Stochastic Processes Il

Today: Renewal processes
Poisson process as a
renewal process

Next: PK 7.2-7.3, Durrett 3.1

Week 5:
» homework 4 (due Friday, April 29)

» regrades for HW 3 active until April 30, 11PM
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Rewnewal equation
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PofSSOn process as o renewal procCess
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Poisson process as o renewal process

We know that NE#)~ Pois (/\Jt)', s in pacticlor
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Renewal density
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Excess Lfe oand current ife of PP

Let N{#|) be o PP. Then
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