MATH180C: Introduction to
Stochastic Processes Il

Today: General continuous time
Markov chains. Matrix exponentials

Next: PK 6.3, 6.6, Durrett 4.2

Week 3:

» homework 2 (due Friday April 15)
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Mot rix exponentials
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Mot rix exponentiols
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Results on the Prevfous shide hold for oy matrix Q.
Thv  Matex Q s o Q- mateix

: +Q

\‘H: ’P(JC\)= c s oo stochastic matrix Yt
i PLJ (£) =t For all { and t20
J

Qemqus T\r\e_ SemiﬁrOQ‘D ProPer‘Ej ax'\res e.n“rkjw(Se

ek
Pij (t15) = [P P(s))q IRERREEELSr I
N : R s e
= 2 Pu¥) P\c& (s) L"‘_‘”";:T:{;:;'f,;i;},f:"
L=0 \\\\\\:: ',I',':,,
(\'F \jou Painll about MC ——7 \\\:/
CkaPm&n - ‘Lo(vvxojoroxl \ 1': £+



Moin theorem
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Q- matrices and Markov chadns
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Q-matrices and Mackov chadns (cont)
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