MATH180C: Introduction to
Stochastic Processes Il

Today: Kolmogorov’s equations

Next: PK 6.4, 6.6, Durrett 4.3

Week 3:
» homework 2 (due Friday April 15)

» Midterm 1 date changed: Friday, April 22
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|4o\moqom\1 Forward e,quocl:ions
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Ko\moqorov eciuor\:(OV\S. Re marls
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EXQm Pla
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Forward and backward equq’t\'ohs -Q)r R&D processes

Forward ejua'h'oh :
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Forward and backward equations for BR&D processes
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Example: Linear qrowth with (mmiqm’c\'on.
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Example: Linear qrow‘th with (mmiqro\{\'on.
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