MATH180C: Introduction to
Stochastic Processes Il

Today: MC review. Conditioning on
continuous random variables

Next: PK 7.1, Durrett 3.1

Week 4:
» homework 3 (due Saturday, April 23)

» Midterm 1: Friday, April 22



Example: Blrth and deoth processes
H: we consider the birth and deoth process, the
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Ex&mp\e. L(neor .c’rowt'/s with Cmm(jrq-l-(‘oh
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\What You should bkhnow for midterm | (mininmwmn ).
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Conditional e_\cPecJCocE«‘om
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lntwctive Q_XP\omo«‘t\'ov\/ derivation
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