MATH180C: Introduction to
Stochastic Processes Il

Today: Asymptotic behavior of
renewal processes

Next: PK 7.5, Durrett 3.1, 3.3

Week 6:
» homework 5 (due Friday, May 6)

» regrades for Midterm 1 and HW4 active until May 7, 11PM
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Limiting distribution of age ond excess (Life AF(w) = Flu ) ol
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Joint] imiting  distcibution of (e, 8c)
Thm et BE) be the c.d.f. of the infermenecsal times. Then
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Example

Renewal process (c,oumt\'mj eo. (th <1uo.\4e3 (n California) has
(nterrenewal times u.h;‘FO('W\\sj distrbuted on [o0,17 (Uears)
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