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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Mot rix QXPOhP_h‘HCL‘S
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Moin theorem

Let PH) be o matrix-valued Function tzo.
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Q- matrices and Markov chadns
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Q-matrices and Mackov chadns (cont)
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