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 exPonehHa,ls
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Mot rix exPoneh‘chls
Results on the Pre\n'ous shide hold Hor oy matrix Q.
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Moin theorem

Let PH) be o matrix-valued Function tzo.
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Mouin Ttheorem . Remarks
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Q- matrices and Marckov chauing
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Q-matrices and Markov chadins  (cont.)
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[nFinitesimal descr(P’cioh of cont. £time MC
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Smoarn time c\escr\p‘hom
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Exoample

Birth and g!eat\n process on {0,123
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