
MATH180C: Introduction to 
Stochastic Processes II

https://mathweb.ucsd.edu/~ynemish/teaching/180c

Week 2:

HW1 due Friday, April 14 on Gradescope

Today: Birth and death processes.
Strong Markov property.
Hitting probabilities

Next: PK 6.5, 6.6, Durrett 4.1
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