MATH180C: Introduction to
Stochastic Processes Il

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

Next: PK 6.5, 6.6, Durrett 4.1

Week 2:

» HW1 due Friday, April 14 on Gradescope
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lnfinitesimal definition
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Example: Linear growth with mefﬁro't[om
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Example: Linear growth with (mmigration O
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Alernotive ("uuv\P and hold) charactkrzation
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S‘toPPCr\c‘ ‘l’.imes
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SJcronc‘ Marleov property
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Alernative (jump and hold) characterzation <
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Alternotive (jump and hold) characterization o
Proot’ cont.
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Related discrete time MC.
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Absorp‘tiovw Probo\bil\‘ﬁes Loe BELD processes
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Absorp‘tion probo\bih“l'fes doc BLD processes
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Absorp‘tion probabih‘ﬁes toc BLD processes
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