Point processes. Some special cases.

1. a). (Homogeneous) Poisson.
Rate u

N(t), tin R

Approaches.
[.With I,...,I, disjoint sets of sizes|I, |,...,| I, |

N(I,),...,N(I,) areindependen t Poissons with means

with means w | I, |,..., u|I, |, k =L2,...



II. Conditional intensity.
Pr{dN(t) =1| N(u),u <t} =u dt

IlI.t - 7 ii.d.exponentials mean1/ u

Stationary, Markov

Parameters.
E{dN(t)} =E{N(t,t +dt]} =u dt
Prob{dN(t+u) =1|dN(t) =1} =udt
cov{dN (t +u),dN(t)} =uo(u)dtdu,

independent increments

f ()=, -w<i<o
R e



Can use to check homogenious Poisson assumption
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