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n.be I n computing R×× I t , , t . - I = E [ * I t , ) H i t z ) ]

w e w i l l u s e t h e independent i n c remen t property
3300199

(prop-2) o f t h e P o i s s o n r o c e s s .

A s s u m e t z : ot¥¥¥µ3t
C -[ * I t , )X l t z ) ] = E [INCO,t,). INCO,tz)]

= E [ * I t , ) ( N l t , ) t (H i t z ) -Hk , ) ) ]
= E [ K i t , ) ] t E [ * I t , ) ( H i t z ) - Htt,)))

= E [ I C E , ) ] + E [ I N ( O, t , ) . 1 N ( t e s t s ) ]

= E [ H I , ) ] t E [INCO, t i l ] . E [ I N I t , , t z ) ]

= . . . = I t , t 7 2£ , E z

By symmetry ,
i f t , > t z

E [ H l t , ) H l t z ) ] = e) t z t 22442.
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i . T h e n - t h point t e n o f a homogeneous § # §
Poisson process w i t h r a t e 7 i s
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(Agner Kravup
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SimulatingatomogeneousPoinsonprocess 330.40

We c a n u s e the f a c t t h a t the t i m e between

Po i s s o n points i n a homogeneous Poisson

process
w i t h r a t e 7 a r e independent identically

d is t r i bu ted exponentially distr ibuted R V s

w i t h m e a n i f , t o simulate a homogeneous

Po i s s o n P ro c e s s :

I . Generate i . i . d exponential RVs
wi th

m e a n n = 1 /7 ! Z i , Z z , . . . , Zhen

2 . Generate t h e P o i s s o n points
#

k
= ¥1,#m

,
K = I , . . . , n

/

3300,18-8

2 . Generate t h e P o i s s o n points
#

k
= ¥1,#m

,
K = I , . . . , n

T h e n w e have t h a t { L t , , # z , . . . , # n }
a r e t h e f i r s t n Po isson points o f

a P o i s s o n point process.

T h e i . i . d . exponential RVs wi th m e a n Ya

F f , g Z z g i i . , # n , . . '

a r e t h e renewal process
corresponding t o

t h e Poisson points # , , # z , . . . , # n s ' ' - FLEET
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* P l e a s e f i l l o u t t h e c o u r s e evaluations
f o r t h e c o u r s e .

n.by Overflow section w i l l take t h e f i n a l

e x a m w i t h F N Y section i n 0-140

I f y o u a r e looking f o r additional

problems t o solve f o r practice f o r

t h e f i n a l e x a m ,
h e r e i s o n e

s o u r c e :

Hwe i P . Hsu , Irobab.li#andoqabes,
audRandomProcessesne, 3 r d Edition,
Schaum's Out l ine

,
McGraw-Hill, 2 0 1 4

A n electronic (Kindle) version i s available

f o r i n s t a n t download o n Amazok ($14.16)

4 0 6 Fully solved problems.

338.11999

.
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You may ne t u s e a ca lcu la to r.

S t a r t each problem o n a n e w page.

• 1 0 "simple" multiple choice#questions
15-0%-
1

* There w i l l b e r o o m t o show your work.

• T w o " w o r k - o u t " problems 1345%-1 ←
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