02/28/2020
witle rode A
Pocall . e Poisson [ rocess N(f)\/\is a caumﬂ‘w‘m% fmoua S.4.

o fle nuosber o obs Cousplrtrel fbfa&w t

N({) e 20,1,2,__,] =N
e ber e orders h £
fle ¢ oy e

awd Lo fwe behoen lJ.\Db/s';.a_
Xw_\—L = Wi 2{ . N (8 = Y\(’“(Z - A 2{1 N (£) :V\§

i 5)(()(/\) .
NED
3 T
2 B =0 ’
AT -—

S v— t

X Y %3 : - MT\ e
X

PN W =n) dor e, we loucd ok

o (,oux/)wlc
P (v <)

P(NLE 2n) =
>(\;r,,,;( X~ GOW\AAm(V\]}\)
O G, N -
= [P ('\)(%37,”\ 2()(%\‘””‘\')(\,. (;-t\__. S AXW”\Q')W
S dx.
0 (\/\r\)!
4 Xt :
- A \/\f(e_\&A (& _ v
(V\r(\‘, go §L av 6 AU '—'—)\0()(
At
Tnk%rm ra»rﬁ nt -9 L P .
% (n-0! l" Q\’A)l Sof"\"“a Qe”‘& 0{&



n-L (—M’ﬁ
;_th) e - P [N L{) > V\-—&)
(n-H!

D (RO 2m) — PN > w) = P(NID =n-t)
_ Qo e -(6)

-0t

¥Mzo\v(~te> m) - QD
wal EW‘{* dé' hDo‘tssOm(/\‘k)(

s N (£) s Poisson (AE) I
Tbﬂ-—" TENE) s a Porszor, PrOLE3 X rote A e

m————

N (%) s Qo?s&om C>‘ t) .

‘Z\W*MV—: Tr\ Fo,r%“cuea/f, we \'\OJ'L W
“1’“““4- Moo \or (NB)= Xb.

M: ek N (§) e o m:ba—>\ Roisson ?mu&s.
VEe va-' *bwtl% it uwi\,iﬁ- SV\=X\+’(>,+"'*’><n.

2 SH ~ (A0,
@ EUS) = EONe+E Dl = ;L‘T

F‘:YM B - At, o

), ELS, ING=2)= 1+ ELSRL =47 5

X Xy

—H—— e—t —a '\ >
% L z 3 Y

(©O. E QN - N@)[N(D=3]) =
——a—a— — 1 o

= S -

—  indepdns ——



Mexauarbs W&R%MW“@ZWEQXM
Lo Tue  no-warsery P/prufa of fep CA) v g

Mecoceres - ), indegulent increwents - T (332) aud (G0
arc Ajs\sow{ wntervals Tl N (£ N and N s -NG,) are

MW@W‘: r(V.\_C (T(,..Is aﬁw %gm/&% o wore Tuauw 2

djsjolwt ‘ch@rvaﬁa\ ‘ ‘ .\ “ |
S, s, . "Lz
e a3 N(®.

T Hstemnce

@) 8%@%&»&0@ MM.'
& s e sawe Adustem

is iv\dﬂ—f«wm %’, S| v\a.u.«—l.g»&

o Second  defuitom Bé/ Tle  Poissowm process

: {’Ce&uivmawa (o r(w,cal“‘.

,9%1»7(\\34 B A» &»A&{\”OV\ .e S
+ \\\

fanmgles: L fon) = WTE - oCR) E OO GRS

W
O A Y et ahere )X
h _/
W
- Ld\'bl—r \’}i\f ‘740 %A»D

. L) = wie'-\) = oCh)
Quore : o (W) Eolh) = oCh) ;
\ ‘{\ (P ey ?NM) A» wwu{‘i\&% Pmc,ays iNL-t\t -&20? s @l
%‘\MW ot \ |
FS;/UV\Pmcu'S %roiﬁ/\DgTQSa C&M&%wukgw\ow'
ot
@) N(o) =0 s

) oy nd
. P (N{h)-NLBD = D= + ©

(W), PN [ - N1 22) = o (k)
oo cquvatantty, PN UK - NE)=0)= A= At olh)

(h)



R_&_/J}; A— www?un.mu ‘4 ‘{’L-.Zs zvxd oQL&n,J?ImA . ‘f'b.o:t
N (£+5) - NS ~ Poissom (AY) .
W Wﬂaﬁ we ]AM& fle VNW% ﬂé[ 8+ka%«0.~8 merevuencts



