
 

How pukPijt
We will show RijCt obey differential equations

To derive these we will examine the behavior of

Pigltth as h O

Reed For Xlt too a general CTMC we can

characterize Xlt by
Ii rate of transitions from state i T.in Expire

pg probability of transition from i to j itj

III Pig
L

Let q Vipij

Claim If we know gig we also know wi and pig tfa

Ef Vi vij.IT ij FZ.vipij gfi9ij

Thon pig 94.1
9

9ij

We will assume the Vi's are small enough and this

s always the case when the State space is finite so that

no probability on internal Ff contains a many
transitions is 0 Otherwise the process is explosive and may
not be defined for all times too
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same proof as in Monday's lecture
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