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_l:a.w O'C Lﬁrié Numbers . I‘P Xl)Xz_}... are

a Se,tueuce O'P l'nole.fe)«ale,n'f and id&m‘Hm.“y

distribured (iid) rv's with E(X)=pm, then
with probability 1
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2.9 Stochastic FProcesses
2&_._‘(_:_'\_'- A stochashe process denoted
SX@®Y, t eTE) is a collection of rv.'s
ndexed by ot (whicl, often represests

‘Hme)
._A'\' QQLOL\ Vc:n.\ue t) 'Hv\e, -\, X(’t) |'s —I—Le
state of +he process at +ime t.




—The get T s the rndex set  of Hhe

FFOCQSS :

- If T s a couwdtabkle se'i') then %X(t)f

1S a _e_:\fSCre,‘l‘e—'i‘;me, procéss .

___I_-F i 1S an fn'{'UVa_l O‘p "H"LQ ml ’l.lﬂe)
Phen X(#)§ is a continueus-Time process.

- The si=te Space of the process 's the
set of all FossiHe values +hat X ()€
Con Take .

Examples: (1) X(#) = number of customers
M o store at time T

D)X () =




