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8. (20 43) # % Poisson iTFE M E SUBHIE R L
A stochastic(B#LFJ) process {N(¢),t>0} is said to be a counting process if N()

represents the total number of ‘events’ (Z{4) that have occurred up to time 7. The

countering process {N ), 2 O} is said to be a Poisson process having rate 4,4 >0, if:

(1) N(©0)=0.

(2) {N (1), 2 0} has independent increments.
(3) The number of events in any interval of length ¢ is Poisson distributed with mean Az .
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That is, forall 5,20, P{N(t+s)-N(s)=n} » n=0,1,2,---.
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