Stochastic Precesses
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A sample function of an arrival process and its arrival epochs {S1, S, ...}, its interarrival times
{X1,X>, ...}, and its counting process {N(?); ¢ > 0}
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For arbitrary fixed ¢ > 0, consider the event {N(#) = 0}. Conditional on this event, Z is the
distance from 7 to S, i.e., Z=X| — 1.
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Given N(t) = 2, and S, = 7, X3 is equal to Z + (¢ — 7). Also, the event {N()=2, Sp=t} is the
same as the event {Sp=t, X3>t—71}.
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Each arrival is independently sent to process 1 with probability p and to process 2 otherwise.
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