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[.2. STOCHASTIC PROCESSES
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Figure 1.2.9 Sample
intensity N = 1;
function px(t) =¢.

2

paths of a homogeneous Poisson process (.X;,
see Erxample 1.2.10. The strawgnt solid line stands for the ezpectation
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Figure 2.3.1. Trajectories of the Poisson process with compensator for \ = 1.0.
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Figure 2.3.2. Trajectories of the Poisson process with compensator for \ = 0.1.




