MAIN RESULT
For a stochastic bimed sutomalon with Porsson clock,

structure  the vesidual I FeEimes oF an event heve
the sawme distribution as Ehe wovresponding total

Iy Fetiwmes.

Tn obther words: \/e,'\JExP(i) = Y"’MEXP()%Q>

.Skebdf\ of the FrooF (by |'nduct|'0n)

4) At imtialization (l»c-'-o):
Ye’o = V€,4 FO( 3” ee P(Xo>
Since, \/3‘4 ~ Ex’°(i> ) then Ye,,o ~ Exl::(fe>

=> The, 5tate\m3nt 15 true, FOr k/=0~

2> We assume Ehat Ehe statement is brve For k-1, and
We prove Ehst it s brue for k.

Case ab) Cvent e vsactivated ingtste Xy .
:> Ye,lc = ve’Ne’k_

Since, Ve,Nei,~ Ex]::(i) Cthen Ye k-~ Ex)::(/\ie>




Case 44) Event e “contines” instabe Xk .
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= Ye,k, = \(e,k.-'l q—\{(:
P(qu_\d:, Ye,k.-‘l>Yk.:> =
= P(Nejer~ Yo €€ Yepn> Vi)
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/_): P(Ye‘k-4-‘$€) =1- 2 / t>/0
Extended ’\
memoryless By induction

ploper Ly

Hence,l Ye, ko~ EXP(i)'

=>The statement 15 trve for k.

As a mnse;?uence of the mainvesult, Ehe ‘FO”owfnﬁ holds

Ne
/6o

P(Ew=e|Xwa=2) =

where, A() = 2. e \‘ We have a closed- form
e’e]_'(m.) FO(muia For P(Ek: e , Xk-q -_-%> ']



