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Transitions from generator: matrix exponential

,—[Proposition 30.] \
Assume
@ X Markov chain
@ The transition P is standard

Then P; satisfies the relation

o0
P, =et®, where efA= E —A"
n=0
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General inter-arrival

,—[Proposition 31.] \
Let
@ X Markov chain with transition P;

@ U random variable defined by

U=inf{t>0;X(s+1t)#Ii}
Then we have
LU X(s)=1)=E(—gi),

that i 2 o dec 2
at is _ Jc Q%w) e dr
P(U> t|X(s) =i) =exp(+gii t)
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