
Lecture on July 24th, 2018

Distributions Associated with Poisson Process

1 Distributions Associated with Poisson Process (See Chap 5.3)

• Waiting time Wn ∼ Gamma(n, λ)

• Sojourn time Sn’s are independent and follows Exp(λ).

• X(u)|X(t) = n ∼Binomial(n, ut ), where X(t) is a Poisson Process with rate λ.

2 Uniform Distributions and Poisson Process (See Chap 5.4)

• Conditioned on a fixed number of events, the locations of those events in a Poisson process
are uniformly distributed.
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