




Also note that, by Proposition 2.3.2 (see the previous supplementary reading), the counted 

𝑁(𝑡)~Poisson(𝜆𝑡𝑝), where 
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So, the counted 𝑁(𝑡)~Poisson(𝑚(𝑡)). To see  

the counted 𝑁(𝑡 + 𝑠) − counted 𝑁(𝑡) ~ Poisson(𝑚(𝑡 + 𝑠) − 𝑚(𝑡)), 

one just needs to prove a general version of Proposition 2.3.2 (where the classification starts 

from 𝑡 instead of 0). 


