
Review Poisson Point Process

1. History

The first literature on the poisson point process dates back to 1958[1].

2. Poisson Point Process

A process 𝑁(𝑡) is called inhomogenous poisson process if:

𝑁(0) = 0

𝑁(𝑡) − 𝑁(𝑠) ∼ Poisson(∫
𝑡

𝑠
𝜆(𝑢)d𝑢) for ∀0 ≤ 𝑠 < 𝑡

(1)

2.1. Likelihood

Observing events at times {𝑡1, 𝑡2, …, 𝑡𝑛} in a time inteveral [0, 𝑇] is:

𝐿(𝜆(𝑡)) = exp(−∫
𝑇

0
𝜆(𝑡) d𝑡)∏

𝑛

𝑖=1
𝜆(𝑡𝑖) (2)
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