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Conditional expectation in Poisson process Suppose $X_1,X_2,\cdots$ is a sequence of independent

Poisson random variable with parameters $ \lambda,\mu, u$ respectively. Also suppose
$Y_n=\min\{X_1,\cdots, X_n\}$ and $Z_n=\max\{X_1,\cdots, X_n\}$. What is the conditional
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memorylessness of the Poisson process, we can then find
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