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摘要   本文考虑底过程为暂留的超Ornstein-Uhlenbeck过程的击中概率问题，通过研究一类奇异边值问题的解，
给出过程击中概率的一个渐近行为． 
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PROCESSES

Jia Shan TANG

Department of Applied Mathematics and Physics, Nanjing University of Posts and Telecommunications, 
Nanjing 210003,P.R.China

Abstract  In this paper, we deal with the super Ornstein-Uhlenbeck processes with tran- sient underlying processes, and 
give an asymptotic behavior of hitting probabilities of these processes.
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