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U-INVARIANT DISTRIBUTION OF (Q-PROCESS

LIN XIANG ZHANG HANJUN HOU ZHENTING

(Research Department, Railway Campus, Centralsouth University, Changsha 410075)

Abstract Let E be a countable set, Q = (¢i;;4,j € E) be a matrix defined on £ x E such
that
gi; >0, i#j Y qk=—qi<+oo, Vi€E,
k#i
m = (m;;i € F) is a set of strictly positive probability distribution such that
Zmi(bj < —pmy, VjeE
icE

in what condition does there exist Q-process such that m is a u-invariant distribution of its?
In this paper we completely solve the problem when @ = (¢;;;¢,j € E) are total stable
and a single instantaneous state.

Key words @Q-process, Q-resolvent function, p-subinvariant distribution,
p-invariant distribution



