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THE ESTIMATE OF GENERALIZED ERGODIC COEFFICIENT
FOR CONTINUOUS-TIME INHOMOGENEOUS MARKOV
PROCESSES
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(Q.Department of science and technology, China University of Political science and Law, Beijing,
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Abstract: This artical studies the estimate of the generalized ergodic coefficient for inhomo-
geneous Markov processes. On the basis of the generalization of the classical Dobrushin ergodic
coefficient, we decompose the matrix and then abtain the estimate of the generalized ergodic
coefficient, extend the result of the estimation of the ergodic coefficient for homogeneous Markov
processes, with which we can get a criterion for the geometric ergodicity.

Keywords: Inhomogeneous Markov processes; Ergodic coefficient; V-norm.

2010 MR Subject Classification: 37A30 ; 60J27



