¥ FEEE
Vol. 87 (2017) J. of Math. (PRC)

JERT ST SRS ERIREHL 2

GK3ELE L K BK 2
(1. Hh L & KRG S EE R, dba 100081)
(2. P EBOE KSR HAR A, LR 102249)

8 AT T ARRS 5 T RO R AL S e L R P R 5 ) PO R B AL SR e A G
UERRJVE, I CASsE, SRA5 T AR 55 5 RO R BT R P 1) B 2 5 T i, el — X — e o v Sk
HES AN KA

X iR ARm SR IOd R BENLSR A ARE T

MR(2010) EJ573ES: 60J99 FESHS: 0211.62

MERFRIRED: A XEHS: 0255-7797(2017)04-0819-04

il

1 5]

B JT 1A AR W U A ) — AN 5, EWT U SR S R R, B A
TiEA S RGN R FT (S WOCHR [5] 28 5 &), R T ARG MW7 N, RARVE BURAE
R—J7 WA &+ B LR TR, T8 TR S TIERI R, — AN EEM TR R T
Iy RO RE (T BEHL A 7 17 L.

Massey (81 5 HH B P A2 071 7C HEBA ) 2% 0 ~F- 8 20 A7 AR 2 ) T B i ok B AL AR 57 7T A
Tk 7E o PRI AR A SR 1, LA e 2 DR 56 A P % 55 0 P £ T L. A SR N 5 (R Bl L 0 90 2
AR 2 B SCHiR [5]. Massey ££3CHR [8] H 45 HY 1 By PR AR Bl AL S I8 P — e 1541 5 U, (HX
—HEN G NEIR RSO AR R, JFBCA 48 B EE R, ARG 730K [5, 8] IES R KI5,
2 T AR I O AR R 0 S R e Tk, ST (T BAR R KB, R —TE ok
AT AUE HENHE) S 21T

BcRE T (B, &) EA— DTl “<”, H

F .= {(.Tl,xg) oy < xg} S g2.
EX 1 AR A R SRR SRR R L f R
1 <X Tg = Pl(t)f(l'l) < Pg(t>f($2), t> 0, (11)

FR Pi(t) < Po(t), # Pi(t) = Po(t), WIFER Py(t) BEHLE B, R — N EA B 1 RS 5
PR, W AXANEEFRNRIFES.

“Wks HEA: 2016-03-30 W A EA: 2016-04-08

EeWmB: PEBEEKEE ST EITRI (1000-10816108).

EE® N 7KEMR (1985-), Lo, WHCA KL, HHW, EZG A7 FEYLIED), ARt .

BIEE: ken.




820 g4 =2 7 & Vol. 37

XF T 5 B RIS AR I BE AL SR, A HE T M TR g X, Pu(t) < Po(t) 2 HAUCS
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X1 < Tg, Ty € A° = q1(21, A) < qa(22, A) H (1.2)
T < Tg, T3 € A = Q1(£U17A) - Q1($C1) < Q2(9527A) - CJ2(-’E2)- .
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EX 2 X THAAER TR Po(s,t), k= 1,2, WX FTA AR AR R f #HH

1 <22 = Pi(s,8)f(r1) < Py(s,t) f(x2), t>s5>0, (1.3)

MFR Pi(s,t) < Pa(s,t). HAEER] s <t #A Pi(s,t) = Pa(s,t), ¥ Pi(s,t) 2RI K.
TS CHR [5) TR FIBE 5.45, A3 2] 1 AR S5 BEAL S PR A E R, B
EI 3 ik (gt 2),qu(t,x,dy))(k = 1,2) STt > 0 2 H R ¢ X, WA Pi(s,t) <
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Pit,t + At)f(z1) < Pa(t,t + At) f(x2).
WATT AT f R R Ly, Forb A MRS S, TR

Pi(t,t + Atyzr, A) < Py(t,t + At; 203 A).

T 2y < wp Hoag € A° WIEH, BT A RBRES, Tk La(z) < Ix(z2) = 0, B
T € AC, ﬂ:%ﬁ

. Pl(t,t—l—At,xl,A) . Pg(t,t—l-At,CEQ,A)
= <
(e A) = lim, At = A, At

AR T 21 < 20, Hoxy € AWTROL, FFEHT AZBIRES, L La(zs) > Ta(x) = 1,
Bt v, € A BT

= q2(t, @2, A).

SFreAd, f lim Ptt+ Atz 4)—1
At—0 At

= Q(t7 Ty, A) - Q(t)7



No. 4 SRIEIBSE: AR T 5 R R A AL A 821

. Pt t+ Atz A) -1
Q1(talU1,A)—Q1(t7$1):Alg}o i At i 4)

< lim
At—0 At
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Ty < Ta, Ty € A° = qi(s, ;215 A) < qa(s, b5 225 A) H
Ty < X, ¥1 € A= qu(s,t;21; A) — (s, t521) < qa((s, 6025 A) — qa(s, t5 22).
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T BRI A ¢ — s, 82 B3 RN S SCR [5) AP ER 2 BE 5.47, BERT LSS Py (s, 1) < Pa(s, t).
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FOEREERR, TR g X, 1= Pt t+ Atz A) = P(t,t 4+ At; ; A°), s T
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Py(t,t + At;xq, A°) 1— Pi(t,t+ At;xq; A)

a(t, 21, A7) = lim At = Aim, At
. 1= Pyt t + Aty a5 A) . Bt t + Aty xs, A°)
> = = A°
= Ahtrilo At Ahtrilo At aa(t, 22, A7),

FIFLASE TT DA B0 TR SR 0 4, (1.4) RS T

T < Ta, Tp € A° = q1(t, 21, A) < @o(t, 22, A) H
T = Ta, 1 € A= qu(t,21,A°) > q2(t, 22, A°).
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THE STOCHASTIC MONOTONICITY OF INHOMOGENEOUS
MARKOV PROCESSES

ZHANG Mei-juan!, ZHANG Ming?
(J.School of Statistics and Mathematics, Central University of Finance and Economics,
Beijing 100081, China)
(Q.Department of Science and Technology, China University of Political Science and Law,
Beijing 102249, China)

Abstract: In this paper, we study the stochastic monotonicity of inhomogeneous Markov
processes. By using and improving the proof method for the stochastic monotonicity of ho-
mogeneous Markov processes, we obtain the explicit criterion for stochastic monotonicity of
inhomogeneous Markov processes. Further more, this article extends this sufficient criterion to the
equivalent condition.
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