
 
 
Acta Mathematicae Applicatae Sinica,English Series    2003 19 (3): 405-416    ISSN: 1439-8516   CN: 11-2039/O1  

 

Original Articles 扩展功能 

本文信息

 Supporting info

 PDF(0KB)

 [HTML全文](0KB)

 参考文献

服务与反馈

 把本文推荐给朋友   

 加入我的书架 

 加入引用管理器

 复制索引

 Email Alert 

 文章反馈

 浏览反馈信息

相关信息

  本刊中 包含“geometric process”的 
相关文章 
本文作者相关文章 

· Yeh Lam 

· Yao Hui ZHENG 

· Yuan Lin ZHANG 

Some Limit Theorems in Geometric Processes
Yeh Lam(1),Yao Hui ZHENG(2),Yuan Lin ZHANG(3)

(1)Northeastern University at Qinhuangdao;(2)Department of Mathematics, Xiamen University;(3)
Institute of Applied Probability, Sanjiang University
收稿日期   修回日期   网络版发布日期     接受日期    

摘要   Geometric process (GP) was introduced by Lam, it is defined as a stochastic process {X_n, n = 1, 2, …} for 
which there exists a real number a > 0, such that {a~(n-1)X_n, n = 1, 2, …} forms a renewal process (RP). In this paper, 
we study some limit theorems in GP. We first derive the Wald equation for GP and then obtain the limit theorems of the 
age, residual life and the total life at t for a GP. A general limit theorem for S_n with a > 1 is also studied. Furthermore, we 
make a comparison between GP and RP, including the comparison of their limit distributions of the age, residual life and the 
total life at t. 
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