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ESTIMATION OF THE EIGENVALUE FOR
THE BIRTH AND DEATH PROCESS WITH
BILATERAL ABSORBING BOUNDARIES
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(School of Mathematical Sciences, Key Laboratory of Mathematics and Complex Systems of

Ministry of Education, Beijing Normal University, 100875, Beijing, China)

Abstract

The sharp II operator for the first eigenvalue of the birth and death process with bilateral

absorbing boundaries was derived by a duality method. Variational formulas, criterion and approximating

procedures were obtained.
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