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EXPRESSIONS ON MOMENTS OF HITTING TIME FOR
SINGLE BIRTH PROCESS IN INFINITE AND FINITE SPACE

ZHANG Yuhui

(School of Mathematical Sciences, Beijing Normal University; Laboratory of Mathematics and Complex Systems

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

Abstract The expressions are presented on n order moments for the first hitting time or returning time of
single birth processes under regular condition and first hitting time of c© for minimal single birth processes in
irregular case respectively. In finite space, similar results and explicit expression of stationary distribution are
obtained. Some examples are computed in details.

Key words single birth process; first hitting time; returning time; stationary distribution



