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Integral-Type Functionals Downward of Single Death

Processes

WANG. Jing!? ZHANG Yuhui?
(*School of Mathematics and Statistics, Yili Normal University, Yili, 835000, China)
(2School of Mathematical Sciences, Beijing Normal University, Beijing, 100875, China)

Abstract: In this paper we consider the integral-type functional downward of single death processes in
the finite state space, including the Laplace transformation of its distribution and its polynomial moments
as well as the distribution of staying times. As applications, a new proof for the recursive and explicit
representation of high order moments of the first hitting times in the denumerable state space is presented;
meanwhile, the estimates on the lower bound and the upper one of convergence rate in strong ergodicity
are obtained.
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