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Stochastic analysis of Markov processes in terms of Dirichlet forms
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WFZERC SR OMEEE (330) : We succeeded to construct a stochastic process, namely, a
jump—type Markov process, for which is known as a mathematical model of
“unknown phenomena” , by using a symmetric Dirichlet form theory. Moreover

an exact form of the infinitesimal generator is given and some global path
properties also are obtained; the conservativeness and the mean of the exit
time from a ball.
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