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Stochastic processes are mathematical models which describe various quantities
varying randomly. The diffusion process is a basic stochastic process that varies without jumps, and it
has applications in various fields. A diffusion corresponds to a second-order differential operator
(generator) and its spectral function plays an important role to describe various properties and
guantities of the stochastic process.

In our research we clarified the relation between the asymptotic behavior of the spectral function and
that of the drift-coefficient of the operator. We also obtained some Tauberian theorems which are tools
to extend results on the half line to those of the full line.
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