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Almost Multiplicative Functionals of Markov Processes
and Associated Transformations of Transition Probabilities

Deng Yonglu

Abstract

Let X=(x¢ ¢, Mg, Py) be a homogeneous Markov process, and let a; be a almost
pressed, almost homogeneous and almost multiplicative functional of the process X,
Then

’F(t, x, ) =My (Xp(x1)at), for t==0, x€E, 'e B, defines a transition function
on the state space (E, B).

Some conditions are given in this paper, under these conditions, the new transi-
tion function preserves corresponding properties (for example, conservative proper-
ty, normal property, continuity in probability, strong Markov property, Feller prop-
erty, stroug Feller property and differentiability) of the tramsition function P(t, x,
I") of the process X.




