
数学与统计学院学术报告

Coupling for continuous state branching processes with 
immigration

报告人：马春华，南开大学

时间： 2024年06月14日(周五)下午3:00-4:00

地点：文萃楼E 311

摘要：

个人简介：马春华，南开大学数学科学学院副教授，目前从事分枝过
程、测度值过程以及相关随机金融模型的研究。相关成果发表在Math
Financ、AIHP、SPA等杂志上。

Consider a class of (sub) critical continuous state branching
processes with immigration (CBI). First, we provide a jump cluster
decomposition where each cluster is induced by a mother jump
representing a triggering shock followed by secondary jumps.
Based on it, we obtain that a CBI process admits a successful
coupling by change of measure if the Levy measure in the
branching mechanism has an absolutely continuous component.
Then the ergodicity and exponential ergodicity of the processes
are derived. This is a joint work with Chen Shukai.
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