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Analysis on Non-recurrent Property of Nonlinear Time Series

Under the Interference of Random Environment

ZHU En-wen, YU Zheng

(School of Mathematic Sciences and Computing Techniques: Central South University; Changsha 410075, China)

Abstract ; This paper tries to establish a RENLAR model X, 1= T(X,) T e,+1(Z,+1) by introducing a random inter-

ference into the typical model of nonlinear time series model X,+1 = T(X,) + e,+1- Utilizing general state space Markov

chain theorem; we find the sufficient condition of RENLAR model as non-recurrent -
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