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On Stability of the Stochastic Equation ¥,= a¥,— 17 bx;Y,— 17T x,,

with Markovian Coffocoents

CAO Mei-ying: LIU Qin LI Fangfang

(School of Mathematical Science and Computering Technology - Central South University - Changsha 410075, China)

Abstract :In this paper;we deal with the real stochastic equationY, = a¥,—1 + bw,Y, 17 %, n€ z,where the sequence
(x,) is a finite state Markov chain- We give a condition ensuring the existence of a stationary solution- Our condition is
directly expressed in the terms of the parameter of the model -
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