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Abstract

A column continuous transition function is by definition a standard transition function P (¢) whose every
column is continuous for ¢ > 0 in the norm topology of bounded sequence space /.. We will prove that it
has a stable g-matrix and that there exists a one-to-one relationship between column continuous transition
functions and increasing integrated semigroups on /. Using the theory of integrated semigroups, we give
some necessary and sufficient conditions under which the minimal g-function is column continuous, in
terms of its generator (of the Markov semigroup) as well as its g-matrix. Furthermore, we will construct
all column continuous Q-functions for a conservative, single-exit and column bounded g-matrix Q. As
applications, we find that many interesting continuous-time Markov chains (CTMCs), say Feller—Reuter—
Riley processes, monotone processes, birth—death processes and branching processes, etc., have column
continuity.
© 2006 Elsevier Inc. All rights reserved.
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1. Introduction

We shall in this paper study a generalization of Feller—Reuter—Riley transition functions
(FRR), which play a key role in continuous-time Markov chains (CTMCs). See [1,3,4,11,12,
15,18].

We consider CTMCs on a linear ordered set, that is, we take the state space E = 7zt =
{0, 1,2, ...}, and assume that all transition functions are standard, as in Anderson [1]. For more
notations and preliminaries, we refer to Anderson [1] and Chen [5].
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Definition 1.1. A transition function P(¢) = (P;;j(t); i, j € E) is called to be column continuous
if

P;j(t) — 8;; uniformly ini € E ast — O forevery j € E. (1.1)

Obviously, P(t) is column continuous if and only if P(t)e; — e; in the norm topology of /s,
ast | O forevery j € E, where e; is the jth column unit vector. In other words, every column of
P (1) is continuous in [/ for ¢ > 0. This is the reason why we call it column continuity.

Although a transition function is always row continuous (see [1, Proposition 1.1.3]), that is,

P;j(t) — 6;; uniformlyin j € E ast — Oforeveryi € E, (1.2)

it is not necessarily column continuous, the example (no column continuity) is easy given by our
discussions. However, many interesting and useful transition functions are column continuous.
Reuter and Riley [15] proved that FRR transition function is column continuous. More examples
(contain monotone processes, birth—death processes, branching processes) are given in Section 6.

Recall that a transition function P(¢) deduces a positive contraction continuous semigroup
on /1. We denote §2 be its generator. Another similar notation is the so-called g-matrix Q =
(gij, i, j € E), Q = P'(0) componentwise, and satisfying

0<gij <400 Vi, jeE, i#}]; (1.3)
Z%‘jé—qz‘ifﬁli<+00 VieE. (1.4)
J#i

If gi < +4oo foreveryi € E, Q is called to be stable. It is well known that there always exists a
(Feller) minimal Q-function for a given stable g-matrix Q, where a Q-function means a transi-
tion function P (r) such that P’(0) = Q componentwise. For the details, we refer to Anderson [1].
An interesting property of a column continuous transition function P () is that it has a stable
g-matrix (Theorem 2.2). More importantly, we will consider the following two questions:

Question 1. What are the necessary and sufficient conditions for a transition function P(¢) being
column continuous, in terms of its generator £2?

Question 2. For a given (stable) g-matrix Q, what are the necessary and sufficient conditions for
the minimal Q-function to be column continuous? How is it for the non-minimal case?

To study the above two questions, we will use the theory of integrated semigroups, which
introduced by Arendt [2], and extensively developed by many authors (see [6-11,16], etc.). It
has many applications to the partial differential equations. However, it is the recent event that the
theory of integrated semigroups has been used to deal with the CTMCs (see [11]). In this paper,
we will show that there exists a one-to-one relationship between column continuous transition
functions and increasing contraction integrated semigroups (Section 3). By using this fact, we
give a complete answer to Question 1 (Theorem 3.1), and give a partial answer to Question 2
(Theorem 4.2). For the non-minimal case, we concentrate our attention upon a special class
of g-matrices: conservative, single-exit and column bounded. For such a g-matrix Q, we will
construct all column continuous Q-functions (Theorem 5.1).

2. Basic properties of column continuous transition functions

We first give some equivalent conditions of column continuity.
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Proposition 2.1. Let P(t) = (P;;(t); i, j € E) be a transition function. Then the followings are
equivalent:

(i) P(t) is column continuous,
(i) sup;; Pij(t) > Oast ] 0 forevery j € E;
(iii) the mapping t — P(t)e; from [0, 00) into I is continuous, for every column unit vector
ej,Jj €E;
(iv) the mapping t — P(t)x is continuous from [0, 00) into I, for every x € cp.

Proof. (i) < (ii) is obvious, since P(t) is standard, P;;(t) — &;j ast | O for every i, j € E.
(iv) = (iii)) = (1) is clear. (i) = (iii) is elementary and standard. We have only to prove
(iii) = (@iv). Let Z = {x € lo; t +— P(t)x is continuous in [}. It is easy to prove that Z is
a closed subspace of loo. Thus co = Span . g{e;} C Z, which proved (iv). O

We then give an interesting result of column continuity.
Theorem 2.2. Every column continuous transition function P(t) has a stable g-matrix Q.

Proof. We have to prove that

. 1 —="Pjj(h) .
lim ———— =g¢g; <+o00 forevery j € E. 2.1
h—0 h

Let j € E be fixed, and ¢ be given such that 0 < ¢ < %. Since P(t) is column continuous, there
exists a § > 0 such that

|P;j(t) —8ij| <e forO<t<dandalli€E.
Thus, if 0 < ¢, s < §, we have
L= Pjj(t+5)=1=Pjj()Pjj(s) = Y_ Pji(s)P;j()
i#]
>1— Pjj(t)Pj;(s) —e(1 — Pjj(s))
= 1= Pjj() + (Pj;(t) — ) (1 = Pj; (5))
=1-Pjj() + (1= (1= Pj;j(®) =) (1= Pj;(s))
>1—Pjj(t) + (1 —2e)(1 = Pj;(s)).
Writing f(u) =1— Pj;(u), this becomes

f+s)= f@)+0—=2e)f(s) (2.2)
for 0 < ¢, s < 8. Iterating (2.2), we find that
f+ns) > f@)+n(l —2¢e)f(s) (2.3)

provided z,s >0 and ¢ + ns < é.
Now for any 0 < & < §, let 6 = t(h) + n(h)h such that n(h) is an integer and 0 < 7(h) < h.
Then (2.3) implies that

f 1
h o n(h)h(1 —2¢)

1.
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Letting & — 0, and using the fact that n(h)h — §, we obtain that

g = fim =2 i 10 < SO

< 400

Finally we state that the column continuity can also be characterized through the resolvent
function. Its proof is not elementary, we will give the proof by using the theory of integrated
semigroups in Section 3. O

Recall that a function R(A) = (r;;(A); i, j € E), A > 0, is called to be a resolvent function if

() rij(A)=>0and A ), prix(M) < 1foralli, j € E and A > 0;
() rij(A) —rij(w) + (A — ) ZkeE rik(Mrgj(u) =0foralli, j € E and A, > 0;
@iii) limy— oo Ari;(A) =1foralli € E.

It is also well known that a transition function P (t) = (P;;(¢)) can be uniquely determined by
aresolvent function R(A) = (r;; (1)) through the Laplace transform

o
r,-,-()\)zfe—“P,»,-(t)dz, A>0,i,j€eE.
0

Definition 2.3. A resolvent function R(A) = (7;; (1)) is column continuous if
Arij(A) — &;; uniformly ini as A — oo forevery j € E, 2.4)

or equivalently if AR(A)e; — e; as A — 00 in I forevery j € E.

Theorem 2.4. Let P(t) be a transition function and R()) be the corresponding resolvent func-
tion. Then P (t) is column continuous if and only if R(A) is.

3. Characterizations of generators of column continuous semigroups

Let P(¢) be a transition function. It is well known that P (¢) is a positive continuous contrac-
tion semigroup on /1, where the operator P(¢) is defined by y + yP(¢), y € [1 being regarded
as a row vector. Note that the dual operator P*(¢) on [, of P(¢) can be written as x + P (¢)x,
x €l being a column vector. The following result states that column continuity can be charac-
terized through its generator §2, which answers Question 1.

Theorem 3.1. Let P(t) be a transition function, and $2 be the generator of semigroup P (t) on ;.
Then P (t) is column continuous if and only if

ej € D(.Q*) forevery j € E, (3.1

where e; is the jth column unit vector, 2* is the dual operator of §2 and D(§2*) is the closure
of the domain of $2*.

To prove the above theorem, we will use the theory of integrated semigroups (see [2,6-11,16],
etc.).
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Definition 3.2. [2] A strongly continuous family {7'(¢); ¢ > 0} of bounded linear operators on a
Banach space X is called to be an integrated semigroup if T (0) =0 and

t
T(OT (s)x = /(T(r +5)—T(1))xdrt (3.2)
0

for all t, s > 0 and x € X. Moreover, T (¢) is non-degenerate if T (t)x = 0 for all ¢ > 0 implies
x = 0. The generator A of T'(¢) is defined by

t
D(A) = {x € X, there exists y € X such that T (¢)x =tx + / T(r)ydr, t > O}
0
with
Ax =y forx e D(A).
Recall that an operator A generates an exponentially bounded and non-degenerate integrated

semigroup 7 (¢) if and only if (w, +00) C p(A) for some w € R and A — (A — A)_l/)\. is a
Laplace transformation. In this case,

o0
(r—A)! =/Ae—“T(t)dz for A > w. (3.3)
0

The following theorem states that there exists a one-to-one relationship between column con-
tinuous transition functions and increasing contraction integrated semigroups on /.

Theorem 3.3. Let P(t) = (P;j(t)) be a column continuous transition function and write

t

T,-j(t)=/Pij(s)ds fori,jeE, t>0. (3.4)
0

Then T (t) = (T;;(¢)) is an integrated semigroup on loo, and satisfies

(1) T (¢) is non-degenerate;
i) TN <t forallt>0;
(iii) T (¢) is increasing;
(iv) ej € D(£2) for every j € E, where §2 is the generator of T (t).

Conversely, if T'(t) = (T;;(¢)) is an integrated semigroup satisfying (i)—(iv), then there exists
a unique column continuous transition function P (¢) such that (3.4) holds. Moreover, we have

(V) 00 = 2%, £2 is the generator of semigroup P (¢) on ;.

Proof. In [11], I have proved that if P(¢) is a transition function, then 7' (¢) defined as in (3.4) is
an integrated semigroup. We will prove (i)—(v) provided P (#) is column continuous.
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(i) Let x = (x;) € I such that 7' (¢)x = 0 for all > 0. Then

t
1
Z;/Pij(s)dsszo fori € Eandr >0, (3.5)
I o

Letting + — 0, by using bounded convergence theorem (here, the bounded controlling func-
tion is taken as follows: Fixed i € E and let ¢ = minggs<1 P;i(s), then ¢ > 0. Since P;;(1) >
P;i (1 —s) P;j(s), it follows that P;;(s) < P;;(1)/P;; (1 —s) < P;j(1)/c for 0 < s < 1. Therefore
%fot pij(s)dsxj| < Pij(1)|x;|/c forevery j € E and 0 <t < 1. Now the right-hand side is just
the needed bounded function, because Z P (D]x;] < |lx|| < +00), we get

llgl(l)z /P,/(s)dsx, th /Pi/(s)dsxj
_ZP,](O)xj Zal]x]_x,

for every i € E. Thus (3.5) implles that x; =0 for all i € E. That is, x = 0. Thus 7 (¢) is non-
degenerate.

(ii) and (iii) are elementary, since P (t) is contractive and positive.

(iv) For every fixed j € E, by Proposition 2.1, P(t)e; is continuous on /s, for ¢ > 0. Thus
fo P(s)e;jds is integrable on l. Therefore, for every row unit vector ¢; € I1, we have

t t t
<e,~,/P(s)ejds>=/(ei,P(s)ej)ds=/P,-j(s)ds=<e,-,T(t)ej>.

0 0 0

Since Spanf{e;} is dense in /1, above equality implies that T'(¢)e; = fot P(s)ejds €loo fort >0
Since T (t)ej € D(§2x) (see [2, Corollary 3.4]), it follows that e; = lim,_¢ % fot P(s)ejds =
lim;_, ¢ %T(t)ej € D(£2+), which proved (iv).

(v) Since £2 generates the continuous contraction semigroup P(¢) on [y, it follows from [2,
Corollary 4.4] and [11, Corollary 3.7] that £2* generates an integrated semigroup S(¢) on /o.. We
show that S(¢) = T'(¢) for all ¢+ > 0. If this is true, then their generator 2* and 2., agree. By
Yosida [17], (A — 2*)~! = ((A — 22)~1)*. Thus if x € /o, by using Laplace transform, we have

oo oo

</ e_}"eiP(t)dt,x> = <ei, k/e_MS(t)x d;>
0 0
which implies, by integration by parts, that
o o0 t
k/efm(ei, S(t)x)dt :)\/ef)‘t /(e,P(s),x)ds drt.
0 0 0

Thus, by the uniqueness of Laplace transform,
t t

(el-, S(t)x) = /(eiP(s), x)ds = </ e; P(s)ds, x> = <ei, T(t)x)
0 0
for i € E, which implies that S(¢)x = T (t)x. Thus we have proved the desired conclusion.
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Now we prove the converse question. Let T'(¢) = (7;;(¢)) be an integrated semigroup such that
(i)—(@v) hold. We first show that ¢ — T (¢)e; from [0, 00) into [+ is continuously differentiable
for every j € E. Since ||T(¢)|| <t for all t > 0, T(¢) is exponentially bounded with any bound
w > 0, and it follows from [2, Theorem 3.1] that (0, +00) C p(£2+0) and

o0
RO\, 200)x = (A — 200) 'x =f,\e—“T(z)x dt forA>0, xeX,
0
which implies, since ||7'(¢)|| < ¢, that
1

|RO 2:0) | < 5 fora>0.

Differentiating R(A, §2o0) n-times in A and using repeatedly above inequality, we get
sup] [A"T'R™ (A, 200)/n!|: A >0, n=0,1,2,...} < 1.

Thus, by the integrated version of Widder’s theorem [2, Theorem 1.1], there exists a function
S:[0, 00) — B(lx) satisfying

S0)=0 and ||S¢+h)—S®)|<h (=0, 1>0),

such that
o0
R(A, 200)x =/,\e—“5(t)x dt fori >0, x €lx.
0

By the uniqueness of Laplace transform, S(¢) = 7'(¢), and thus we have
HT(t—i—h)—T(t)” <h (hz20,1t20). 3.6)

Let Z = {x € I: T(t)x is continuously differentiable function of ¢ > 0}. By using (3.6), it
is easy to show that Z is a closed subspace of /o, which implies that D(£2,) C Z, since
D(£25) C Z (see [2]). By assumption (iv), it follows that e; € Z for every j € E. That is,
we have proved that T (t)e; is continuously differentiable for > 0 in /.

We then define

d
P,'j(t)=<ei, ET(Z)61>: T;(t), i, jeE, t>0, (3.7)

and show that P(z) = (P;;(¢)) is a column continuous transition function. Indeed, since T () is
increasing, it follows that P;;(¢) > 0 and P;;(0) = {(e;, %T(t)ejltzo) =08ij + QLocT (M)ejli=0 =
d;j. (3.6), together with Fatou-Lebesgue lemma, implies that

Ty - T

‘ , h
JjeEE JEE

o1
g}}l_r)r})mfﬁ ;Emj(t—i-h) - Tij(l)|
j

.
<]}Ln101nfﬁ||T(t+h) -To| <1
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Obviously, P;;(¢) is a continuous function of £ > 0, and P (¢)e; = %T(t)e ;j 18 continuous in /x,
as we have proved, that is, P(¢) is column continuous. To complete the proof, we have only to
show that P (¢) has the semigroup property:

Pij(t+s)=)  Pu(t)Pij(s) foralls,t>0, i, jeE. (3.8)
keE
To this end, we let, for fixed i, j € E,and t, s > 0,
t
ft.s)={ei, TOT (s)e;) = <e,-, /(T(r +s)ej — T(t)ej)dr>. (3.9)
0
Differentiating (3.9) with respect to ¢ and with respect to s again, we get

%f(t,S) =(ei;, T(t +5)ej — T(D)ej); (3.10)
8—2f(t,s):<e,',iT(I—i—s)ej>=P,'j(t—i—s). (3.11)
asot as
On the other hand,
[ )=, TOTWej) =Y Ti($)Tij (). (3.12)
keE

Differentiating (3.12) in ¢, and using the Lebesgue bounded differentiable theorem (since
Tik()T}; (t) = Tik () Pij (1) < Tik(s), and 3 Tikc(s) < | T ()| < +00), we get

ad
S F9) =) Tu®)T 0. (3.13)

keE

Thus, it follows from Fatou-Lebesgue lemma, that

32 . Tix(s +h) — Tir(s) ,
@f(t,s)—h%]; T ()

h
T; h)—T;

> ller tk(s + ]/)l lk(s) Tk/j(t)

keEh—)O
=Y TLOT () =Y Puls) Prj(8).

keE keE

This together with (3.11), implies that
Pij(t+5) =Y Puls)P(1). (3.14)

keE

To prove (3.14) is an equality, we will use the Lebesgue bounded differentiable theorem on
(3.13). To find the bounded controlling function, we let i € E and T > 0 be fixed. It follows form
(3.14) that P;;(t) > Pl-,-(ﬁ)” forn =1,2,..., which implies that P;;(s) > O for every s > 0. If
¢ =minggs<r P;i(s), then ¢ > 0. By (3.14) again, Pi(t) > P;; (T —5) P (s) = c P (s) for every
ke Eand 0 <s < 7, thatis

Pir (1)

sup  Pi(s) <
0<s<T

forevery k € E. (3.15)
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Differentiating (3.13) with respect to s for 0 < s < 7, by the bounded differentiable theo-
rem (where the bounded function is ), P,-k(r)Tk’j (1) =Y 4 Pik(v) Pij (1) < Pij (Tt +1) < 400,

since|Ti’k(s)Tk/j (1) < 2n® Tk/j (t) for 0 < s < 1), we obtain

c

32
S [(69) =) TOT 0 =Y Pils) P () (3.16)
keE keE
for 0 < s <t and ¢ > 0. Since t is arbitrary, (3.16) holds for all s > 0 and ¢ > 0. This together
with (3.11) implies (3.8), which completes the proof of Theorem 3.3. O

Remark. (1) 7;;(¢) in Theorem 3.3 has clearly probabilistic explanation: T;;(¢) is the mean time
spent in j before time ¢ if the chain starts in i. Indeed, if we denote X (¢) being the corresponding
CTMC, then

t t

T,-j(t)=/Pij(s)ds=/E[1X(S):j|X(0)=i]ds
0 0
1

=E|:/IX(S):de|X(O)=i:|

0
= E[time spent in j before time ¢ | start in i].

(2) T (¢) is not an integrated co-semigroup except that the generator §2, is bounded. This is
easy to prove by using William’s theorem (see [15] or [1]).

Finally we give the proof of Theorems 3.1 and 2.4 by using Theorem 3.3.

Proof of Theorem 3.1. Necessity follows directly from Theorem 3.3(iv) and (v).

Sufficiency. Let Y = D(§2*) C lx. By the theory of dual semigroup (see [13, Theo-
rem 1.10.4]), it follows that P(¢)Y C Y, and the restriction P(¢)|y of P(¢) on Y is a strongly
continuous semigroup on Y, and its generator 21 = £2*|y, the part of 2* in Y. Now if e; € Y,
then P(t)e; is continuous in Y and thus in [y for # > 0, which implies that P(¢) is column
continuous. O

Proof of Theorem 2.4. Let R(A) be the resolvent function, R(A, £2) and R(A, 2%) be the re-
solvent operator of §2 and £2*, respectively. It is obvious that R(1) = R(A, £2) (as two bounded
operators on /1) and R(A) = R(X, £2*) (as two bounded operators on /), where the opera-
tor R(A) is defined by y — yR()\) for y € /1 and by x — R(X)x for x € I, respectively. For
x € D(£2%), we have

[ARGYx — x| = |AR(A: 2%)x — x|

o8]
1
=|R(x, 2%)2%x| < XHs2*x”00—>0 (3.17)

as A — oo. Since [[AR(A)|| < 1, it follows that (3.17) holds for all x € D(£2*). Now if
P(t) is column continuous, then, by Theorem 3.1, every e; € D(£2*) for j € E. Then,
by (3.17), AR(A)e; — ej as A — o0, that is, R(A) is column continuous. Conversely, suppose
AR(M)e; — ej as L — o0 in I for every j € E. Since R(AM)e; = R(A, 2%)e; € D(£2%), it fol-
lows that thus e; € D(§2*). Therefore, by Theorem 3.1, P(¢) is column continuous. O
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4. Characterizations of g-matrices for column continuities

In this section, we will consider Question 2 announced as in introduction. We first introduce
some definitions.

Definition 4.1. A g-matrix Q = (g;;) is called to be column bounded if every column of Q is
bounded, that is

suplg;j| < +oo forevery j € E; 4.1
i

Q is called to be column almost-bounded if for every j € E,

liminf 222 — (4.2)

1—>00 qin

for every subsequence {i,,} of {i} satisfying ¢;, 1 0o as n — oo.
We then give our main result in this section.

Theorem 4.2. Let Q = (gi;) be a given (stable) g-matrix. If Q is column bounded, then all
Q-functions which satisfy forward equations are column continuous, in particular, the minimal
one is. Conversely, if there exists a Q-function P(t) such that P(t) is column continuous, then
the minimal Q-function F (t) is column continuous and Q is column almost-bounded.

To prove Theorem 4.2, we need some notations and lemmas. Note that a g-matrix Q defines
two operators Q1 and Qo with the maximum domain, on Banach space /1 and [, respectively,

v0i=yQ. yeD(Qp)={yeli|yQiswell defined and yQ € /1};
Qoox = 0x, x€D(Qo0) = (x € o | Qx €lnc),

where y is row vector and x is column vector.

Lemma 4.3. Given a g-matrix Q, let P(t) be a column continuous Q-function and satisfy the
backward equations, then

ej € D(Qu) foreveryjeE. 4.3)

Proof. Let Q¢ be an operator on /; defined by
yQo=yQ Vye D(Qo)=span;cgie}. 4.4)

Then Qg is densely defined on /;. It is easy to prove that the dual operator Q§ = Qo (see [11,
14]). Let £2 be the generator of the semigroup P(¢) on /;. Since P(¢) satisfies the backward
equations, it follows from [1, Proposition 1.4.5] that Q¢ C §2. Thus Qo = Qf D £2*. Since
P(t) is also column continuous, it follows from Theorem 3.1 that e; € D(£2*) C D(Q) for
every j € E, which proved (4.3). O

Lemma 4.4. If Q is zero-exit, then the minimal Q-function is column continuous if and only if
0 satisfies (4.3).
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Proof. It follows from [11, Lemma 5.6] that Qg = £2 if and only if Q is zero-exit, where Qg is
defined as in (4.4), @ is the closure of the closable operator Q¢ and £2 is the generator of the
minimal semigroup. Thus if Q is zero-exit then 2* = Q¢* = 0f = Qco- Now assume Q also
satisfies (4.3), then

ej € D(Q) = D(.Q*) forevery j € E,
which implies by Theorem 3.1 that the minimal Q-function F(¢) is column continuous. O
Lemma 4.5. If Q satisfies

ej € D(QT) forevery j € E, 4.5)

then all Q-functions which satisfy the forward equations are column continuous.

Proof. Let P(t) be a Q-function which satisfies the forward equations with the generator £2.
Then, by [1, Proposition 1.4.6] or [14], £2 C Q1, and therefore QT C £2*. Thus if (4.5) holds

then e; € D(Q7) C D(82*). Therefore by Theorem 3.1 P(t) is column continuous. [

Lemma 4.6. [f the minimal Q-function F (t) is column continuous, then

lim (sup 4

=0 foreveryj€E. (4.6)
A—=00\ j£j )»+61i>

Proof. Because the minimal Q-resolvent ¢(A) satisfies the backward equations, we have (see

(1D

O+ a0 =D qikdrj ) > qijdjj (1) fori # j,
ki
which implies that

qij $ij(A)  Aij(h)

it et a7
Thus

sup aij < [supkqﬁu (A)] . .

izj A tai Ly Apjj (1)

Let A — oo in above inequality yields (4.6), because we see from Theorem 2.4 that
sup; . Adij () — Oand 2¢;;(A) = las A —oco. O

Lemma 4.7. If there exists a Q-function P(t) such that P(t) is column continuous, then the
minimal Q-function F (t) is column continuous.

Proof. Since forevery j € E,

sup f;j(h) <sup P;j(h) — 0
i#]j i#]j

as h — 0. The desired conclusion follows from Proposition 2.1. O
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Proof of Theorem 4.2. Let Q be column bounded. By Lemma 4.5, we have only to show that
ej € D(Q7) forevery j € E. Indeed, let j € E be fixed. For x € D(Q1) C /1, we have

(xQ1.¢j) = (xQ.¢)) <Zx,qz,,e,> > xigij.

icE ieE

Let z=1(q0j.91j,92j-- )T Since Q is column bounded, it follows that z € /o, and Zi Xigij =
(x, z). Therefore

(xQ1,ej)=(x,z) foreveryx e D(Qy),

which implies that e; € D(Q7) and Qje; =z € I for every j € E. Thus the first argument in
Theorem 4.2 follows from Lemma 4.5.

Conversely, if there exists a column continuous Q-function, then, by Lemma 4.7, the minimal
Q-function F(¢) is column continuous. By Lemma 4.6, Q must satisfy (4.6). We have to show
that Q is column almost-bounded. If not, then there exist a state j € E and a subsequence {i,}
such that

lim sup =c¢;j>0 and g, 100 (n— 00). 4.7
i —>00 qln
Let A > 0 be fixed. Then by (4.7) there exist an N = N (1) such that
i > —c; and g;, =2\
qi, 2
for n > N, which implies that
P 1
sup —— U > su _dinj = —cj.
izj A+ 4i ~ axngi, t4i, 4

Noting that A > 0 is arbitrary, we have proved that

lim ( su 4ij >lc->0
A— 00 l;ﬁI]))\+ql /4] ’

which contradicts (4.6). Thus Q must be column almost-bounded. O

5. Constructions of the non-minimal column continuous Q-functions

We consider only a special class of g-matrices: Q = (g;;) is conservative, single-exit and
column bounded (this class contains the important birth—death process and branching process).
For such g-matrices, the constructions of all Q-functions are clear. Let @ (L) = (¢;; (1)) be the
minimal Q-resolvent, z(A) = 1 — A®@(A)1. Then, by the construction theorem (see [1, Theo-
rem 4.2.6]), all the Q-resolvent ¥ (X) = (;;(A)), A > 0, is of the following form:

Yij(A) =i (X)) +zi (M)y; (L), (5.1
where
_n®)
y() = ol +An(k)1' (5.2)

Here,

n(A) =1A) + bp (1), ) =n+ (o — 1) (5.3)
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andc>0,10>0,n€ lr(ko), b > 0 such that b® (1) € [ for some (and thus for all) A > 0. The
following result constructs all column continuous Q-function for above g-matrix Q.

Theorem 5.1. Let Q be a conservative, single-exit and column-bounded q-matrix. Then the
Q-resolvent W (L) is column continuous if and only if either b = 0 or b # 0 such that
lim) o An(X)1 = 4-00.

Proof. Sufficiency. Note that ¥ (1) satisfies the forward equations if and only if b = 0 (see [1,
Theorem 4.2.6]). Thus if b = 0 then ¥ ()) is column continuous by Theorem 4.2. Assume now
b # 0 such that lim) _, oo A(A) 1 = 4-00. Then, for every fixed j € E,

) . Anj(A) . bj
lim Ay;(A) = lim ——— = lim ———— =
=00 r—oo c+An(A)l a0 c+ An(A)l
here, we use the fact that limy_, oo An;(A) = b; (see [1, Proposition 4.1.12]). Since |z; (A)| < 1
forall i € E, it follows from Theorems 4.2 and 2.4 that

sup Avr;j () <supAgij (L) +supArz;(M)y;(A) <supAg;j(A) +Ay;(A) — 0
i#]j i#]j i#]j i#]j

)

as A — oo. That is, ¥ (A) is column continuous, and thus, by Theorem 2.4, the corresponding
QO-function P(t) is column continuous.

Necessity. Let ¥ (1) be column continuous. Since @ (1) is column continuous by Theorem 4.2,
it follows from (5.1) that

sup 2; (1) (A (1)) < sup|Awsij (1) — 85| + sup|agij (1) — 8] — 0 (54)

as A — oo for every j € E. We claim that

)\lim Ayj(A)=0 forevery j€E. 5.5
—>00

Indeed, if not, then there exists a state jo € E such that lim;, ., o Ay, (1) > 0, here we use the fact
that the limit limy . o Ay (1) always exists (see [1]). Thus it follows from (5.4) that

[s?p Zi (A)] = Aliﬁn;o [SIl_lp (M) (Ayj (U)] :

lim =0,

which means that, for 0 < & < 1/2 and large A > 0,
supz; (1) = sup(l — me) =1-infA ) gu()) <e
i i i
k k

that is
APM1 >0 —¢e)-1 forlarge A >0,

which implies by [1, Lemma 4.3.1] that Q is zero-exit. This contradicts to the assumption that O
is single-exit and thus (5.5) holds. Since now A7 ;(A) — b; as A — oo forevery j € E, it follows
from (5.5) and (5.2) that
bj

¢+ limy o0 An(A)1
Here An(X)1 increases as A — oo (see [1]). Thus, if b # 0, then there exists a state jy € E
such that b, > 0. It follows from (5.6) that lim; o, A(A)1 = +00, which proved the needed
conclusion. O

Alim Ayi(A) = =0 forevery jeE. (5.6)
—> 00
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6. Examples

Example 6.1. All monotone transition functions P(t) (P(t) is not necessarily the minimal one)
are column continuous. To prove this fact, we let Q be its g-matrix (Q must be stable), and let
P(t) be its dual function with g-matrix Q Then we have (see [4,12,18])

qij = Z(ijk —Gj10) (Vi,j€E),
k=0
which implies that

o0 o
il < Y 1Gkl + Y 1G4kl <23 +Gj41) VieE.
k=0 k=0
Thus Q is column bounded. Since by [4, Theorem 2.3] all monotone transition functions satisfy
the forward equations, it follows from Theorem 4.2 that P(¢) is column continuous.

Example 6.2. All Feller—Reuter—Riley transition functions (and thus all dual functions (see [12,
18])) are column continuous. This has been proved by Reuter and Riley [15].

Example 6.3. Birth—death matrices, branching matrices. For the two classes of Q-matrices, the
minimal Q-function is column continuous. Applying Theorem 5.1, we have in fact constructed
all column continuous birth—death Q-functions, as well as column continuous branching Q-
functions.

Example 6.4. Let O be conservative, single-exit and column bounded ¢-matrix. Then there exist
indeed infinitely many Q-functions which are not column continuous.
Take n =0 and 0 # b €1 in Theorem 5.1. Then n(A) = b (1) € l; for every A > 0. Thus

L= [a) |, = [ A2 M), < [r@ M) IB1 < l1bll < 4o00.
Thus, ¥ (1), defined as in (5.1), is not column continuous by Theorem 5.1.

Example 6.5. There exists a column almost-bounded g-matrix Q, which is not column bounded,
such that the minimal Q function F(¢) is column continuous. Let

0 0 0 0

1 -1 0 0
o=|2 0 =22 0
3 0 0 =32

Then it is easy to see that Q is column almost-bounded (not column bounded) and Q is zero-
exit. We will show that Q satisfied (4.3), that is e; € D(Q) for all j € E. Indeed, obviously
ej € D(Qu) for j #0. Take

1111 el
7’253 . oo

Then Qx =0. Thus x € D(Q). Then

m

1 1 1
m —x -3 ¢, =(1,0,....0,——, ——— ... )eD )
X x Znen ( SERRA s Ry £ ) (o)

n=1
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But [|x™) — ¢g|| = mL-H — 0 (as m — 00), which implies that ep = lim,,_ 00 X € D(Qso).

Therefore the minimal Q-function F (), by Lemma 4.4, is column continuous as desired.
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