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Finally we remark that the compactification procedure for Markov

processes suggested in this paper is not the only way that has been proposed.
The other methods, of which [4] is the most recent example, use semigroup

theory to extend the given transition probability function from the given
state space to a larger compact metric state space in which the process
is then defined using the extended transition probability function. The

method suggested in this paper, which is applicable to a more general

situation, proceeds on the contrary from a process to a separable process
in the larger space and the extended transition probabilities for the larger
space are defined by the separable process.

BIBLIOGRAPHY

[1] Doob, J. L. Stochastic processes. New York, John Wiley and Sons, 1953.
[2] Compactification of the discrete state space of a Markov process. Z. Wahr¬

scheinlichkeitstheorie und Verw. Gebiete.
[3] Meyer, P. A. Probability andpotentials. Waltham Toronto London, Blaisdell Publish¬

ing Co., 1966.

[4] Compactifications associées à une résolvante. Séminaire de Probabilités, II,
Berlin Heidelberg New York Springer Verlag, 1968, pp. 175-199.

University of Illinois
Urbana, Illinois

Reçu le 5 mai 1968)



/©/©4


	...

