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摘要(Abstract): In this talk, I shall introduce some results on the 

ergodic properties of regime-switching diffusion processes.  Usually, the 

coefficients of the diffusion process in each fixed environment and the 

switching rate of the environment work together to determine the 

ergodic property of the regime-switching diffusion process. We show this 

by an example: switching geometric Brownian motion. This causes a lot 

of difficulty in the study of regime-switching diffusion processes. On the 

other hand, we seek some ergodic property which cannot be impacted 

by the switching rate of the environment. 
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