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A STRONG LAW OF LARGE NUMBERS FOR FUNCTION OF
DOUBLE MARKOV CHAINS AND ITS APPLICATION

SONG Ming-zhu ,WU Yong-feng
(Dept. of Math. and Computing, Tongling University, Tongling 244000, C’hina)

Abstract: In this paper, a strong law of large numbers for function of double Markov chains
in Markovian environments is considered. Using the method of piecewise functions, we obtain a
sufficient for the strong law of large numbers for function of double Markov chains in Markovian
environments. By this theory, we obtain the limit properties of transition probabilities for double
Markov chains transformation from a set to another set. Some limit properties and strong limit
theorems known about transition probabilities for double Markov chains are generalized.

Keywords: Markov chains in single infinite random environments; double Markov chains;
a strong law of large numbers; limit properties
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