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THE LIMIT THEOREMS OF WEIGHTED SUMS OF FUNCTIONS
FOR MARKOV CHAINS IN RANDOM ENVIRONMENTS

GAO Ping

(Dpt. of Advanced Mathematics Education, Xiamen Institute of Technology Huagiao University,
Xiamen 361021,China)

Abstract: In this paper, we study the strong limit theorems for Markov Chains in random
environments, and obtain some sufficient conditions for the strong convergence of the weighted
sums of Markov chains in random environments.
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