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THE LIMIT PROPERTIES FOR FUNCTION OF MARKOV
CHAINS IN RANDOM ENVIRONMENTS
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Abstract: In this paper, we study the limit properties of Markov chain functions in
random environments. By using the method of constructing martingale difference sequence, a
series of sufficient conditions of the strong law of large numbers for Markov chain functions in
random environment are obtained. That is, when the value range of z in the function sequence
{gn(z),n > 0} is different, the appropriate function can be taken to obtain the corresponding
conclusion, thus extending the scope of application of the existing conclusions.

Keywords: random environments; Markov chains; strong law of large numbers

2010 MR Subject Classification: 60F05; 60J10



