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STRONG ERGODICITY OF MARKOV CHAIN IN RANDOM
ENVIRONMENTS

HONG Hang
(School of Mathematics and Statistics, Huangshan University, Huangshan 245041, Chma)

Abstract: This paper investigates the Strong ergodicity of Markov chain in random environ-

ments, obtain a sufficient condition of strong ergodicity for single-chain )_5 in random environments
and some equivalent condition of strong ergodicity.use martingale convergence theorem we obtain
structure of tail under condition of strong ergodic ,then proved the relationship between strong
ergodic,weak ergodic and trivial tail in stationary environment,which improve the result of Markov
chain theory.
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