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A LIMIT PROPERTY OF RANDOM TRANSITION PROBABILITY

FOR A MARKOV CHAIN INDEXED BY A TREE IN
MARKOVIAN ENVIRONMENT

SHI Zhi-yan, BAO Dan, WU Bai-hui
(School of Science, Jiangsu University, Zhengjiang 212013, C’hina)

Abstract: In this paper, we study the tree-indexed Markov chain in random environment

under discrete state and prove the realization of this stochastic process in the probability space.

Meanwhile, the equivalence between tree-indexed Markov chains in Markov environment and

tree-indexed Markov double chains is provided in this paper. Finally, the strong limit property

of the harmonic mean of the random transition probability of tree indexed Markov chain in the

Markovian environment is obtained under the finite state.

Keywords: Markovian environment; Markov chains; random transition probability;

harmonic mean
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