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CONVERGENCE OF MARKOV CHAINS WITH f NORM

ZHU Zhi-feng, HUANG Hong
(School of Mathematics and Statistics, Hubei Engineering University, Xiaogan 432000, China)

Abstract: This article investigates the convergence problem of Markov chains under the f
norm. Using the basic coupling and the f norm equation, we obtain the sufficient conditions for
the convergence of time homogeneous Markov chains in discrete-time general state spaces under
the f norm are obtained, and the convergence of Markov chains under the total variation norm is
extended.
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