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Markov Processes on Banach Spaces
on Cycles

The problem of defining denumerable Markov chains by a countable infinity
of weighted directed cycles is solved by using suitable Banach spaces 1, on
cycles and edges. Furthermore, it is showed that the transition probabilities
of such chains may be described by Fourier series on orthonormal collections
of homologic ingredients.

9.1 Banach Spaces on Cycles

9.1.1 FEuclidean spaces associated with infinite graphs

Now we shall consider an irreducible and positive-recurrent Markov chain
& = (&n)n, whose state space S is a denumerable set. The corresponding
graph G is usually required to satisfy the local finiteness condition, that is,
for each i € S there are finitely many j € S such that p;; > 0 or p;; > 0.
We now explain that the local finiteness condition is necessary for the
existence of topologies of Euclidean spaces comparable with the topology
of l3(R) (according to Hilton and Wylie (1967) p.45).

Let G = (N, E) be an infinite directed graph where N = {n,} are the
vertices (nodes) of G and E = {e,, n, } are the oriented edges of G. To fix
the ideas, we shall consider that N and E are denumerable sets.

The graph G may be viewed as an infinite abstract simplicial complex,
noted also by G, where

(i) the vertices n,, of G are called 0-simplexes,
(ii) the oriented edges ey, n,0f G (which are completely determined by
the ordered pairs (n,,ny) of vertices) are called 1-simplexes.
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Accordingly, the graph G is an oriented complex of dimension 1. To the
1-dimensional complex G we may attach a topological space, symbolized
by (|G|, S) and called the polyhedron of G, as follows. First, to define the
space-elements of the set |G|, and then the topology &, we introduce an
ordering on the set N. This is equivalent, by a homeomorphic translation
in Euclidean spaces, with a choice of a system of orthogonal axes. Since N
is denumerable, we may use the index set I = {0, 1, ...}, which particularly
is totally ordered. Accordingly, N = {ng,n1,...} becomes a totally ordered
set with respect to the ordering-relation “j ”defined as

n; <n; if and only if i<j.

With this preparation we give now the definition of the polyhedron (|G|, <)
as follows. To define the set |G|, we first consider a family Wof weight-
functions on the vertices and edges of G in the following way:

W = {%w : {0 — simplezes} — {1} : “w(n;) = 1, for anyn; € N} U
{*w: {1 — simplexes = (ni,n;, )} — [0,1] x [0,1] : *w(ns, ,n4,)
= (*wy(n4,), 'wa(ny, ), where
(1) twi(ng), 'wa(ng, ) vary in [0, 1],
(i) twi(ng,) + twa(ng, ) =1}
Or, better we may consider the family W defined as

W =A{w;, i€ N:w;: N—[0,1], wi(n;) =1, if j =4 or0, if j#i}U
{wij, (ns,n;) € E:wij: N — [0,1], wi;(ng) > 0if k =1, 7;
wij(ng) = 0,if k #14,7; and w;;(n;) + wij(n;) = 1}

Then the family W involves a weighting procedure according to which we
attach to each vertex n; of G one nonnegative real weight w; such that

(i) if (n;) is a O-simplex of G, W; may be chosen to be equal to w;(n;) = 1;

(ii) if n; is a vertex of an 1-simplex (n;,n;), then w; may be chosen,
along with %;, to be the nonnegative real number given by w;;, that
is, w; = wij(ni) > O,ﬁ)j = wij(nj) > 0, and w; + U~)j = 1}

In this way, the images of the weight-functions of W provide a collection
of sequences which have either the form

() (1,0,0,...),(0,1,0,...),...for the case (i) above,

or, the form

B) (0,...,0,w;,0,...,w;,0,...), for the case (ii) above if i < j, with
W;, w; > 0, and with @; + @; = 1, where (n;,n;) varies in the set E
of oriented edges of G.

Then the set |G| is that whose elements are all the sequences of the form

(«) and (B).
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An equivalent way to describe the set |G| is as follows: associate the
0-simplex ny to the sequence (1,0, ...), the O-simplex ny to the sequence
(0,1,0,...), and so on.

Furthermore, to each 1-simplex (n;,n;), i < j, associate the subsets Bij
and b;; of |G| defined as

Eij :{(0,...,0,12)1',0,...,11)]',0,...)I'IZJZ','lZ)j ZO,’II}Z-F'IZ)J = 1},
bij :{(O,...,O,’lZ)i,O,...,’lZ)j,O,...)Z’lI)i,’lZ)j >0,W1th’d)l+ﬁ}] :1}
Then

G| = {(1,0,0,...),(0,1,0,...), ... } U (Un,.m, bis)
= {(1,0,0,..),(0,1,0,...), . } U (Unom, bi)-

Now let us see how to define the topology < of |G|. Consider the pro-
jection pr; associated to the O-simplex n; and which associates the se-
quence (0,0,...,1,0,...) (where 1 has the rank ¢ in the sequence) with
the number 1. Analogously we may consider the projection pr;;: Eij —
R? for any edge (n;,n;) of G, that is, pri; associates any sequence
(0,0,...,0,%;,0,...,%;,0,...) € b;; with the ordered pair (w;,w;).

Next, for any edge (n;,n;) € G we topologize the subset Bij by requiring
that pr;; be a homeomorphism in R2. Then, we topologize |G| by specifying
its closed sets: A C |G| is closed if and only if AN b;; is closed in b;; for
every l-simplex (n;,n;) of G.

The topology S of |G| may be in some cases (involving conditions on the
configuration of the graph G) compatible with the topology of Euclidean
spaces defined by the metric p((x;), (v:)) = /2. (x; — ¥:)?. Such a case is
given by the graphs which are locally finite (i.e., each vertex belongs only
to finitely many edges) and contain denumerable sets of vertices and edges.

Let G = (N, E) be such a graph. Then G can be realized in l3(R) =
{(#p)n: xn € R,Y. (x,)? <00 } by the inclusion (see Hilton and Wylie

(1967), p.45).

9.1.2 Banach spaces on cycles

Let N ={ny,nq,...} and let C = {¢1, ca, ... } be a sequence of overlapping
directed circuits or cycles in N as those corresponding to an irreducible
and positive-recurrent Markov chain. Then the Vertex-set C' and Arc-set
C will symbolize the sets of all vertices and edges of C, respectively.
Throughout the paragraph we shall assume the collection C of directed
circuits in N such that Vertex-set C' = N, and we shall consider arbitrary
orderings on N and Arc-set C. For instance, without any loss of generality,
we shall assume that the first p(c;) points and pairs of N and Arc-set
C will belong to the circuit ¢, the next p(cs) to ¢z, and so on. Also we
shall assume that any circuit ¢ = (i1,42,...,is,41) of C has all points
11,42, ...,1s distinct each from the other.
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Now let G = (N, E) be the oriented graph associated with C, that is,
N =Vertex-set C' and E = Arc-set C, and assume that G is locally finite.
With every pair (i,j) € E we associate the symbol b(; ;). Then, since

a directed circuit ¢ = (i1,%2,...,%s,41),8 > 1, is completely defined by
the sequence (i1,12), (i2,43), ..., (is,i1) of directed edges, we may further
associate ¢ with the sequence of symbols b, i), b(iz,ig)s - - -5 b(is,in)- AN

equivalent version is to associate any circuit ¢ of C' with the formal
expression ¢ = b, i,) + b(iyig) + -+ basin) = BijyJe(is J) b z), where
J.(i,7) is the passage-function which equals 1 or 0 according to whether
or not (4,7) is an adge of c.
Then the sets B = {b(; ;),(i,j) € E} = {b1,b2,...} and C = {¢;,cy,...}
will be ordered according to the chosen orderings on E and C| respectively.
With these preparations we shall now define certain Banach spaces by
using the sets C, N = Vertex-set C' and E = Arc-set C. In this direction
we first introduce the vector spaces generated by N = {ny,ns,...},B=
{b1,b2,...} and C = {c;, ¢y, ...}, respectively. Let

N = {gzkank:seN,nk € N,z € R},
k=1

£={b=) arb:r € N,a; € R,by, € B},
k=1

C= {Q:Zwkgk:meNawk GRan EQ}?
k=1

where n, b and ¢ are formal expressions on N, B and C, and N and R
denote as usual the sets of natural and real numbers, respectively.

Then the sets A/, £, and C may be organized as real vector spaces with
respect to the operations + and scalar-multiplicity defined as follows. For
the formal expressions of A/, we define

S s
/ /
E TEng + E T ng = E (z + zi )ng,
k=1 k=1 2
S

)\Zl‘k’nk = Z(/\l‘k)nk,)\ € R.
k=1 k=1

Then N will become, except for an equivalence relation, a real vector space,
which is isomorph with

o(N) = {(x1,22,...,25,0,0,...): s€ Nz € R k=1,...,s}.

Analogously, the set £ becomes, except for an equivalence relation, a real
vector space whose base is B, if we shall not adhere to the notational
convention: b(; ;) = —b jy, (i,]) € E.
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Then £ is isomorph with

o(E) = {(w(i1,j1), .-, w(in, jn),0,0,...) :
n € N,w(ig,jr) € R, (i, jx) € E;k=1,...,n}.

Here the index k of (ig,jx),k = 1,...,n, means the k-th rank according to
the ordering of E, that is, b(;, j,) = bk , k=1,2,....

As concerns the set C we define analogously the vector space opera-
tions and note that some vectors ¢, € C may perhaps be linear expressions
of other vectors of C. To avoid this, we shall assume that C' contains only
directed circuits ¢, whose generated vectors ¢, in C C C are linear indepen-
dent. This assumption may be always achieved by applying Zorn’s lemma
to any countable collection C, which perhaps contains linear dependent
vectors. Then C may be correspondingly organized (except for an equiv-
alence relation) as a real vector space whose base is C. Furthermore C is
isomorph with

o(C) = {(weys .- we,,,0,0,...) :m € Nyw,, € Rye, €Ck=1,...,m}.

Since C is a vector subspace of £, it is isomorph with the following subspace
of o(F):

C(E)={_we, Jop(i1.31), s Y Wey ey liny dn),0,0,...):m € N,we, €R,
k=1 k=1
c, € Cok=1,...,m;(iy, ju) € Arcset{ci,...,cmt,u=1,...,n}.

We proceed by introducing certain norms on the vector spaces NV, &, and
C. For instance, we define the functions |-|, : £ — R,k = 1,2, as follows:

1> arbil =) laxl,
k=1 k=1
r r 1/2
1> an byl = (Zaﬁ) : (9.1.1)
k=1 k=1

Analogously, we define the functions [-||,: C — R,k = 1,2, as follows:

1D wieill = fwsl,
k=1 k=1
m m 1/2

1w cglla = (wa) . (9.1.2)
k=1 k=1

In an analogous way we may define similar norms on A/. Then N, £, and
C will become normed spaces with respect to the above norms, and con-
sequently we may compare them with the following classic Banach spaces
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associated with the original collection C' of circuits:

L N2) = {E: (’LU(’L,]), (27]) € NZ): ’LU(Z,]) € R52(1,3)|w(z7j)| < OO},
N2) = {ﬂ: (w<7/7.7)7 (27.7) € N2): U)(Z,]) € Raz(i,j)(w(i’j))2 < 00}7

(
la(
1(C) ={(we,c € C): we € R, X |we| < o0},
15(C) = {(we,c € C): w, € R, Ve(w,)? < 00},

where the corresponding norms for the spaces I;(N?) and I5(N?) are re-
spectively given by:

/w/1 = S5 w(E 5l
[/2 = (S5 (w(i, 1)))?,
and for the spaces [ (C) and I5(C), by

//(WC)C//I = Y.|wel,
//(wc)c//Q = (Ec(wc)z)l/z.

Consequently, the normed vector spaces (£,| |¢),k = 1,2, are isomorph
with (o(E), //x) (viewed included in (Ix(N?),//x)), k = 1,2.
Analogously, the normed vector spaces (C,| ||x),k = 1,2, are isomorph

with (0(C), // //k),k = 1,2. Similar reasonings may be repeated for the
space N as well.

All previous normed vector spaces are incomplete with respect to the
corresponding topologies induced by the norms above. Then we may fur-
ther consider the corresponding topological closures of (C(E),//x) and
C, I k), k& = 1,2, which, except for an isomorphism, provide Banach sub-
spaces in I, (N?),k = 1,2, and the Banach spaces I,(C), k = 1,2, respec-
tively.

Let us now consider ¢ = ZZ;I We, €, € C. Then, the isomorph of ¢ in
o(C) will be denoted by ¢’, and in C(E) by ¢”. Throughout the paragraph
we shall adhere to this notation for any vector of cl C , where cl symbolizes
the topological closure of C with respect to ||||x, k = 1, 2.

Correspondingly we have

m

W N =) lwe,l,

k=1

m 1/2
1< /f2 = (we,)” |
= (er)
/Q"/1 = E(z‘,j) chkjck(iaj)
k=1

m 2\ 1/2
/QH/Q = (E(,LJ) (Z wck Jck (Z,j)) > .
k=1
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Consider the vector spaces £ and C. Define the function < -,- >: E x & — R
as follows :

r m min(r,m)
< E ayby, E ay by >= E axay,.
k=1 k=1 k=1

Then (£,< -,- >) is an inner product space. Analogously, define the inner
product space (C, < -, - >’). Then the corresponding norms induced by the
inner products < -,- > and < -,- >’ are given by the relations (9.1.1) and
(9.1.2).

Since £ and C are incomplete metric spaces, we may further consider
their completions H(E) and H(C) along with the corresponding exten-
sions of < -,-> and < -,->". Also, since the sets B = {b1,ba,...} and
C ={cy,Cs,-..} are orthonormal bases of H(£) and H(C), we may con-
sequently write any x € H(E) and any y € H(C) as the following Fourier
series

axby,

M

B
Il
—

apCr,

M

>
Il
—

where ap, =< x,b; > and a=<y, ¢, >',k =1,2,- -, are the corresponding
Fourier coefficients. B

Furthermore, according to the Riesz-Fischer representation theorem, we
may write

H(g) = {X: Zakbk ag € R,Z(ak)2 < 00}7
k=1 k=1

and

H(C) = {y = Zackgk tQ, € R,Z(Oxck)2 < oo} .
k=1 k=1

Since B and C' are denumerable orthonormal bases, the Hilbert spaces
H(E) and H(C) are, respectively, isomorph (as normed vector spaces) with
ZQ(E) and 12(0)

Finally, a Hilbert space H(N') may also be defined, by developing a similar
approach to the vector space N.
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9.2 Fourier Series on Directed Cycles

One problem to be solved in this section has the following abstract formu-
lation:

Find the class of all sequences w = (w(i,j) € R, (i,j) € N?), N =
{1,2,...}, which satisfy the following conditions:

(i) There is a countable collection (C,w.,) of directed cycles in N
and real numbers w,, such that the Vertex set C' = N and

w(i,j) =Y we, o, (i,), (i,j) € ArsetC, (9.2.1)
k=1

=0, otherwise,

where the series occurring in (9.2.1) is absolutely convergent for
any (i,7), and all involved sets as N?, C, etc., are endowed with
certain orderings.

(i) There is p > 1 such that w € l,(N?).

If sequence w = (w(i, j), (i,j) € N?) verifies the above conditions (i) and
(ii), then we shall say that w satisfies the cycle formula for p and (C,w..).
In this case, collection (C,w,) is called a cycle representation for w.
Throughout this paragraph we shall consider a collection C = {c;,¢c,, ...} of
independent homologic cycles associated with a collection C' = {¢q, o, ...}
of overlapping directed circuits with Vertex set C' = N. Also, we shall as-
sume (without any loss of generality) that the corresponding graph-sets
associated with C are symbolized and ordered as mentioned in the previ-
ous section.
The spaces to be considered here are the Banach spaces I (C') and cl C(E)
(in [ (N?)), k = 1,2, where C will be identified by an isomorphism of vector
spaces either with o(C) or with C(E).

We shall now answer the question of whether or not the Fourier series
> e | We, ¢ may define a sequence (w(i, 5), (i, j) € N?) which satisfies the
cycle formula following Kalpazidou and Kassimatis (1998). Namely, we have

Theorem 9.2.1. Let the Fourier series
ZWCka € H(C),
k=1

where we,, k = 1,2, ..., are positive numbers.
Then the following statements are pairwise equivalent:

(i) Except for an isomorphism of wvector spaces, the sequence
{>h_y We, ¢ }n converges coordinate-wise, asn — 0o, to a sequence
w = (w(i, ), (i,7) € N?), which satisfies the cycle formula forp =1
and with respect to (C,w.). Furthermore, /w/1 = > 7 p(ck) ey ;
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(i) D252y pler)we, < oo;

(iii) Ezcept for an isomorphism of wvector spaces, the sequence
{3 h_  We, ¢k tn converges in 11 (N?), as n — oo.

Proof. First we shall prove that (i) implies (ii). Let w,, =
22121 We,Cpym =1,2,..., with w,, >0,k,=1,...,m. Then the isomorph
w,,” of w,, in C(E) is given by

(chk Ck Z17]1 chk Ck Zn»]n)00>,m:172aa

where (i1,j1),..., (in, jn), are the first n edges of Arc-set {c,...,¢c,,} in-
dexed according to the ordering of Arcs-set C'= E. If (i) holds, then for
any (i,7) € N? there exists a positive number w(i, j) defined as follows:

w@ﬁ=$&§)@%@ﬂ if (i, j) € E,
=1
=0, otherwise.

Denote w = (w(i, j), (i,5) € N?). Then

oo
Z p(ck)We, = Zchk en(1,7) Z|w2]\<oo
k=1 k=1 (i,5) (2,7)

The proof of (ii) is complete.
Let us now prove the converse implication. Accordingly, assume that
relation (ii) holds. Then, for any (,5) € E the limit

m}gnoo Z Wey, Jey, (4, )
=1

exists, since
o0 o0
ZP(Ck)U)Ck = Z chk‘]ck(ihj) < %0
k=1 (4,5) k=1

Define w = (w(i, 5), (i, j) € N?) with

) =D we e (ind), i (i) € E,
k=1
=0, otherwise.

Then w satisfies the cycle formula for p = 1 and with respect to (C,w,).
Furthermore, we note that w is the coordinate-wise limit of {Z?Zl We,, C b
viewed isomorphically in C(E). The proof of (i) is complete.
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Let us now prove that (ii) implies (iii). From the relation (ii) we obtain
that

(oo}
D we, e (i §) < 00
k=1

for any (i,7) € E. Then we may accordingly define the following sequence
w = (w(i, j), (4,5) € N?) in [ (N?):

§) =D wa o lii), (i) € B,
k=1
=0, otherwise.

Consider w,,” = (w,,"(i,7), (i,7) € N?) with

= chkn]ck (Zvj)
k=1

Then w,,” € C(E) and

/W_W N/1:

= Z |chk ckzj chk ckzj

(i,j)€E k=1
o0 o0
-y (> wckjck@,j)) = S Merhue, <o
(i,j)EE k=n-+1 k=n-+1
Furthermore
o0
lim /w—w,"”/, = lim Z p(cg)we, = 0.
n—oo n—oo
k=n+1
Therefore, the sequence of w,,”, n=1,2,..., which are the isomorphs of

W, =D p_y WeCp in C(E), converges in I1(N?) to w= (w(i,j),(i,j) €
N2) as n — o0o. The proof of (iii) is complete.

Now we shall prove the converse, that is, from (iii) we shall obtain relation
(ii). Let w = (w(4, ), (4,7) € N?) be the

lim Z We,, C, i ll(NQ),

where w,, = >_1_, w,,¢;, is isomorphically viewed in C(E).

Since for every n > 1 and any (¢, j) € N*\E we have >, _; we, Je, (i,5) =
0, then w(i,7) = 0 outside E. Therefore

]) = chkjck (7’7])7
k=1

for any (i,7) € E and /w/, = Y plck)w,, < oo.
k=1
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Furthermore, from convergence

lim /E_ w1'7,/,/1 = Oa
n— oo

where w,,” is the isomorph of w,, in C(E), we may write

/W*Enuhz Z ‘w(iaj)*zwﬂkjck(iajﬂ
k=1

(i,9)€EE
o0 o0
= Z < Z kaJCk(i7j)> = Z p(ck)wck
(i.))€E \k=n+1 k
and

lim g p(cg)we, = 0.
n—oo
k=n+1

The proof of Theorem is complete.
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Now we shall investigate the relations between the Hilbert spaces H(N),

H(E), H(C), and the sequences that satisfy the cycle formula. We have:

Theorem 9.2.2. Let Fourier series

ZWCka € H(C),
k=1

with we, > 0,k =1,2,...
Then the following statements are pairwise equivalent:

(i) Exzcept for an isomorphism of wvector spaces, the sequence
{3 k1 Wer € }n converges coordinate-wise, asn — oo, to a sequence
w = (w(i, ), (i,5) € N?), which satisfies the cycle formula for p = 2

and with respect to (C,w.);

o0

() 3 we () +2 > ww, card{(i.g): Je, (i), (1.4)=

k=1 k,s=1;k#s

I} <o

where J.,  (i,j) is the passage-function associated —with

Ck,k:1,2,...,‘

(iii) Ezceptfor an isomorphism of wvector spaces, the sequence
{2 o1 WerCxbn converges in H(E) to 3 »(3oply wey Je, (4,5))

b(i,j), as m — 00.

Proof. Let us assume that (i) holds. We shall now prove that relation (ii) is
valid. Let w,,, = {> ;" we,cp}, m=1,2,... Then w,, € C and sequence

{w,, }m converges in H(C) to >~ we,c . Consider the isomorph w,,”

m in C(E). Then

(chk Ck Zla.]l chk Ck va]n) O O )am: 172

of
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where (i1, 1), - . -, (in, Jn) are the first n edges of Arcset{c, ..., ¢y} accord-
ing to the ordering of E. Since (i) holds, for any (i,5) € N? there exists a
positive number w(i, j) given by

o0

chk Ck Z] lf(Z,_])GE,
k=1

=0, otherwise,

and sequence w = (w(i, j), (i,7) € N?) belongs to la(N?).
On the other hand, we have

Zw { .] Z (ZkaJCk(i,j)>

(4,9) (2.9)

- > (W) o (15) +2 Y we,we, Jey (i) e, (i, )
(i,5) \k=1 k,s=1;k#s

= (we,, )*ple) + 2 Z We, We, card{(i, j) : Je, (4,4)Je, (1,7) = 1}.
k=1 k,s=1;k#s

The relation (ii) holds.
Let us now prove the converse: assuming (ii), we shall prove that (i)
holds. First, we have

- 2
Z (Z Wey, Jep (i,j)) < oo.
(i) \k=1

Define the sequence w = (w(4, j), (i,7) € N?) as follows:

:chkjck(i7j)7 1f(Z7J)EE7
k=1
=0, otherwise.

Then sequence w satisfies the cycle formula for p = 2 and with respect to
(C,w,.). Furthemore w is the coordinate-wise-limit of the sequence {w,,”}

of isomorphs of w,, = >"}" | we, ¢}, in C(E), given by

(chk Ck Zlu]l chk Ck Zna]n)oo"'>7m:172a"'a

where (i1,71),..., (in,Jn) are the edges of ci,...,cn. The proof of (i) is
complete. O
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Let us now prove (iii) from (ii). In this direction, we define by using (ii)
the sequence w = (w(i, j), (i, j) € N?) in lo(N?) with

)= we, o (i,),  if (i,j) € ArcsetC,

=0, otherwise.

Furthermore, the sequence

(chk e (11, 71), chk e (ins Jn), 0,0, ) m=12...,

where (i1,71),..., (in, jn) are the edges of ¢1,...,cm, converges coordinate-
wise to w. Now we prove that we have more: namely, sequence {w,,"” }m
converges in l2(N?) to w, as m — oo. In this direction, we first write

_ 1/2
/ﬂ _ﬂm///2 = Z (U)(Z»J) - chk‘]ck(i7j))2
L (1.4)EE k=1
- . 571/2
= Z < Z U)Cchk(i,j)>
| (i.)€E \k=m+1
= | Y we) pler)+2
Lk=m+1
1/2
Xy weawe,card{(i,): o, (i,4) T, (i,7) = 1}
k,s=m+1;k#s

Since (ii) holds, both last series occurring in the expression of /w —
w,,” /2 converge to zero, as m — oco. Finally, the isomorphs of w,,”
and w in H(E) are, respectively, > ;) (> we, Je, (4,5)) b jy and
Z(i,j) (ZZ’; Wey, Sy, (4, 7)) bi g -

The proof of (iii) is complete.

To prove the converse, assume that the sequence of isomorphs of
S WepC,m=1,2,..., in I5(N?) converge to w = (w(i, j), (i,7) € N?),
as m — oo, where w(i,j) = > poy We, Je, (i, §), for any (i,j) € N2. Then,
since series occurring in (ii) is related to the norm /w/s, relation (ii) holds.
The proof of theorem is complete. O

9.3 Orthogonal Cycle Transforms for Finite
Stochastic Matrices

Let S={1,2,...,n},n>1, and let P = (p;j,4,j =1,2,...,n) be an irre-
ducible stochastic matrix whose probability row-distribution is 7 = (7;,7 =
1,...,n). Let G =G(P)=(S,E) be the oriented graph attached to P,
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where E = {b1,...,b,} denotes the set of directed edges endowed with an
ordering. The orientation of G means that each edge by is an ordered pair
(¢,7) of points of S such that p;; > 0, where 4 is the initial point and j is
the endpoint. Sometimes we shall prefer the symbol b(; ;) for by when we
need to point out the terminal points.

As we have already mentioned in section 4.2.1, irreducibility of P means
that the graph G is strongly connected, that is, for any pair (4, j) of states
there exists a sequence b; ;,), b, iy)s - - - b, ,j) of edges of G connecting i
to 7. When ¢ = j then such a sequence is called a directed circuit of G.
Throughout this chapter, we shall consider directed circuits ¢ =
(i,41,142,...,1s,1) where the points i,41,142,...,is are all distinct.

Let C denote the collection of all directed circuits of G. Then according
to Theorem 4.1.1 the matrix P is decomposed by the circuits ¢ € C as
follows:

Tpi; = Y wedo(i, j), (9.3.1)
ceC
where each w, is uniquely defined by a probabilistic algorithm and J,. is
the passage-matrix of ¢ introduced in the previous section. Furthermore,
equations (9.3.1) are independent of the ordering of C.

Now we shall look for a suitable Hilbert space where the cycle decompo-
sition (9.3.1) is equivalent with a Fourier-type decomposition for P. In this
direction we shall consider as in section 4.4 two-vector spaces Cy and Cy
generated by the collections S and F, respectively. Then any two elements
¢y € Cp and ¢; € C; have the following expressions:

n
co = § zpnp = X1, r, € R, ny €S,
h=1

-
o =Y wbi=yb  y€R, b eE,
k=1

where R denotes the set of reals. The elements of Cy and Cp are, re-
spectively, called the zero-chains and the one-chains associated with the
graph G.

Let &: C7 — Cy be the boundary linear transformation defined as

o¢; = ymn,
where
My,n, = +1, if ngis the endpoint of the edgebj;
—1, if n, is the initial point of the edgeb;;
0, otherwise.
Let

C, = Kerd = {z € Cy:2zn =0},

where 0 is the neutral element of C;.
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Then C’l is a linear subspace of C7 whose elements are called one-cycles.
One subset of C is given by all the elements ¢ = b;, + --- + b;,, € C; whose
edges b;,,...,b;, form a directed circuit ¢ in the graph G. In general, the
circuits occurring in the decomposition (9.3.1) of P determine linearly
dependent one-cycles in C;. In Lemma 4.4.1, it is proved that there are B
one-cycles y e Y which form a base for the linear subspace C;, where
B is the Betti number of G. When Yyreoo0 Yy are induced by genuine
directed circuits yy,...,yp of the graph G, then we call v{,...,yp the
Betti circuits of G.
With these preparations, we now prove

Lemma 9.3.1. The vector space Cy = Kerb of one-cycles is a Hilbert
space whose dimension is the Betti number of the graph.

Proof. Let I' = {11, e ’lB} be the set of Betti one-cycles of G, endowed
with an ordering. Then

B
C~'1 = {Z ary,,ak € R}.

k=1

Consider the inner product < ,>: C; x C; — R as follows:

B B B
< Zaklk’zbklk >= Zakbk.
k=1 k=1 k=1

Then C is metrizable with respect to the metric

B

B B
(Eon ) oo
k=1 k=1

k=1

Therefore (C’h <,>) is an inner product space where I' is an orthonor-
mal base. Accordingly, to any one-cycle z = Zszl ax7y, there correspond
the Fourier coefficients a; =<z, lk>7k =1,...,B, with respect to the or-
thonormal base I

Define the mapping f: C; — R5 as follows:

B
I (Zak7k> = (a1,...,ag).
k=1

Then f preserves inner-product-space structures, that is, f is a linear bi-
jection which preserves inner products. In particular, f is an isometry.
Then (Ci,<,>) is a Hilbert space, whose dimension is B. The proof is
complete. O

The previous result may be generalized to any finite connected graph G.
Now we shall focus on graphs G(P) associated with irreducible stochastic
matrices P. Denote by B the Betti number of G(P). Consider the collection
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C of cycles occurring in the decomposition (9.3.1), endowed with an order-
ing, that is, C = {c1,...,¢s},s > 0. Then we have

Theorem 9.3.2. Let P = (p;;,i,j=1,...,n) be an irreducible stochas-

tic matriz whose invariant probability row-distribution is m = (71,...,7y).
Assume that {v1,...,vB} is a collection of Betti circuits. Then P
has a Fourier representation with respect to I' = {7 R }, where the

Fourier coefficients are identical with the probabzlzstzc homologzc cycle-
weights Wy, , ..., Wy, that is,

Z 7T7,pzj i,9) — Zwyk’}/k, w,, € R, (932)
(1,5)
with
 =<wPy, >  k=1..,B.

In terms of the (i, j)-coordinate, equations (9.3.2) are equivalent to

B
Tipij = Zw% Iy, (4, 7), w,, € R;i,j€S. (9.3.3)
k=1

If P is a recurrent stochastic matriz, then a similar representation to
(9.3.2) holds, except for a constant, on each recurrent class.

Proof. Denote w(i,j) = m;pij, 4,5 = 1,...,n. Then 7P may be viewed as
a one-chain w = X; jyw(i, )b j)-

Since 7P is balanced, w is a one-cycle, that is, w € C; = Ker 6. Then,
according to Lemma 9.3.1, w may be written as a Fourier series with respect

to an orthonormal base I' = {ll, e ’ZB} of Betti circuits of G, that is,
B
w = Z <W, 7, > (9.3.4)
k=1
where <w,v, >,k =1,..., B, are the corresponding Fourier coefficients.

On the other hand, the homologlc cycle-formula proved by Theorem 4.5.1
asserts that w may be written as

B
= w,7,, (9.3.5)
k=1
where w.,,k=1,...,B, are the probabilistic-homologic cycle-weights

given by a linear transformation of the probabilistic weights w.,c € C, oc-
curring in (9.3.1), that is,

= Z Ale, 7, ) we, Ale,y,) € Z,
ceC

where Z denotes the set of integers.
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Since representation (9.3.5) is unique, it follows that it coincides with the
Fourier representation (9.3.4), that is,
Wy, =< W,7, >, k=1,2,...,B.
Accordingly, since ¢ = Z”A(C’lk) Yo then
Ale,y,) =< ¢, >, k=1,...,B,
and therefore
Wy, = Z <6y, > We (9.3.6)
ceC
Let us now suppose that P has more than one recurrent class e in S =

{1,...,n}. Then we may apply the previous reasonings to each recurrent
class e and to each balanced expression

B
e (1)pi; = Zw% I (8, 5) i,j € e,
k=1

where B = B, is the Betti number of the connected component of the graph
G(P) corresponding to e, and m. = {m.(7)} (with 7.(i) > 0, for i € e, and
7e(i) = 0 outside e) is the invariant probability distribution associated to
each recurrent class e. The proof is complete. O

Remark. Let w = (w(k),k =1,2,..., B) be defined as
w(k) = wey,, k=1,...,B,

where w.,,k =1,..., B, are the probabilistic-homologic weights occurring
in (9.3.5). Then equations

w(k) = Z <Gy, > We
ceC

may be interpreted as the inverse Fourier transform of the probabilistic
weight-function w,, ¢ € C, associated with P.

9.4 Denumerable Markov Chains on Banach
Spaces on Cycles

Now we are prepared to show how to define a denumerable Markov chain
from a countable infinity of directed cycles by using the Banach spaces on
cycles investigated in the previous sections. Namely we have

Theorem 9.4.1. Let C = {c1,ca,...} be a countable set of overlapping di-
rected circuits in N that verify the assumptions mentioned in section 9.2.

If sequence w = (w(i,j),(i,j) € N?) satisfies the cycle formula for
p=1 and with respect to (C,w.), with w.>0,c€C, then p;; =
w(i, 5)/(E;w(i, 5)),4,5 € N, define a stochastic matriz of an N-state
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cycle Markov chain £ = (&,)n, that is,

Z wede(i, 5)

ceC p e .
i = ——————, if(i,7) € ArcsetC,
pl] Z ’LUCJC(Z) f( j)
ceC
=0, otherwise,

where Jo(1) = X;J.(i,5),i € N,c € C. Furthermore, p= (Z We,, I, (1),
k=1

1=1,2, .. ) s an tnvariant finite measure for the Markov chain &.

Proof. Let w = (w(4, ), (i,7) € N?) be a sequence of I;(N?), which sat-
isfies the cycle formula with respect to a collection (C,w.), with w,. > 0,
that is,

w(t, j) = chk Jer (4,7), if(i,4) € Arcset C,
k=1

=0, otherwise.
We may always find such a sequence if we choose the sequence {w, ,k =
o0
1,2,...} of positive numbers such that > p(cx)w,, < oo (as in condition

k=1
(ii) of Theorem 9.2.1).
Define

w(i) =Y w(i,j), i€N.
J
Then w(i) > 0,7 € N, and
w(i) = chk Je,, (2),
k=1

where J., (i) = > J., (4,]) for any i € N.

J
Define

i = , .,7 € N.
ng w(l) ? .7
Then P = (p;j, i,j € N) is a stochastic matrix that defines an N-state cycle
Markov chain £ = (&, ), whose cycle representation is (C, w.). Also,

Zw(z) = Zp(ck)wc,C < 0
k=1

2

and
Y wipy =Y wlif) =Y we e, (§) = w(j),
i i k=1
for any j € N. Then p = (w(i),i =1,2,...) is an invariant finite measure
for the Markov chain £. The proof is complete. O



