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Abstract

In this paper, a kind of infinite, local finite tree T, named a controlled tree, is
introduced. Some strong limit properties, such as the strong law of large numbers
and the asymptotic equipartition property, for nonhomogeneous Markov chains
indexed by T, are established. The outcomes are the generalizations of some
well-known results.
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1 Introduction

We call a connected graph T a tree if it is an infinite and locally finite, with a conspicu-
ous node o called the root and without loops or cycles. In this work, we restrict the de-
grees of the nodes to a number of no less than 2. Let o, v be nodes of T. Write 7 < o if
7 is on the unique path connecting o to ¢, and |o| for the number of edges on this path.
For any two nodes o, 7, denote by o A 7 the node farthest from o satisfying o A 7 < 0,
OAT<T.

Some useful notations are listed as follows: |A| is the number of elements in the set A,
L, is the nodes in level # of tree T, and Ly is the set of the roots o, 7" is the nodes in level
0 to n of tree T, T™ \ {0} = {T™ excluding the root o}, 1, is the first predecessor of ¢, 2, is
the second predecessor of t. See Figure 1 for an example.

The study of tree-indexed processes began at the end of 20th century. Since Benjamini
and Peres [1] introduced the notion of the tree-indexed Markov chains in 1994, much
literature (see [2—9]) studied some strong limit properties for Markov chains indexed by
an infinite tree with uniformly bounded degree. Meanwhile, there are many authors (see
[10-12]) who tried to give the limit properties of Markov chains indexed by a class of non-
uniformly bounded-degree trees.

This work, motivated by Peng (2014), mainly considers a kind of non-uniformly
bounded-degree trees and studies some strong limit properties, including the strong law
of large numbers and AEP with a.e. convergence, for nonhomogeneous Markov chains
indexed by a controlled tree, which permits some of the nodes to have an asymptotic in-
finite degree. The outcomes can generalize some well-known results. The technical route
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Figure 1 T® of an infinite tree.

used in this paper is similar to that in [13], some of the related notations in this paper are

the same as [13].

Definition 1 (see [14]) Let T be a tree, S be a states space, {X,;,0 € T} be a collection of
S-valued random variables defined on the probability space (2, F, P). Let

p=1{pk),x €S} @
be a distribution on S, and

(P.lx), wyeSteT, (2)
be stochastic matrices on S2. If, for any vertices ¢ € T,

P(X; = y|X1, =xand X for t As< 1)
= P(Xt = J’|X1; = x) = Pt(y|x)! LENAS N (3)
and
P(X,=x)=px), «x€8§,
then {X;,t € T} will be called S-value nonhomogeneous Markov chains indexed by a tree
with the initial distribution (1) and transition matrix (2), or they will be called tree-indexed

nonhomogeneous Markov chains. If the transition matrices (P;(y|x)) have nothing to do
with ¢, i.e., forallt € T,

(Pt(ﬂx)) = (P()’|x))» x’y S S)
{X:, t € T} will be called S-value homogeneous Markov chains indexed by tree T'.
We set an integer N > 0, d°(¢) := 1, and denote by

dN(t) := {{o €T :N, =t}

, N=>1, (4)
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the number of ¢’s Nth descendants. We assume that, for any integer N > 0, there are con-
stants § > 0, and positive integers My, k = 0,1,2,..., such that

Hee TV dN(t) > My} _ 1
| T+N)| T @+

(5)

uniformly holds for all # > 0, where dY = max, () {d" (£)}.

Definition 2 We call T a controlled tree if it is a non-uniformly bounded-degree tree
when the assumption (5) holds.

From the assumption (5) we can find that some of the nodes on a controlled tree may
have an asymptotic infinite degree. The following three remarks indicate that controlled
tree models include some well-known models such as Cayley trees (of course homoge-
neous trees) and uniformly bounded-degree trees.

Remark1 A Cayleytree T¢,,, of which each vertex has m descendants, satisfies the above
condition (5). Actually, in such a tree, @ = m", hence [{t € T" : d™(¢) > m"}| = 0.

Remark 2 If we consider any uniformly bounded-degree tree, then there are some a > 0
such that @Y < 4, |{t € T" : dN(t) > aV}| = 0, which indicates that uniformly bounded-
degree trees conform to the assumption (5).

Remark 3 In this paper, the condition (5) can imply the case in Peng [13]. The assumption
(5) in [13], which we denote by (5a), is

max{dN(t) ‘te T(”)} <OlIn M (5a)
' B |7t )

where

. (¢ .
O(n) = {c,, :0 < limsup 2 <gcisa constant}.

n—00

In fact, (5) is equivalent with

N <log,., il . (6)
I{t € T : dN(¢) > My}
Meanwhile, (5a) is equivalent with
(n+N)
dy < O(ln ||TT(n)| '). @)
Obviously,
{te 1™ :dV(e) > My}| < |T). (8)

Then, for all § > 0, combining (6), (7), and (8), we arrive at

|T(r1+N)| |T(”1+N)|
ol1 <1 . 9
(n | T )‘ 81+ I{t € T" : dN(¢) > My} ©
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Hence, by (9) we know the trees with (5a) holding are special cases of the controlled tree
model.

The above three remarks indicate that the tree models introduced in this work are exten-
sions of [7,15] and [13]. Without additional statement, the trees referred to in the following
are all infinite, local finite trees with assumption (5) holding.

Now we give some useful notations. Let §x(-) be the indicator function, i.e.,

1, ifk=x,

Sik(x) =
k() 0, orelse.

For given natural integer N > 0, write

STy = >0 sX)dN @) (10)

teTn-N)

By (10), we have

> oSNk = |T?] - [T, 11)
keS
Denote
Hyw)= Y &aX,X) (12)
teTM\{0}
and
Gul)= Y E[g(x,X)IX,]. (13)
te T\ {0}

2 Some strong limit theorems

In this section, we mainly consider a controlled tree, which is a non-uniformly bounded-
degree tree with assumption (5) holding. Theorem 1 and Theorem 2 give two kinds of
strong limit theorems for nonhomogeneous Markov chains. Theorem 3 proves the strong
law of large numbers and the Shannon-McMillan theorem for nonhomogeneous Markov
chains indexed by a controlled tree.

Theorem 1 Let T be a controlled tree defined by Definition 1. Let {X;,t € T} be S-value
nonhomogeneous Markov chains indexed by this tree with the initial distribution (1) and
transition matrix (2). Let SY (T™) be defined as before; for all k € S and given N > 0, we
have

lim ;{ka\f(ﬂ"))— > dN(t)Pt(k|X1z)}:0 a.e. (14)

n—00 | T(”+N) |
te T\ {0}

Proof Let gs(x,y) = d¥(£)8x(y), then we have
Gulw)= Y Elg,X)X,]= Y dv©)) ] sx)PixlXy,)
teTM\ {0} te T\ {0} X €S

= Y dV@P(kIx,) (15)

teT\ {0}
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and

Hyw)= Y gXi,X)= Y dV®sX) =5 (T") - 8(X,)d" (o). (16)
teTM\{0} teT(M\{o}

According to Lemma 1 of [15] (Huang and Yang, 2008), we have
limt,(A, @) = (A, w) <00 a.e. 17)
Obviously,

liminf | T"*M)| = oo,

Hn— 00
then by (17)
. Int, (A, w)
llrrlrisolip W <0 a.e. (18)

By (16) and (18), we get

> ln[E[e’\g‘(Xlt’XfHXh]]}50 ae. (19)

li !
imsup TN)| AH, () — a
te T\ {0}

nsoo |T

Let A > 0. Dividing two sides of (19) by A, we have

n—oo Ap A -

1 In[E[er€ X1, Xe) | x
limsup — {H,,(a)) - Z [Ele 14,11 } <0 a.e. (20)
teTM\ {0}

By (5), (18), (20), and the inequalities Inx <x—1 (x> 0), 0 < e —1-x < 271x%el, we have

. 1
hmsupW[Hn(w)— Z E[g:(X1pXr)|X1,]i|

n— 00

teT(M\{0}
. In[E[%1:XD 1, ]]
S lim sup |T(W+N)| Z { N : _E[gt(xltyxt)p(lt]
nmee €T\ (o)
) 1 E[e)‘gt(xlt:xt)p(l ]1-1
< limsup ey > { —— — E[g (X%, X1, ]
nmee teTM\ {0}
A
< o imsup e > E[gX,, X)e el x, ]
e teTM\ {0}
AL 1 2 5N
= 5 lim sup W Z E[(dN(t)ak(Xt)) e}t\d 08k (X2 |Xlt]
oo T\ {o)
A 1 N (o \\2 AdN (6)
< Ehm SUPW Z [(d (t)) e Pt(k|X1t)]
nmee teT\{o}
A 1 N ()2 2dN (8)
< —limsup = Z [(d (t)) e ]
2 nsoo |T |

te T\ {0}
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Split the 7" \ {0} into two parts, {t: d"(t) > My} and {t : dV () < My}, then we have

3 e 2 (@) er]

2 n—00
teTM\ {0}
A 1 2 4N 2 5N
= 5 lim sup W ( Z [(dN(t)) e)td (t)] + [(dN(t)) e}bd (t)])
nmee {t:dN (1)>My) {t:dN (t) <My}
A t:dV(E) > My, t e T\ {o A
S—limsupI ®) > My \ }|(dN)2 rdy My
H—> 00 |T VI+N | 2
A My (dY)2ed
< = limsup % + =My, (21)
n—00 (1 + a)d” 2

We restrict 0 < A < % In(1 + 8) in (21), then

1
h;IquSoLolp m [Hn(w) - Z [g:(X1t,Xz)|X1[]:|
teT\ {0}
A My(@N)?
< —limsup L’{)N + S M2, (22)
2 1500 (1+8)7d” 2

Noticing, for § > 0,
(d)?

M
lim sup N—’;dN < 00, (23)

whenever d tends to infinity or not (as 7 — 00). By (15), (16), and (23), letting A — 0* in
(22), we have

DA t)Pt(k|Xlt)} <0 ae (24)

1
; (n)
nh—flgo |T(”+N)| {Sk (T
teT0M\ {0}

We similarly get by letting A — 07,

. 1 .
lim T {S;:f (1) - > dN(t)Pt(k|X1t)} >0 ae (25)
teTM\ {0}
Combing (24) and (25), we obtain (14) directly. O

Theorem 2 We make the assumption of Theorem 1. If, for any x,y € S,

It]‘im P;(ylx) = P(y|x) > 0, (26)
—00
then

_[SUT) Y e SYHTY)

nlingo{ o] - o] Pkl =0 a.e (27)
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Proof By Theorem 1, we have

STV 5 ST
| T(n+N)| - | T(n+N)|

1
:‘W{Sf(ﬂ"))— PR AL GIAC )
te T\ {0}

P(kll) ‘

oy dN(t)[Pt(/Xmt)—P(/(|X1t)]}’

teT(M\{o}

SkN(T(”)) _ Z dN(t)Pt(lXmt)
te T\ {o}

Combining (14) and (26), (27) follows. O

1
<
— |T(n+N)|

+

Y. A @[PkIXy,) - PkIX,)]

te T\ {0}

Write
P(T") = P(X™" =2T").

Let

1 )
fulw) = Tz InP(X™),

fu(w) will be called the entropy density of X ™ 1f (X¢)ter is defined by Definition 1, we
have by (3)

1
Fulw) = —W[IHPO(XO) +t 1%:\{ }1npt(xt|xh)]. (28)

The convergence of f,(w) to a constant in a sense (L; convergence, convergence in prob-
ability, a.e. convergence) is called the Shannon-McMillan theorem or the entropy theorem
or the asymptotic equipartition property (AEP) in information theory. Next, we establish
the class where we have a.e. convergence of the law of large numbers and the AEP for a
tree-indexed nonhomogeneous Markov chain.

Theorem 3 Letk € S, and P = (P(x|y))xyes an ergodic stochastic matrix. Denote the unique
stationary distribution of P by w. Let (X;)ier be a T-indexed nonhomogeneous Markov
chain with state space S. If (26) holds, then, for given integer N > 0,

SN(T(n)
lim (T

m W = 7T(k) a.e. (29)

Let f,(w) be defined as (28), then

lim f,(0) = - > wOPKIDInPKk|)  ae. (30)

leS keS
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Proof The proofs of (28) and (29) are similar to the work of Huang and Yang ([15], The-
orem 2 and Corollary 3), so we omit them. Now we focus on the proof of (30). Letting
g:(%,9) = —InP,(y|x) in (12) and (13), then by (28),

Tim (@) = T{T(“") (31)

by (29) and (26)

Gulw) 1
7] T

3 E[InPy(XilX,)1X0, ]
€T\ {0}

Z DO T E[810X,)86(X,) In Py(K| D)1 X, ]

teT (M)\{0} l€S keS

__Z Z 81(Xq, )Py (k1) In Py (k|)

|70
k€S teT(m)\ {0}

B Z Z 81(X1t)P k) In P(k|l)
- T ()
kleS te T\ {0} |

—Z Z 81(X1,)[Pe(k|0) In Py (k|1) — P(k|) In P(k|])]

k€S teT(n) \{o} |T |
B Sl( TED)p(k|1) In P(k|])
kleS 7]
~ Z Z 81(Xy,) [Py (k|l) In Py(k|]) — P(k|]) In P(k|)]
k€S te T\ {0} |T |
— = Z Zn(l)P(kll) InP(k|l) a.e.asn— oo,
leS keS
this combining with (31) implies (30). The proof is completed. O
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