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(1) Kai Lai Chung, Markov Chains with Stationary Transition Probabili-
ties, 1960

Markov Chains with Two Parameters of Time

Di Yung-lung

Abstract

Let (2,F,P) be a probability space and let I, and I, be two denumera-
ble sets,

Suppose{ 23D, =0 } ard { 22 m=( } are two sequences of discrete

random variables with state spaces I; and I, respectlvely, Fhen( AR v:,ff’)

is called markov chain with two parameters of time,if it has the property
that for any
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0 < tl<""" <L tn,O < Uy < oveven < Uy - and (1) yreeree, in(l)ell , il(Z) 100y
int2el, we have ‘

, L2 , (2
P( 20 = A0, 5D <, /wfm =i 0o<vsn—1, 22 = D
: Ug

n m v

0<e<m—1) =21 =ipt), ) = A i)
2

m n—1
whenever the left member is defined,
In section 1 of this paper we have studied the structures of markov
chains with two parameters of time. In section 2 and section 3 we have
obtained some general properties of them,



