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THE DECOMPOSITION THEOREM OF A PROBABILITY-FLOW

~

- Hou ZHENTING
(Zhang Sha Railway College)

Wane Perzavana
(Beijing Normal University)

ABSTRACT

Suppose that p is @ Markov transition matrix on the space H, and {u;} (¢€ E)is an
initial distribution. The matrix (wup;) is called a propability—flow. We obtain the
following theorem: For any initial distribution {4} (%;>0)which need not be stationary,

we have
s = 9 mE. (%) m
U; Pij %Pd’f‘k%a”’j + EEELg., 1
where,
1) wply=uph, (4, jEEH)

(pf;)is called the detailed balanced part of p;
2) For each k€ K (at most denumerable), there is a circular road
a® = (fl;g.k)) q”gk)7 R ré(nk): ?’g.k))
(n=38, 4y#4:(8+1, 1<S, t<n), and there is a constant ¢,>0, such that
(k) — { ck’ (?;, j) E a(k)
7 lo, (else)
and( ) r{)is called the circulation part of p;
kEK

3) For any ! € L(at most denumerable), there is a read in K:
) r®= (jgn, o, Jff)
(n=>2, jP+jP(s#1, I<s, t<n), and there is a constant d,>0, such that
g G D
| " lo, (else)
and ( ZEL 957 )is called the divergent part of p.
€

This theorem ig an extetion of the theorem of ciroulation decomposition given by
Qian Minping.



