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A criterion of asymptotic stability for Markov—Feller
e-chains on Polish spaces

by DawiD CzaprLA (Katowice)

Abstract. Stettner [Bull. Polish Acad. Sci. Math. 42 (1994)] considered the asymp-
totic stability of Markov—Feller chains, provided the sequence of transition probabilities
of the chain converges to an invariant probability measure in the weak sense and con-
verges uniformly with respect to the initial state variable on compact sets. We extend
those results to the setting of Polish spaces and relax the original assumptions. Finally,
we present a class of Markov—Feller chains with a linear state space model which satisfy
the assumptions of our main theorem.

1. Introduction. Let X be a Polish space. We consider a homogeneous
X-valued Markov chain with transition semigroup (P"),cn, where P! = P
is the transition kernel associated with the chain. A finite Borel measure 7
on X is said to be invariant for the chain if

m(A) = | P(y, A) n(dy)
X
for each Borel set A C X.

We are concerned with sufficient conditions under which the Markov
chain admits an invariant probability measure 7w and (P™(z, -)),en converges
to m both weakly and uniformly with respect to z on compact subsets of X,
i.e. for each bounded, continuous function f : X — R the convergence

| fy) P, dy) = | f(y) 7 (dy)

X b'e
is uniform with respect to = on any compact subset of X. It is easily seen
that, in particular, the latter condition implies the asymptotic stability of
the chain, i.e. for each probability Borel measure g on X and any bounded
continuous function f: X — R we have

\ f(y) uP"(dy) = | f(y) 7 (dy),

X X
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where puP"(A) = { P"(x,A) pu(dx). This condition also guarantees the
uniqueness of the invariant probability measure.

Motivated by the results of Stettner [9], we relax the assumptions of [9]
Theorem 4.3] and give a new proof of that theorem based upon ideas found
in [I Theorem 2.1] due to Bessaih, Kapica and Szarek.

Recently, a lot of attention in the literature has been paid to various cri-
teria for the existence of invariant measures and the asymptotic stability of
Markov chains (initially, in the setting of locally compact and separable met-
ric spaces and later, Polish spaces). Possible properties of a Markov chain (or
equivalently, a Markov operator), which is typically assumed to be Feller, are
usually related to the notion of nonextensibility (with respect to an appro-
priate norm in the space of measures), semi-concentration (|11}, [7, [5, 12, 4]),
e-property, tightness or concentration at a point ([9, 10 []). In the present
paper we are mainly concerned with the last three properties of Markov
chains.

The asymptotic stability problem consists, in general, in two issues:
firstly, the existence of an invariant probability measure and, secondly, a kind
of stability that provides the uniqueness of the invariant measure. Assuming
the Markov chain is Feller and enjoys the tightness property, it does admit
an invariant measure. Indeed, under these assumptions the invariant mea-
sure may be obtained as a weak limit of the Cesaro averages of (P"(z,-))nen
(see Proposition of the Appendix or [II]). Therefore, we shall focus on
the stability properties of Markov chains.

The outline of the paper is as follows. The first section deals with basic
notions, notation and facts that we shall often refer to in this work. Among
other things we formulate some sufficient conditions for tightness of a col-
lection of measures.

We state our main result (which generalizes [9, Theorem 4.3|) in Section 2.
At the end of that section, we derive a corollary from [10] and the main result.
Then we specialise to the locally compact and separable case.

In Section 4, we give an example illustrating applications of the criterion
for asymptotic stability formulated in Section 3. Appealing to results of
Meyn and Tweedie [§], we consider a class of Markov chains with a linear
state space model of R? given by the recursive formula

Ony1 = Fop + Gy (n € N)v

where (7,)nen is a sequence of mutually independent and identically dis-
tributed random variables and F', G are real matrices. Assuming that the
spectral radius of F' is less than 1, it turns out that the model satisfies con-
ditions (A1) and (A2) formulated in Section 3. Condition (A3) can be easily
verified when the common distribution of variables 7, is given.
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For the convenience of the reader and self-containedness, in the Appendix
we give detailed proofs of some facts of importance from our perspective
which are probably well-known to experts.

2. Preliminaries. Let (2, 4,P) be a probability space and let X be a
Polish space (that is, a separable and complete metric space endowed with
a metric p). Denote by Bx the o-field of Borel subsets of X. We need the
following notation:

e M(X) = the family of all finite, nonnegative and countably additive
Borel measures on X;

o M;(X) = the subset of M(X) consisting of probability measures;

e M#(X) = the subset of M(X) consisting of probability measures sup-
ported on a given set A € Bx;

e B(X) = the Banach space of all bounded, Borel, real-valued functions
defined on X, equipped with the supremum norm;

e C(X) = the subspace of B(X) consisting of bounded continuous func-
tions;

e Cys(X) = the subspace of C(X) consisting of functions with bounded
supports;

e B(z,0) ={x € X:p(r,z) <0} (€ X and 6 > 0).

Consider a time-homogeneous, X-valued Markov chain (&,)nen, defined
on 2, where Ny = N U {0}. Let P be the transition operator associated
with that chain, that is, P = P': X x Bx — [0, 1] determines the transition
probability at the first step:

Pz, A) =P €Al =a)=P,({&1 € A) (x€X and A € By)
and satisfies the Chapman—Kolmogorov equations:
Pz, A) = | P™(y, A) P"(z,dy) (n,m €N,z € X and A € By).
X

We associate with each transition probability P" (n € N) a Markov
operator (-)P™ acting on M(X) in the following manner:

pP"(A) = | P"(x, A) p(dz) (A€ Bx and € M(X)).
X

The action of the dual operator P™(-) on bounded Borel functions on X is
defined by

P f(x) =\ f(y)P"(x,dy) (v € X and f € B(X)).
X

We often write (f, i) instead of . fdp.
Now, we list several definitions and facts that are essential for many
proofs in the paper.
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DEFINITION 2.1. The chain (&,)nen, is said to be:

(i) a Feller chain whenever Pf € C(X) for each f € C(X);
(ii) an e-chain if for each f € Cps(X) the family {P"f : n € N} is
equicontinuous at all points of X, that is,

(Y € X)(¥e > 0)(35 > 0)(¥n € N)(Vy € B(z,8))(|P"f(z) — P"f(y)] < ).

There are several definitions of e-process in the literature which are not
equivalent in general. In this paper we adopt the definition from [10)].

DEFINITION 2.2. We say that a measure m € M(X) is invariant for the
chain (&,)nen, (or the operator P) if

m(A) =7P(A) for each A € Bx.

DEFINITION 2.3. We say that a sequence (fip)nen of measures in M(X)
converges weakly to a measure p € M(X) whenever

lim S fdu, = S fdu foreach f € C(X).
n—oo
X X
DEFINITION 2.4. The chain (&,)nen, (or the operator P) is called asymp-
totically stable if it has an invariant probability measure m such that for each
€ My (X) the sequence (uP™),cn converges weakly to .

In case a Markov process admits a unique invariant measure one may
expect that it is also asymptotically stable.

REMARK 2.1. If the chain (&,)nen, is asymptotically stable then its in-
variant probability measure is unique.

Indeed, suppose m and 7’ are invariant probability measures for (&,)nen, -
Then 7/ P" % 7. Hence, for each f € C(X),

[ #@) 7' (de) = § f(@) m(d)| = | § fl@) 7' P(da) = § f() m(da)| = 0
X X X X

as n — oo. Consequently, | f(z) 7'(dz) =\ f(2) 7(dx), and thus 7’ = .

Since the ambient space X is Polish, the topology of weak convergence of
measures in M;j(X) is metrisable by the Fortet—-Mourier norm (see Section
1.5 of [6]). Hence one can equivalently define the asymptotic stability in
terms of convergence with respect to that norm.

Now, we turn to the notion of tightness of measures, which plays a crucial
role in further considerations.

DEFINITION 2.5. A measure u € M(X) is said to be tight if for each
e > 0 there exists a compact set K C X such that u(X \ K) < e.

A family of measures R C M(X) is tight if for each € > 0 there exists a
compact set K C X such that u(X \ K) < ¢ for all u € R.
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Ulam’s Theorem ([2, Theorem 1.4], [8, Theorem 1.17]) asserts that each
finite Borel measure on a Polish space is tight.

We shall prove two useful conditions equivalent to tightness of a collec-
tion of Borel measures. To do that, we need to introduce one more piece of
notation: for each § > 0 set

N
C(X,(S):{A Cc X: ACUC]B(@-,(;) for some N €N and xl,...,:cNEX}.

We note that the following fact remains valid if we drop the assumption of
separability of X.

ProprosITION 2.1 (|11, Lemma 3.2]). A collection A C M;(X) of mea-
sures is tight if and only if for each 6 > O there exists a set A € C(X,0) such
that

v(A)>1—-6  for each v € A.

Proof. It is enough to prove that the condition given above is sufficient for
the tightness of A. Let € > 0. By assumption, there is a sequence (A;,)men
of sets such that

Ay €C(X,e/2™) and v(A,) >1-—¢/2" (meN,veA.
Plainly, for each m € N, we have cl 4,, € C(X,e/2™). Set K = (\-_; cl Ap,.

Since for every m € N the set K has an £/2™-net, it is compact by [8|
Theorem 5.4|. Let v € A. We infer that

u(X\K)zu(U(X\clAm)>§Zz/(X\c1A =Y (1 - v(cd4n))
m=1

m=1 m=1
o
g
<2 gn -

We define a norm-like function to be a Borel function V: X — [0, 00)

for which there exists an increasing sequence (C,)nen of compact subsets of
X such that

2.1 lim inf V(z) = oc.
(2.1) i, nf Vi) = oo

We can now state the following result (|8, p. 531]).
PROPOSITION 2.2. Let A C My(X). If there exists a norm-like function
V:X —[0,00) with

(2.2) sup S V(z)v(dx) < oo
veA

then the family A is tight. If additionally X is separable and locally compact,
then the converse also holds.
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Proof. Let V: X — [0,00) be a norm-like function satisfying (2.2)) and
let (Cp)nen be an increasing sequence of compact sets enjoying (2.1f). We
note that

(2.3)  sup S V(z)v(dx) > sup S V(x)v(dr)
veA 5 veA X\Cp

> lsllelg (xel)?\an V(z)v(X\ Cn)> = mel}rg\fcn V(zx) SEEV(X \C,) (neN).

The sequence (sup,ecq V(X \ Cp))nen is bounded and decreasing (as C,, C
Chnt1, n € N), so it converges to a non-negative number, say p. Letting

n — oo in ([2.3)), we obtain

lim sup [ inf V(x)supr(X\ Cn)} < sup S V(z)v(dzx),
n—oo Lz€X\Chy veA vEA
thus
p= lim supr(X \ C,) =0,
n—o0 veA
because if p > 0, then by (2.1) the right-hand side of the last inequality
would be infinite, contrary to (2.2).

Consequently, taking any € >0 we may find N € N with sup,c 4 (X \Cn)
< &. This proves the tightness of A.

Conversely, suppose that X is locally compact and separable and the
family A is tight. Then there is an increasing sequence (K, )nen of compact
subsets of X such that

supr(X \ K,) <1/2" (ne€N).

veA
The assumptions about X yield a sequence (Up,)nen of open and relatively
compact subsets such that

K,CU, (neN) and X =[] U,

n=1
Set C, = clU, (n € N). Plainly,
v(X\Cp) <v(X\K,) <1/2" (rveA neN).
Define V': X — [0, 00) as follows:

Viz) =) 1xc,(z) (ze€X).
n=1

This is well-defined, since each x € X is in some C,,, thus z € C,,, for m > n,
and consequently V(z) < n < oco. Moreover, V is a norm-like function: if
ne€Nand z € X \ Oy, then z € X \ C,, for each m < n, so V(z) > n, and
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hence

inf V(z)> eN).
xel)r(l\on @zn (n )

Furthermore, V satisfies (2.2]) because for v € A we have

[ V) =S v(X\ Gy <3 S =1
X n=1 n=1

3. A criterion of asymptotic stability. Throughout this section we
assume that the chain (&,)nen, enjoys the Feller property. Let us introduce
the following conditions:

(A1) The process (&n)nen, is an e-chain.

(A2) The family of measures { P"(z,-): n € N} is tight for each z € X.

(A3) There exists z € X with the following property: for any com-
pact set C C X and each & > 0 there is an N € N such that
PN(x,B(z,6)) >0 forallz € C.

(A2)" The family of measures {P"(z,-) : © € C, n € N} is tight for any
compact set C C X.

(A3)" There exists z € X with the following property: for any compact
set C C X and for each § > 0 there is an V € N such that for some
a > 0, each measure u € MY (X) satisfies uPY (B(z,6)) > a.

We need the following lemma [9, Lemma 4.4]:
LEMMA 3.1. Conditions (A3) and (A3) are equivalent.

Proof. Plainly, it is sufficient to prove that (A3) implies (A3)’. Assume
that z € X satisfies (A3). Let C' be a compact subset of X and fix § > 0.
There is a natural number N such that

(3.1) PN(z,B(2,6/2)) >0 (z Q).

Set U = B(z,0). By the Urysohn Lemma, there is a continuous function
f: X —[0,1] such that

Pl B(2,6/2) = {1} and f(X\ B(2,0)) = {0}.
Notice it is enough to show that

o = inf PN (z,U) > 0,
zeC

because for each u € M{(X) we then have
>

pPY(U) 2 | P (2, U)p(dz) 2 ap(C) = a.
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We argue by contradiction. Suppose that inf,cc PN (z,U) = 0. Let (2)nen
be a sequence of points of C' such that

lim PN (z,,U) = 0.

n—oo
Since C' is compact, we can assume that z,, = x¢g € C. Observe that

PN f(z¢) = 0.

Indeed, for all n € N we have

PN(wn, U) = \ 10(y) PN (2, dy) > | f(y) PN (wn, dy) = PN f(an),
X X

and since the chain has the Feller property and the function f is nonnegative
we infer that

0 < PNf(xg) = lim PN f(z,) < limsup PN (z,,U) = 0.

n—0o0
Therefore,
PN(xo, B(2,6/2)) = | 15(.,5/2)(y) PN (o, dy) < | £(y) P (z0, dy)
X X
= PN f(x0) =0,

which contradicts (3.1). m

Armed with this information, we are ready to prove a theorem which is
a crucial ingredient in the proof of the main result (the idea is based on the
proof of [Il Theorem 2.1J).

THEOREM 3.1. Suppose that conditions (A1)—(A3) are satisfied. Then,
for each f € C(X) and any x1,22 € X,

(3.2) i |P" f(1) — P"f(22)| = 0.

Proof. Firstly, it suffices to show that (3.2)) is satisfied for each f €
Chps(X). Indeed, take f € C(X), f #0, z1,22 € X and € > 0. By (A2) we
find a compact set C' C X such that

n €
P X =
Let B C X be an open ball containing C'. The Urysohn Lemma yields a
continuous function ¢: X — [0, 1] with ¢|c = 1 and ¢|x\p = 0. Set fo = fe.
Then fo € Cps(X) and ||f — foll = IfII 11 — ¢ll < ||f]|- Now, assuming that
holds for each function in Cys(X), we may choose ng € N such that

|P" fo(z1) — P" fo(z2)| < &/3  (n > no).

(neN,i=12).
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Hence, for each n > ng we have
|P" f(z1) = P" f(z2)| < [P f(z1) — P" fo(z1)| + [P" fo(z1) — P" fo(z2)|
+ |P" fo(x2) — P" f(22)]

< | 1(F = fo) )| P"(w1,dy) + /3
X\C

+ V1 = )W) P (w2, dy)
x\c
< AP (21, X\ C) + /3 + || fIIP"(z2, X\ C)
<e/3+¢/34+¢/3=c¢.
Secondly, we prove that (3.2)) holds for each function in Cys(X). Fix

f€Cus(X), f#0,z1,20 € X and € € (0,1/2). By (Al), there is § > 0 such
that

(3.3) |P"f(x) — P"f(y)| <e/2 (x,y € B(2,0), n € N).

Making use of (A2), we choose a compact set K C X such that
2

€
A1l
There is no loss of generality in assuming that x1,22 € K. By the Feller
property, each sequence of measures in {P(z,:) : * € K} clearly admits
a weakly convergent subsequence, whence by the Prokhorov Theorem (|2]
Appendix III, Theorems 6, 7]) this family is tight. Therefore, there exists a
compact set L C X containing K such that

inf P(x,L) > 3/4.
zeK

(3.4) Pz, K) > 1 (neN,i=1,2).

Consequently, for each p € M (X) we have
(3.5) pP(L) > | P(z,L) p(dx) > 3/4 > 1/2.
K

Applying condition (A3)" to the set L and the number §, we find a natural
number N and a constant « € (0,1) such that

(3.6) vPN(B(z,0)) > a (ve MEX)).
Set
y=oae/2 and k=min{l € N:4(1 —)Yf| <¢e}.

Clearly, v € (0,1/4). Let m = N + 2. We shall prove inductively that for
each | € {1,...,k} there exist vi,..., 1} € ./\/lf’(z’é)(X) and p! € My(X)
(i = 1,2) such that
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(37) PV (g ) =y PUD™ (1 — ) h P 4
+’Y(1 _ ,y)lfQ Vli—lpm + ’}/(1 . )l 1 z (1 . ) ,U/;
Let [ = 1. Define

; N Ty, Z, .
y;(A)_PP(N(x‘:mf(é)f)) (AeBy,i=1,2),
A = T (P (@A)~ w{(4) (A€ Bx.i=1.2)

Certainly, 4 € Mf(z’d) (X) (i=1,2). By we infer that
PN(zi, B(2,0)) = 6, PN (B(2,0)) > a=2y/e >~ (i=1,2),
whence, by the definition of V%,
PN(z;, A) > PN (x5, AN B(2,6)) = PN (x4, B(2,0))vi(A) > y1i(A)

for each A € By (i = 1,2). The last inequality guarantees that u} is non-
negative, so uj € M1(X) (i = 1,2). It remains to note that the above defined

measures satisfy (3.7)):
v+ (=) ph =y + PV (@i,) =y = PN(@i,-)  (i=1,2).
Let now [ € {1,...,k — 1} and assume inductively that there exist mea-
i i B(z,0) i )

sures vi,...,v; € M7 7V (X) and p; € My(X) (¢ = 1,2) such that 1}
holds. By the definition of k we infer that
(38) A= Ifll = e
We now prove
(3.9) wWP(K)>e (i=1,2).

Indeed, it follows from (3.4]) and the inductive assumption that

2
1- zij < pIENHIEDm (g K) = PNFEEUm P K)

= (00, PN D) = (P (1) PO
+y(1 =)y P+ y(1 =)+ (1= )t ) P(K)
<Y+l — 4 +r(1 -+ (1 —7) (i P)(K)

— (1 —~)1 )
= #9001 ) (W P)E)

=7+ (1= - 1=+ 0= (mP)E)
=1-(1-)'+ 0 -)'(yP)K) (i=1,2),
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whence by (3.8),
: (1- 'Y)l - 4ﬁj€|| g2 g2
WP(K)>— 2 A& S 5,
e (T -
for each i = 1,2, proving (3.9).
Define ‘
o WPANK) .
(A) = ————— (A€ Bx,i=1,2).
: NlP(K)
Clearly, i € M¥(X) (i = 1,2). The definition together with (3.9) yield
(3.10)

WiP(A) > [iP(AN K) = g P(K) Fi(4) 2 efi(4) (A€ By, i=1,2).
The measures it (i = 1,2) satisfy (3.5) as they belong to M1 (X). Therefore,
mP(L)>1/2  (i=1,2),

whence by ,
(3.11) WPAL) = P)P(L) = efiP(L) > /2 (i =1,2).
Define | PAANT)
a(A) = W (AeBx,i1=1,2).
Then @i € M¥(X) (i = 1,2), so by we get
(3.12) mPN(B(z,0)>a (i=1,2).
Appealing to the definition of 7z} and we infer that
(3.13) piP*(A) > @ P*(AN L) = pj = P*(L)fj(A)

> (2/2)(A) (A€ By, i=1,2).
Now, applying both and we observe that
(3.14)  WPV(B(2,6)) = PPV (B(2.9)) > (/2P (B(2,6))
>ea/2=v (i=1,2).
We are now ready to construct the relevant measures. Set
_ WPN*ANB(2,9))

'(A) = : AeByx,i=1,2
Vl+1( ) M;’PN+2(B(Z,5)) ( € Dx, 1 3 )7
7 1 i 3 .
piy1(A) = E(MZPNH(A) —i(4) (A€Bx,i=1,2).
B(z,9)

Certainly, v}, | € M (X) (i =1,2). Taking into account (3.14]) together
with the definition of v/} +1 we find that

WPVY(A) 2 @i PN AN B(2,8)) = pf PN (B(2,6)) - vy 1 (A) 2 1y (A)
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for A € Bx and i = 1,2. Therefore, uf 41 1s non-negative and belongs to
M (X). Lastly, we prove that the measures defined above satisfy decompo-

sition (3.7)):
PN—Hm(ZL'i, ) — (Sm.PN+(l_1)um
= (v PUmI™ 4 y(1 — ) vy P=2m
oy (=) Y Py (1= ) T (1= ) ) P
= VP 4 (1 — ) hPUTI™ oy (1 — )2 PO
F(1 =N P (=) P (0= 1,2),

and by the definition of uf 41 the last summand above is of the form

(L ='uiP™ = (1 =)' PY*? = (1= 9)'[(1 = )i + 4]
=1 =N+ A= ((=1,2).
This proves the inductive step.
Set ng = N + (k — 1)m and fix n > ng. By we obtain
(315)  |P"f(aa) — P f(w)| = | P" () — PPOP" f ()]
= (P P, ) = P, )
< AP F, (0 = VPS4 (L= (P (0] — 1) PO
e LIPS kR (L= )P ik — g
Notice that for any j € Nand [ € {1,...,k},
(3.16) (Pl fuf —vE) <e/2.
Indeed, condition together with v} (B(z,0)) = v?(B(z,0)) = 1 ensure
that for each [ € {1,...,k} we have

(Pt =)l =| | Plf@vidn— | Py i)
B(z,6) B(z,9)

= ¥ (VP - P ) vide) viay)

B(z,6) B(z,0)

| (§ 1Pf@) — Pl vide)) vi(dy) < e/2.
B(z,0) B(z,9)

IN

Moreover,
(3.17) [P0 f gy = )| < (X)) + ([ f e (X) = 2] £1-
Finally, the estimates (3.15)—(3.17) yield
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|P™(z1) — P (z2)| < (v +7(1 =)+ + 71 =) ) + 2 flI(1 — )"

e €
=== +2fl0 - <5+5=c =
It follows from the theorem above that (A2)" can be derived from the
other conditions. To prove this we need an additional lemma. Recall that
C(X,0) denotes the family of all subsets of X which can be covered by a
finite number of closed balls of radius 9.

MmN M

[\

LEMMA 3.2. For every compact set K C X and for each § > 0 there
exists a continuous function f : X — [0,1] such that supp f € C(X,0) and
/= 1k.

Proof. Define 7: [0,00) — [0,1] and f: X — [0, 1] by

7(t) = max{l — ¢,0} (t>0),

o) = T(? dist(x,K)) (€ X).

Plainly, 7 and f are continuous and f > 1x as f(x) = 7(0) = 1 for each
e K.
Notice that

supp f =cl{z € X : f(z) # 0} = cl{z € X : dist(x, K) < §/3}
C {x € X : dist(z, K) < 0/2}.

Since K is compact, we may find an integer N and x1,...,xny € X such
that

N
K c | B(x;,6/2).
j=1

It remains to prove that supp f C U;VZI B(z;,6). Fix € supp f. Then
dist(z, K) < /2, so there exists z € K such that p(z,z) < 6/2. Clearly,
z € B(z;,0/2) for some i € {1,...,N}, so

p(z,x;) < p(z,2) + p(z,2;) < 0. m

COROLLARY 3.1. Suppose that conditions (A1)—(A3) hold. Then (A2)
holds as well.

Proof. Let C be a non-empty compact subset of X. To prove the tightness
of {P"(z,-) : n € N,z € C} it is enough to show that each sequence in
this family admits a tight subsequence. Indeed, let (my)nen be a strictly
increasing sequence of natural numbers, and let (z,),eny be a sequence of
points in C. Suppose that (ky)nen is a strictly increasing sequence of natural
numbers such that {P"n (zy,, ,-) : n € N} is tight. Then by the Prokhorov
Theorem a subsequence of (P"*n (xy, ,-))nen is weakly convergent. Thus we
have shown that each sequence in the family under consideration admits a



280 D. Czapla

weakly convergent subsequence. Applying |2, Theorem 7, Appendix II|, we
infer that the family is tight.

Let (P™"(xy,))nen be a subsequence of {P"(z,-) :n € N, z € C}. Fix
9 > 0 and let zp € C. It follows from (A2) that there exists a compact set
K C X such that

(3.18) PMz0, K)>1-5/2 (neN).
Appealing to Lemma [3.2] we find a function f: X — [0, 1] with
f>1xg and suppf € C(X,0).

Certainly, f € Cps(X). Making use of (Al) we deduce that the family
{P"f : n € N} is equicontinuous at all points of X. Moreover, it is uni-
formly bounded with constant 1. Hence, by the Arzela—Ascoli Theorem, we
may extract a subsequence (P™#n f),cn which is uniformly convergent to a
continuous function ¢ on C. Applying Theorem we conclude that

lim [P"f(2) ~ P"f()| =0 (2.9 € X).
Thus, for all z,y € C' we get
o) — @(y)| = lim [P0 f(z) — P™n f(y)] =0,

so ¢ is constant, say ¢(x) =m for each x € C. Since the sequence (P"*n f),cN
is uniformly convergent on C, we may pick ng € N such that

| P f(x) —m| < d/4  (n>mngand xz € C).
Consequently,
(3.19)

[P f (@) — P™n f(y)| < [P™n f(x) = m| 4 [m — P™n f(y)] < 0/2
for n > ng and z,y € C. Set A = supp f. Let n > ng. By applied to
X0, Tk, and we obtain
P (g, A)

= | 1aly) P (ay,,, dy) >
X

= P f(x) + (P f (g,
> P™in g (w0) — 6/2 > 1 — 6.

Since each measure P"%i(xy,, ) (i € {1,...,n0 — 1}) is tight in view of
the Ulam Theorem (|2, Theorem 1.4] or [8, Theorem 1.17]), Proposition [2.]]
yields a set B € C(X, d) such that

P™i(xy,,B)>1—-06 (ie{l,...,ng—1}).
Therefore, letting D = AU B we see that D € C(X, ) and
P (z, D) >1—-§ (neN).

f(y) P (g, dy) = P™ 0 f(xy,)

_ X

— P™n f(20)) > P f(20) — 6/2
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We have proved that for any § > 0 there exists a set D € C(X,¢) such that
Pkn (2, D) > 1 —§ for each n € N. Now Proposition implies that
{P™kn (x,,-) : n € N} is tight. m

Observe that condition (A2) implies the boundedness in probability on
average at each point of X. In particular, it ensures the existence of an
invariant probability measure (see Proposition [5.3| or e.g. [11]).

Now we are prepared to prove the main result of this section (cf. [9]
Theorem 4.3|).

THEOREM 3.2. Suppose that conditions (A1)—(A3) are satisfied. Then
the chain (&,)nen, 5 asymptotically stable with a unique invariant probabil-
ity measure . Furthermore, the convergence P™(z,-) 2 7 is uniform with
respect to x on compact subsets of X.

Proof. Let 7 be an arbitrary invariant probability measure for (£,)nen,
(see Proposition . We shall deduce the asymptotic stability of (&, )nen,
by using Theorem [3.1] and the Lebesgue Dominated Convergence Theorem.
Indeed, let € M1(X) and f € C(X). Then

Consequently, pP™ = 7.
One should keep in mind that 7 is a unique probability invariant measure

for (£n)nen, (see Remark [2.1)).
Set 7(f) = {y f(z) 7(dz). In particular, for each z € X we have 0, P"

2 7 (where 6, is the Dirac measure supported at ), so
(3.20) Tim [P"f(z) ~ w(D] =0 (f € C(X)).

We shall prove that for each f € C(X) the sequence (P" f),en converges
to 7(f) uniformly on compact subsets of X. Indeed, fix f € C(X), f # 0
and a compact set C' C X. Assume to the contrary that (P"f),en does
not converge uniformly to w(f) on C. Then we may find ¢ > 0, a strictly
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increasing sequence (ky)nen of integers and a sequence (zp,)nen of points of
C such that

(3.21) |PF f(zn) —w(f)| > e  (neN).

Since C' is compact, we can assume that z, — zo € C. It follows from (A2)’
that there is a compact set K C X such that

€ €
3.22) supP*(x, X\ K)< —- and P" (29, X\ K) < ——
(8:22) sup P1n XA KD < g o XA R = 5

Let B C X be an open ball containing K. The Urysohn Lemma yields a

continuous function ¢: X — [0,1] such that p|x = 1 and ¢|x\p = 0. Set

fo = fe. Then fy € Cps(X) and || f — foll < ||f]]- Applying (A1) to fo and
o we find § > 0 such that

(3.23) |P" fo(z) — P"fo(ao)| < /8 (x € B(xo,6), n € N).

Pick N € N such that z,, € B(xo,d) (n > N). Appealing to (3.23) with
x =z, (n > N) and making use of (3.20)), we choose ng > N such that

(3.24) [P f(zo) —m(f)l <&/8  (n = no).
Let n > ng. Then, applying , and successively we obtain
[P f(@n) = ()] < [P f(an) = PP folwn)| + |P* fo(xn) — P* fo(o)]
+ | P fo(ao) — PP f(xo)| + [PF" f(x0) — 7(f)]
< N A = o) )| PF (@, dy) +2/8

(n € N).

X\K
+ V1 = fo)w)| P* (w0, dy) + /8
X\K
< e/A+ | FIPM (2, X\ K) + || [P (20, X \ K)
9 9

contrary to (3.21]), whence the proof is complete. =

Consider the following two conditions:

(A1) For each f € C(X) the family {P"f : n € N} is equicontinuous at
all points of X.

(A3)" For any point z and each ¢ > 0 there exist & > 0 and N € N such
that PN (z, B(z,0)) > a for all z.

The conditions above are stronger than (A1) and (A3), respectively. Ob-
serve that (A1)" and (A3)” together imply (A2). Indeed, if z € X, § > 0 are
arbitrary and o > 0, N € N satisfy (A3)”, then P"(z, B(z,0)) > « for all
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n > N, because for each k¥ € N we have

PNt (x,B(z,8)) = | PV (y, B(2,6)) P¥(z,dy) > aP"(z, X) = a.
X
Consequently, for any integer n > N and for each x € X we have

iiPi(x,B(zﬁ)) > % i P'(x, B(z,9)) > al” N_ a(l — N).
i=1

) n n
i=N+1

In the proof of Proposition 2.1 of [I0] it is shown this implies the tightness
of {P"(z,-) : n € N}, hence condition (A2) holds. This leads to the following

conclusion:

COROLLARY 3.2. Assume that conditions (A1)’ and (A3)" are satisfied.
Then the chain (&,)nen, is asymptotically stable with a unique invariant
probability measure m and P™(z,-) B 7 uniformly with respect to x € X on
compact sets of X.

To end this section, we consider the case when X is a locally compact
and separable metric space. Of course, we can treat this as a special case of
the previous considerations as every locally compact, separable metric space
is homeomorphic to a Polish space.

We introduce one more condition:

(A1)Y For any f € C(X) with compact support the family {P"f :
n € N} is uniformly equicontinuous on each compact subset of
X, that is, if K C X is compact, then

(Ve >0)(36 >0)(YneN)(Va,y € K)(y € B(x,0) = |P"f(z) — P" f(y)| <e).

The uniform equicontinuity condition is equivalent to the pointwise equicon-
tinuity on compact sets (cf. Proposition , so in general, condition (A1)“
is seemingly stronger than (Al). It turns out that for locally compact and
separable metric spaces these conditions are equivalent:

ProroSITION 3.1. Let X be a locally compact, separable space. Then
conditions (A1) and (A1)C are equivalent.

Proof. Each locally compact and separable metric space (which is also
o-compact under these assumptions) admits a metric which is equivalent
to the original one and has the additional property that each closed and
bounded set is compact (JI3]). Consequently, when X is endowed with such
a metric, bounded supports of functions are already compact. In this case
it is sufficient to see that the implication (A1)¢ = (A1) can be derived
from the fact that every compact set in X is contained in an open relatively
compact set. The opposite implication is obvious (cf. Proposition . "

Let us recall a simple consequence of the Arzela—Ascoli theorem:
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REMARK 3.1. Suppose there exists a unique invariant probability mea-
sure 7 for the chain (&,),en, such that P"(x,-) = 7 uniformly with respect
to z € X on compact sets. Then for each f € C(X) the family {P"f : n € N}
is uniformly equicontinuous on each compact subset of X.

In fact, Proposition [3.1] implies that in case X is locally compact and
separable, the above assumptions can be weakened by (Al). Thus, Remark
B-1] together with Theorem [3.2] yield the following corollary:

COROLLARY 3.3. Let X be a locally compact, separable space. Suppose
the conditions (A2) and (A3) are satisfied. Then (Al) (or, equivalently,
(A1)Y) holds if and only if the chain (&,)nen, admits a unique invariant
probability measure m such that P"™(x, ) = m uniformly with respect to x € X
on compact sets.

4. An example of application. Let ¢y: 2 — R¢ be a random variable
with a given distribution. Assume that (7, )nen is a sequence of mutually in-
dependent and identically distributed random variables taking values in RP.
Let I' be the probability distribution of 7, (n € N) and suppose that I" has
finite expectation and finite variance. Moreover, assume that the sequence
(Mn)nen 1s independent of ¢g. Additionally, fix matrices F' € Rfil and G € RY.
For each n € Ny we define a random variable ¢,, as follows:

(4'1) (z)n-i-l = F(an + Gnn-i-l-
From (4.1)) it follows easily that

n—1
(4.2) ¢n=F"¢o+ > F'Gnu_i (neN).

=0
Under these assumptions, the sequence (¢p)nen, is a time-homogeneous
Markov chain. The model defined in this way is called a linear state space
model and denoted by LSS(F,G) (see [§]).

Throughout this section P stands for the stochastic kernel of the model
LSS(F, G), that is, the stochastic kernel of the chain (¢n)nen,-

For f: R? — R™ we denote by Df its Jacobian matrix (or gradient if
m =1). Thus, Df(x) = [g—g{;(:ﬂ) i<m,j<d] (zeR?).

The next remark describes the Jacobian matrix of the expectation of the
chain (f(én))nen at time n (cf. [8, Theorem 7.5.1]).

REMARK 4.1. Let f: R? — R™ be a Borel function which has all its
first-order partial derivatives bounded. Then for each n € N the function
RY S 2+ E.(f(¢n)) € R™ is differentiable and

DE,(f(¢n)) = F"Ey(Df(¢n)) (z€ Rd)~
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Indeed, applying the Lebesgue Dominated Convergence Theorem, we obtain

DE,(f(n)) = DE.( f(F 0 + Z_Il FiGmni))
i=0

n—1

— DE ( f <F”x +3 FiGnn_i))

1=0
n—1
— F'E (D f (F”x + z; F’Gnn_i))

= F"E,(Df(¢n)) (x€RY).

The next theorem gives a sufficient condition for the model LSS(F, G)
to have the e-property (this is, in fact, a sufficient condition for (¢, )nen, to
satisfy (Al); consult also [8, Theorem 7.5.3]).

THEOREM 4.1. Let || - || be the matriz norm arising from the underlying
operator norm. Suppose that sup,,cy || F"|| < co. Then the model LSS(F, G)
satisfies (A1).

Proof. As R? is locally compact and separable, Proposition shows
that it is sufficient to prove that for any f € C(R?) with compact support
the family {P"f: n € N} is equicontinuous on compact sets.

Fix f € C°*(R?). Then sup,cpa || Df(x)||a < M for some M > 0. Remark
ensures that for each n € N we have

IDP"f@)lla = ||D § £@) Baln € dy)| = ||D ] £(6) P
R4 Rd

d

< [F"[ IEz(Df(¢n))lla < leelg [ralp

Consequently, the family {P"f : n € N} is uniformly equicontinuous (cf.
Proposition |5.2)). Since CS° functions are dense in the space of bounded con-
tinuous functions with compact supports, the conclusion follows. =

Let A be a d x d matrix. Denote by o(A) its spectrum, that is, o(A) =
{A € C: det(A — AI) = 0} (where I stands for the identity matrix). Recall
that p(F) = max{|\| : A € o(F)}) is called the spectral radius of A. The
following fact is known in the theory of linear models (see [3] for its proof):

THEOREM 4.2. Suppose p(A) > 0. Then for each matriz norm || - || the
sequence (n~LIn(||A™||))nen converges to In(p(A)).

Of course, for any real a,b with a < p(A) < b there exist ¢ > 1 and an
integer ng such that for each n > ny,

cla™ < || A < ™.
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Now, if we assume that 0 < p(A) < 1, then we may choose b such that
0 < p(A) < b < 1 and by the above observation, we obtain ||A"|] — 0.
Hence, sup,,cy [|A™]| is finite. Although not required here, it is worth noting
that the condition p(A) > 0 holds even in case A is non-singular.

Assuming that 0 < p(F') < 1, the model LSS(F, G) satisfies (A2), i.e. the
family {P"™(z,-) : n € N} is tight for each x € X. Let us quote the following
theorem from [§, Theorem 12.5.9].

THEOREM 4.3. Suppose 0 < p(F') < 1. Then the model LSS(F, G) satis-
fies (A2).

Proof. Taking into account Proposition [2.2] it suffices to prove that there
exists a norm-like function V: R? — [0, 00) satisfying with respect to
A={P"(z,-): n € N}.

Let || - || be a matrix norm arising from the underlying operator norm. It
is well-known that it is a Banach-algebra norm, that is, || -|| is submultiplica-
tive. As p(FT) = p(F) < 1, Theorem implies that there exist constants
b1,b2 < 1 and c;, ¢ € R such that for almost all n € N we have || F"| < ¢;b}
and [[(FT)?| < ¢e2b%. Thus, for almost all n € N we obtain

IED)E | < [ETHIE™| < erea(biba)".
In particular, the matrix
oo
M=I+) (F)y"F"
n=1

exists. Notice that

43) "Mz =a2Tz+) T (FT) P =) + > (Fr2)T (Fx)

n=1 n=1
[eS)
= [l + Y _IF"z)*  (zeR?).
n=1

Hence, the matrix M is positive-definite. Define
|3, = 2T Mz (z € RY).

It follows from (4.3|) that

oo oo
|Falfy = [Fal® + ) IIF el = > | Fra|?
n=1

n=1
<z'Mz =z}, (ze R\ {0}).
Thus, we may choose a < 1 with

(4.4) |Fz|3; <alz},  (z€RY.
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Define V : R? — [0, 00) by
o0
Viz)=|x—al3, (x€R?) where a= (I + ZF")GEm.
n=1

Since a = Fa — GEn; = Fa — GE(ny+1) (n € N), we conclude that

(45)  V(dnt1) = [Fén + Ginir — aliy
= [F¢n + Giini1 — (Fa+ GEip )3y
= ((Féu)" = (Fa)" + (Gnns1)" = (GEnpya)”)
X M(F¢n — Fa+ Gnpy1 — GEnpy1)
= ((¢n — a)TFT + (Mn41 — Enn—o—l)TGT)M(F(d)n —a) + G(Mnt1 — Enny1))
= |F (1 — @)} + 1G(nr1 = Enns1)[ig + (ot — Enpr) " GTMF (1, — a)
+ (1 — a)TFTMG(nn+1 —Enpt1) (n€eN).
Making use of we infer that for each n € N and ¢ < n the random

variables 1,11 and ¢; are mutually independent. Consequently, taking into
account (4.5) and applying (4.4)) to an arbitrary point x € R? we obtain

Eo(V(6nt1) [ G0, - s 0n) = [Fu(dn — a)[3s + Bo(|G (1 — Baening1)[3r)
< aV(pn) + Ee(|G(nps1 — Eamns)[3r)  (n €N).
So,
EoV (¢nt1) < aBeV(6n) + Eo(|G(nny1 — Eatinga)[3r)
= aE,V(¢n) + E(IG(m —Eam)l3s)  (n€N).
Letting 8 = E(|G(m — Exm)|3,) we have

n—1
E.V(¢ni1) < o"EeV(d1) +8) o (neN)
k=0

and the right-hand side tends to a real number as n — co. Consequently,

sup | V(y) P"(z, dy) = sup B,V (¢n) < o,
neNX neN

so condition ([2.2]) holds.
It remains to show that V is a norm-like function. For this purpose we

define
Ch={zxeR?:V(z)<n} (neN).

For each n € N the set C), is closed (as V is continuous) and bounded.
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Indeed, let = € C),. Then, by (4.3),

9]
lz —al* < [l —al®>+ Y _[F" (@ —a)|* = (x — a)" M(z — a)
n=1

=z —al3 = V(z) <n.

Thus, (Cy)nen is an increasing sequence of compact subsets of R%. Moreover,
V(z) > n for eachn € Nand z € X \ Cy, so

lim inf V(z)=o00.n
n—00 ze X\Cp

Let us determine the explicit form of the kernel P™ (n € N) for the model
LSS(F,G). We have

n—1
P"(@,A) = Bo(dn € A) =P(F"d0+ Y F'Gni € A | 60 = z)
1=0

P(F"z + 1) FiGnni € A, ¢ = x) o
- i= =P(F'z+> F'Gnu_icA
P(¢o = ) ( Z; 7 )
n—1
_ P(ZFiGnn,i €A F%) (z € RY, A € Bga, n € N).
1=0

Condition (A3) is easy to verify in case the distribution I" is given. The form
of the kernel P" enables us to see that the model LSS(F, G) has the Feller
property. In fact, for each f € C(X) we have

Pfx) =\ fy)P(Fz+Gm e dy) = | f(Fx+y)P(Gm €dy) (x€RY).
R4 Rd
By continuity of x — f(Fz 4+ y) (y € R?) and the Lebesgue Dominated
Convergence Theorem we conclude that Pf is continuous.
Taking into account all the above considerations we can state the follow-
ing theorem:

THEOREM 4.4. Assume that 0 < p(F') < 1 and suppose that there ezists
a point z € R% with the following property: for any compact set C C X and
for each § > 0 there is an integer N € N such that
N-1
IP’( N FiGy_; € B(z - FNx,5)> >0 foralzeC.
i=0

Then the model LSS(F,G) is asymptotically stable with a unique invariant
probability measure 7. Moreover, the convergence P"(x,-) 2 7 is uniform
with respect to x on compact subsets of RY.
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5. Appendix. Here we list some standard facts that have been used in
this paper. First, we show the equivalence of uniform equicontinuity with
pointwise equicontinuity on compact sets (this has been applied in the proof

of Proposition .

PROPOSITION 5.1. Let (K, p) be a compact metric space and F a family
of real-valued functions on K. Then F is equicontinuous at all points of K
if and only if it is uniformly equicontinuous on K, i.e.

(Ve > 0)(36 > 0)(Vf € F)(Va,y € K)(p(x,y) <0 = [f(z) = f(y)| <e).

Proof. Suppose F is equicontinuous at all points of K. Fix € > 0. Then,
for each z € K we may find 6(z) > 0 such that

(5.1) [f(z) = f(2)l <e/3  (f€F, xeB(z6Q2)).
By compactness there exist z1,...,2xy € K such that
N
K =) B(2:,6(2:)/3).
i=1

Set 6 = +min{6(z1),...,6(2n)}. Let 2,y € K with p(z,y) < 6. Then z €
B(zk,0(2x)/3) and y € B(z,6(z;)/3) for some k,l € {1,...,N}. We may
assume that 0(z;) < 0(2x). Then

6(zr) J(z1)

5
3 0T

p(zis 21) < p(zk, @) + p(@,y) + p(y, 21) < < 0(zp)-

Therefore, for each f € F by (5.1]) we obtain

[f (@) = FWl < [f (@) = Flz)| + |f(z0) = (20 + [ (z) = (W)
<e/3+4+¢e/3+¢c/3=¢c.m

The following criterion of equicontinuity has been used in the proof of
Theorem (4.1

PROPOSITION 5.2. Let {f,: n € N} be a collection of real-valued con-
tinuous functions on R with bounded first-order partial derivatives. Suppose
there exists a constant M > 0 such that

IDfp(x)]| <M (xeR% neN).

Then the functions f, (n € N) are Lipschitz continuous with constant M
and, in particular, the family {f,: n € N} is uniformly equicontinuous.

Proof. Fix n € N and z,y € R?. Define a function ¢: [0,1] — R by
p(t) = fulte + (1 —t)y) (t<[0,1]).
Then ¢(1) = f,(z) and ¢(0) = f,(y). Certainly, the function ¢ is continuous
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and differentiable in the interval (0,1). The Lagrange Mean Value Theorem
implies that there exists s € (0,1) such that

@(?:5(0) _ J(s).

The Cauchy—Schwarz inequality yields, for each ¢ € (0, 1),

¢01 = [(Drutea+ (1= 00)| e+ (1= 00 )

< IDfatta + (1= )| 00+ 1 = 00)| < Ml =

Consequently,

(@) = fa(y)] = lo(1) = 0(0)] = ¢ (s)] < M|z —y]|.
The uniform equicontinuity of {f,,: n € N} is now obvious. =

Finally, we give a simple criterion for the existence of an invariant prob-
ability measure for Markov—Feller chains which are bounded in probability.
This fact has been applied in the proof of Theorem [3.2]

PROPOSITION 5.3. Let (&,)nen, be a Markov chain with transition ker-
nel P. Suppose (&n,)nen, has the Feller property and is bounded in probability
on average at a point x € X, that is, the family {n=*>"}_, Pk(z,): n e N}
of measures is tight. Then there exists an invariant probability measure for
the chain.

Proof. Set P, = n" 1Y}, PF (n € N). Since the family {P,(z,-) :
n € N} is tight, it contains a sequence (P, (z,-))nen converging weakly to
a probability measure 7 (|2, Appendix III, Theorem 6|). The Feller property
of (&n)nen, implies that for each f € C'(X) we have

k
. = I & i
(f.wP) = (Pf.m) = lim (Pf. Py, (x.7) = ,}ggo,%z_; Pf, P
1 kn 1 kn+1
— 1 — Z+1 . = 1 _— @ .
= Jim = ;U,P (z,)) = lim = ; (f, P(x,"))
:nh_{goka f, P(x —nh_{gok (f, P(z,-))

= nh_)[g)(f,Pkn(fE,» - <f77T>‘

Consequently, 7P = 7. Thus, 7 is an invariant measure. m
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