
In (Lectures 331,332,3411 we introduced probability kernels
regular conditional distributions , and associated integral operators .

We're going to change some notation and terminology for these
new (sorry!) to avoid some later confusion .

Summary : a → g probability kernel
L → Q Markov (transition) generator operator .
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Given a probability kernel g :S ,ok → cell , there is an associated operator
Q : BCS
,
B) → BIG

,
BJ

formerly Lf → (Qf goes = {zfupqlx, dy)
"

Markov transition operator .

"

HQfiles s Hfllo →up Ifl .

If Si- Sz , such transition operators are characterized by :

O
. Q : Bls

,

B) → BB
,
B) is linear

.

t
.

All ) = t .

2
. Qlf ) 30 if f > o .

3
.
fn→f bounded by ⇒ Qfn→ af bounded by .

In this case
, g la, B)

= QCDB) Cx) . f fly 0919dy)

composing transition operators :
= Bad .

(Q ,
Q
, f) la) = ffczjfg , la,dy) 9dg,do )



If q is a propability kernel on ( s .,BD
,

Is ,B) and Vtprobls
,
BJ

,

then Voigt Prob ( Spss ,B , BJ is defined b

cu g) 1B) = Is? Id IgadBlair 913dg} ffdiuoqlzfy.ba/gfosy7qlx,dy)
If B , ,Bz are countably generated , and g is another probability kernel ,
then U g -- V q ⇒ gin, -3=913 . ) for V - a. e . xe.se .

More generally , if q , - - ;qn : EBT→ cell , veProb (SB) ,

{f- du '

-

= {Vldxdfggilsegdxifgqzlxydad - - - fgqncxn - i, dad flag . .
.

. xD

defines a probability measure out Prob (Sh
"

,
Bom") .

If f -- f. Of , - -
- fu

,

{"f dm = Ev l fo Q , If ,Al - - - Ifn- ilQnfn )) -
-D) )

.

I


