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Abstract

This thesis will discuss the relationship between stationary Markov random fields
and probability measures with a nearest neighbour Gibbs potential. While the re-
lationship has been well explored when the measures are fully supported, we shall

discuss what happens when we weaken this assumption.
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Chapter 1

Introduction

Stationary Markov random fields are probability measures arising naturally in er-
godic theory, image processing, statistical physics among many other fields. In
general, there is no compact way of representing them. However, if they are fully
supported, it known by the Hammersley-Clifford theorem [2] that these measures
have a nearest neighbour Gibbs potential. This is one of the avenues of understand-
ing the structure of stationary Markov random fields. There are further generalisa-
tions of this result in [7].

We prove that the assumption on the support can be dropped in the Hammersley-
Clifford Theorem for stationary Markov random fields with a finite state space on
the Z lattice. However this generalisation fails to extend in higher dimensions.

In Chapter 2, we will discuss the classic Hammersley-Clifford theorem. This
chapter follows the treatment in [11]. In Chapter 3, we will introduce some sym-
bolic dynamics. This chapter can be skipped by any one familiar with the field.
In Chapter 4, we prove that every stationary Markov random field on the Z lattice
and finite state space is a Markov chain and consequently a measure with a near-
est neighbour Gibbs potential. We begin by proving that the support of stationary
Markov random fields are nearest neighbour shifts of finite type. Using the spe-
cific structure of shifts of finite type and the results in Chapter 2 we prove that the
measures are Markov chains. In Chapter 5 we shall discuss how this result fails to
extend in higher dimensions. Here we will also discuss the pivot property which

gives another “compact” representation of the conditional probabilities of Markov
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random fields. Chapter 6 shall discuss some conjectures and ideas for further work.



Chapter 2

Hammersley-Clifford Theorem

An undirected graph is a tuple G = (V,£) where V, the set of vertices is a countable
set and &, the set of edges is a subset of the set of unordered pairs of distinct
elements from V. An undirected graph is called locally finite if for all x € ) the set
{y| (x,y) € £} is finite. Vertices will be often referred to as sites. We will always
assume that the graphs are locally finite.

‘R is some set which we will call the set of symbols or the alphabet. We shall
focus on the case where R is finite but most of results in Chapter 2 will hold for
a countable alphabet. We will sometimes assume that R has a special symbol ‘0’.
We will define probability measures on the space (RY,F) where F is the sigma-

algebra generated by cylinder sets which are given by
[a,A] = {xeRY |x|a =a} where A c V is finite and a € R*

Given a set A c V, elements of R4 will be called configurations on A. So the
probability space is all ways of putting symbols on sites and the events which
generate the sigma algebra are all ways in which symbols at certain sites have been
previously fixed. The topology on the space is also generated by the cylinder sets.
This is the same as the product topology of the discrete topology over R. The
closure of sets under this topology is denoted by K

The support of a measure U is defined as

supp(u) =RY -la,A]
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where the union is over all cylinder sets with 0 measure. Note that, since every
cylinder set is open, the support of any measure is always a closed set.

The boundary of a set A c )V is given by

0A={xeV-A|(x,y) e for some yeV}

In this chapter we will assume that the support of any given measure has a safe
symbol ‘0’. To be precise, given a measure i on RY, AcV and x € supp(u), y
defined by

x(t) fortin A
0 for tin A€

y(t) =

belongs to supp(u).
This means that if at some sites some symbols can be placed with positive
probabilities, those symbols can be replaced with ‘0’ and still the probability will

be positive.

Definition. A ser S c RY is called a topological Markov field with respect to a
graph G iffor all x,y € S such that x =y on dC for some C finite in V, ze RY defined
by

xonCudC

yon(CudC)*©

is an element of S

This means that if we have configurations which agree on the boundary of some
finite set then we can paste one on the other i.e. outside the boundary we see y and

inside it we see X.

Definition. A Markov random field on a graph G = {V,E} with alphabet R is
a probability measure |l on (Rv,]:) such that for all A,B cV finite such that
JAc Bc A€ and a e R*,b e RE satisfying u([b,B]) >0

u([a,A]| [,B]) = u([a,A] | [blas, 9A]).
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All this is saying is that probability of having something on a finite set condi-

tioned on its complement is same as the probability of having it given its boundary.

Lemma 2.0.1. Suppose L is a Markov random field on a graph G = (V,E) with an
alphabet R. Then supp(lL) is a topological Markov field.

Proof. Let C cV be finite. Consider x,y € supp(t) such that x =y on dC. Let
z€RY be such that
xonCudC
Z =
yon(CudC)~.
Consider a finite set D ¢V such that CudC c D. We will prove that for any such
D, u([z|p,D]) > 0. This will prove that z € supp(pt). Since the choice of x,y and D

is arbitrary, this is sufficient to prove that supp(t) is a topological Markov field.

1([zlp,D]) u([zle,C1| [elp-c,D-C)u([zlp-c, D-C])
1([zle,C1| [zlac, 9CT) u([zlp-c,D—C]) since u is a Markov
random field

#([xle, €| [dac, CHu([ylp-c. D~CT) > 0

To simplify notation we will sometimes use the following:

ula b c)=u(la,aln[b,B]n[e,C)
and
u(alb) = p([a,A] | [,B])

The following lemma gives an equivalent way of defining Markov random fields
when V is finite. Two sets A, B c V are independent if AnB=dAnNB=dBnA=¢

i.e. AnB = ¢ and no edges connect vertices of A to vertices of B.

Lemma 2.0.2. Let u be a probability measure on RY where V is finite. Then W is a
Markov random field on the graph G = {V,E} if and only if for all A, B independent
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and finite, a,a’ e RA,b,b" € RE,c ¢ R€ where C = (AUB)¢
ua b ou(d b c)=ul@ b ula b ¢) (2.0.1)

The proof of this lemma can be found in [11].

Now we shall define measures with nearest neighbour Gibbs potential. Moti-
vated by topological dynamics, we will call an ordered pair (x,y) € RY homoclinic
if x =y on all but finitely many points in V. Suppose [ is a probability mea-
sure on RY. For a graph G = (V,£) an induced subgraph is defined to be a tuple
H=(V1,&) where V) cV and & = {(a,b) €€ |a,beV,}. Cliques of a graph G are
complete graphs which occur as induced subgraphs of the graph G. Define 7T to be

the set of all configuration on cliques with positive measure i.e.
T ={ceR"| Cisaclique and pu([c,C]) > 0}.

A nearest neighbour Gibbs potential is a function V : T — R. A measure y has
a nearest neighbour Gibbs potential V if u is a probability measure such that for
any homoclinic pair (x,y) € supp(u) and T, A c Z? finite such that x = y on A€ and

AUdACT
u(Ar,T1) _ [[ &Yoo
nu(l:le7 T]) C—cliques

Lemma 2.0.3. Let u be a probability measure on RY. The following are

equivalent :
1. U has a nearest neighbour Gibbs potential V

2. For every finite A,B c V satisfying dA c Bc A° and x € supp(L)

V)

C—cliquescAUOJA
u([xla,A]| (x5, B]) =

ZA7X|B
where Zy |, is a normalising factor depending on A and x|p.

The proof is left to the reader. We will now state the Hammersley-Clifford
Theorem.



Theorem 2.0.4. Suppose L is a probability measure on RY such that supp(u) has
a safe symbol ‘0’. Then, U has a nearest neighbour Gibbs potential if and only if
U is a Markov random field.

Proof. We will first prove that if 1 has a nearest neighbour Gibbs potential then it
is a Markov random field. This part does not require the assumption on the support.
Let A, B c V finite such that A c B c A°. Consider b € R? such that u([b,B]) > 0.

Let a e R*. We will first prove that
(@A) | [5.B]) < ([, A) | [Elag,0B)) for all a e R*.
Since [a,A]n[b,B] c [a,A]n[b|yp,dB]

u([a.A]|[log.0B)) =0 = p([a.A] | [.B]) =0.  (202)

Let us assume that pt([a,A] ‘ [b,B]) > 0. Consider

xesupp(u)(([a.A]n[b,B]).

Then,

u([¥la,A7 | [315,B)

o Vo
C—cliqguescAUOJA

u(a,A] | [6,B])

ZAvx‘B
Vo)
C—cliguescAUOJA

IN

by equation 2.0.2
ZA 7x|aB

= u([x]a,A] |[x]op,9B])
= p([a,A] | [blas, 9B)).

Therefore,
u([@AY| [bB]) < p([@,A] | [Plop,9B)) forall a e R*.
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But,

1= 3 p((aA]|[b.B) < ¥ p(laAl|[blas.9B]) = 1
aeRA acRA
Hence,
u([a,A]| [b,B]) = u([a,A] | [blas, 9B]) for all a e R,

Thus p is a Markov random field.

Now assume that g is a Markov random field such that supp(u) has a safe
symbol ‘0’. We want to prove that u has a nearest neighbour Gibbs potential.
We will first prove this for the case when V is finite and then generalise this for
countably infinite V.

Suppose u is a Markov random field. We will translate the question of whether
or not there exists a Gibbs potential into a linear algebra problem. Consider a
matrix A whose rows are indexed by elements of supp(u) and the columns are

indexed by elements of 7 where the entries are

lifalc=c

a,c — .
0 otherwise

where a € supp(u) and ¢ € RC for some clique C. Take the column vector b

indexed by supp(u) such that

b, = log(u(a))

Then finding a nearest neighbour Gibbs potential with normalising constant Z =
1 is equivalent to solving the equation Ax = b. Note that the matrix might have
countably infinite rows and columns. However since the graph is finite, every row

has finitely many non-zero entries. It is proved in Chapter 7 that



Ax=Db has a solution <— (vA =0=vb= 0) for all v with finitely many

non-zero entries

k k
= (N raAae=0forallce T =3 nyb, =0)
i=1 i=1
(2.0.3)

Consider A, B independent and finite, a,a’ € RA,b,b’ ¢ RB,d ¢ RP where D =
(AUuB)*. Let,

{x}
{v}
{z}
{w}

[a,A]n[b,B]n[d,D]
[a",A]n[b,B]n[d,D]
[

[

a',Aln[b,B]n[d,D]
a,Aln[b',B]n[d,D]

Then by Equation (2.0.1)

p(xDuy)) = u({z)u({w}).

it follows that

Ace = Ajc+Ay—A forallceT
b, = b.+b,, —b, (2.0.4)

Thus the Markov random field conditions correspond to Equations (2.0.3) where
k =4. Thus the heart of the question whether or not a Markov random field has a
nearest neighbour Gibbs potential is whether the left null space of A is generated
by vectors corresponding to the Markov random field conditions.

Now we will prove the following ‘break-up’ lemma. It says that any configura-
tion in the support can be broken into configurations with non-zero symbols exactly

on a clique. This is exactly where we need the support to have a safe symbol.

Lemma 2.0.5. Suppose U is a Markov random field such that supp(W) has a safe
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symbol ‘O’. Then for any b € supp(l) there exists by,by ...by € supp(L) such that

for each i, b; = 0 exactly on Ci° for some clique C; and

k
Z rilAp, o forall ceT
i=1

k
bb = Zribbl.
i=1

Ab,c

Proof. We will induct on the number of non-zero sites. If b has only 1 non-zero
site, then we are done and there is nothing to prove. Suppose the result is true for
the number of non-zero sites < k. Now assume that b has k+ 1 non zero sites. If
the k+ 1 sites form a clique we are done. Otherwise, there exist independent sets
A,BcV such that b is non zero on AUB. Let C = (AuB)*. Then,

{b} = [bla,A]n [blz, B] N [blc,C]
Let x,y and z € supp(pt) be given by

{x} = [bla,A]n[0,B]n[b|c,C]
{»} =10,A]n[bl|g,B]n[b]c,C]
{z} =[0,A]n[0,B]n[b|c,C]

where [0,D] = {x ¢ RY such that x(i) = 0 for all i ¢ D} for all D c V. By equations
(2.04)

Ape = Ayc+Ay—A  forallceT
by by +by —b.

and x, y and z have smaller number of non-zero sites than b. By induction we are
done. 0

Continuing the proof of Theorem (2.0.4), we can now assume that all the con-
figurations are non-zero exactly on cliques. If not we can break up our configura-
tions by using Lemma (2.0.5). The final component of the proof is the following

observation.
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Suppose a;’s are distinct configurations non-zero exactly on cliques C;. Then

k
Z”aiAa,-,c =0forallce T = n, =0foralli (2.0.5)
i=1
This can be proved by induction on k. It is certainly true when &k = 1. Suppose it is
true for k < r and

,
ZnatAahc =0forallceT
i=1

By renumbering we can assume that among C;’s, C; is a maximal subgraph. Let
¢1 = ailc,.Then Ay, =1 only fori=1. Hence n, =0. Thus by induction we are

done.

Therefore if }.;_; nq,Aq o =0 for all ¢ € T, then by Lemma (2.0.5) we can as-
sume that the configurations are non-zero exactly on a clique. Then the observation
above proves that n,,’ s are O for all i. Hence the implication as given in Equation
(2.0.3) holds. Therefore, the Markov random field has a nearest neighbour Gibbs
potential.

Now we will prove the general case where the graph is infinite. The idea is to
reduce it to the case where the graph is finite.
Let 0¥ e supp(u) be the point such that 0¥ (v) = 0 for all ve V. Let

H ={aesupp(it) | (a,0") is a homoclinic pair }

Let A be a matrix such that rows are indexed by pairs in H and the columns by
elements of 7. H and 7 are countable and any pair in H is homoclinic. Suppose

c €T is a configuration on C and a,b € H. The matrix entries are given by

1 ifa|C=C,b|C¢C
Ap)c=1-1ifalc#c,blc=c¢

0 otherwise

Note that since a and b are homoclinic and the graph is locally finite, every row

has at most finitely many non-zero entries. Let b be a column vector indexed by
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pairs in H and the entries are given by

([a,A])
e 1 ia))

where a # b exactly on T and T UdT c A. The existence of a solution to the
equation Ax = b is equivalent to the measure having a nearest neighbour Gibbs
potential. This is true because of the following. Take any homoclinic pair (a,b) in
supp(u) such that they differ exactly on the set T. Then a’,b" € supp(u) defined
by

, |aonTudT
a =
Oon (TudT)*
b bonTudT

Oon (TudT)*

satisfy
log('u([a’AD):lo (u([a’,A]))
u([b,A]) u([br,A])
Therefore the existence of a nearest neighbour Gibbs potential for pairs in H gives
us existence of potentials for homoclinic pairs in general. A solution to Ax=b
exists if and only if
VA=0=—=1vb=0

where v has finitely many non-zero entries. The proof is given in the Chapter 7
at the end. Note that A will now have countably many rows and countably many

columns. Restating it, it becomes
k k
Enbi,c'iA(bi,ci),c =0forallce T — aniscib(bi-,ci) =0
i=1 i=1

Assume {(b;,c;)}X_, is a set of homoclinic pairs satisfying

k
> M A(picy,c =0 forall c e T
i=1

12



Since the pairs are homoclinic, each pair agrees outside some finite 7 c ). Let
TudT = A. Then, Ay e=0force RE where C c V- A is a clique. Define a
probability measure i on RAYIA where the graph structure is induced by G and the

sigma-field is the power set. The measure is given by

fi(a) = u(lala,A][Olga,dA)

Then [i is a Markov random field on the finite graph AU JdA satisfying the safe

symbol requirement about its support.

Let A be its corresponding matrix whose rows are indexed by elements of
supp(ft) and columns are indexed by the set of configurations on cliques 7. The

entries are given by

g
I

a,c 1if alc =cC

0 otherwise

for a € supp(ji), c € R and C is a clique in AUJA. Take a column vector b
indexed by supp(u) such that

Ba = 1Ogﬂ(a)
Let, b;,¢; € RAYA guch that
bi = bi|a
¢i=cila
Now,
k
> e A(picy,c =0 forall c € T
i=1
Therefore,

k k
ani,CiAb},c - anhciAfi,C =(0forall ce 7-
i=1 i=1

By Lemma (2.0.5), we can assume that the configurations are non- zero exactly on
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cliques. By Equation (2.0.5) we have

k k
aniu"ibi?,' - ani,cz‘bfi =0
i=1 i=1

Now
bbi-,ci = Bi)i - Bfi
Hence,
k
anhcib(biaci) =0
i=1
Therefore, the proof is complete. O

To summarise, we began by looking at the case where the graph was finite.
We broke our configurations up till the configurations were non- zero exactly on
cliques. In the case where the graph was infinite, we replaced configurations by
configurations which are ‘0’ outside a finite set. This reduced the problem into the
case where the graph was finite. We used the fact that the support of the measure
had a safe symbol. In Chapter 5 we will see that the theorem fails otherwise. One
deficiency in the proof is that it does not give a clear direction as to how to find
the potential. For this one can refer to [11] where the proof uses Mobius inversion.
The reason that we did not go with the seemingly easier proof is that we believe
that this setting is the correct one for generalising the result beyond the safe symbol

case. Related work on finite graphs can be found in [1].
Now we will consider stationary Markov random fields.

Let G be a subgroup of the automorphism group of the graph G. Then G acts

naturally on the configurations on the graph by
(ga)y,=ag, forallgeGandveV
Thus it also acts on the borel measurable sets
gA={galacA}
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where A is a measurable set and on borel measures on RY.

(gu)(A) = u(gA)

A measure U is called stationary under the action of the group G if gu = u for
g € G. A nearest neighbour Gibbs potential is called stationary under the action of

a group Gif V(c) =V (gc). We will require the following result in the next chapter.

Theorem 2.0.6. Let 1 be a Markov random field on a graph G = (V,£) with al-
phabet R that is stationary with respect to a group G and supp(lL) has a safe
symbol ‘0’. Then the measure has a nearest neighbour Gibbs potential stationary

with respect to G.

Proof. We will consider a special class of potentials for the measure and then prove

that it is unique and invariant under the action of G.

Lemma 2.0.7. Suppose W is a Markov random field on a graph G such that supp (L)
has a safe symbol ‘0’. Then there exists a unique nearest neighbour Gibbs poten-
tial V : T —> R such that V(c) = 0 whenever c is a configuration on a clique C

such that c(i) = 0 for some i € C

All this is saying is that the potential is 0 when any of the symbols on the
concerned clique is ‘0’. We will prove this lemma and the theorem for the case
when V is finite. The case where V is infinite requires similar adjustments to the
proof as in Theorem 2.0.4

We will begin by making some changes to the matrices A and b.

Let 71 ¢ T be defined as

Ti = {ce RE | Cis aclique and ¢(i) = 0 for some i € C}

Consider a matrix A whose rows are indexed by elements of supp(u)u7; and
columns are indexed by elements of 7. If a € supp(u) and ¢ € R for some clique
C then

lifalc=c,aesupp(u)

a,c =

0if alc #c,aesupp(u)

15



If c € 7 and ¢’ € RC for some clique C then

Ace = life= ¢

0 otherwise

Take the column vector b indexed by supp(p) uT; defined by

b, = log(u(a))-log(u(0¥)) foraesupp(u)

OforaeT;

Solving the equation Ax = b is equivalent to finding a nearest neighbour Gibbs
potential satisfying the requirements of Lemma 2.0.7 with a normalising constant

m. As before,

Ax=b has a solution <<= (vA =0=vb= 0) for all v with finitely many

non-zero entries

k k
= (YnuAue=0forallceT =Y nub, =0)
i=1 i=1

Suppose there exist distinct configurations {a,-}f:1 c supp(u), {Ci}le c 77 and
{nai}leﬁ {nci}ile cR satisfying

1 k
Y naAgc+ Y neAcc=0forallceT

i=1 i=1

We want to prove that

/ k /
Zna;bai + chibc; = Zna;ba; =0 (2.0.6)
i=1 i=1 i=1

By the ‘break-up’ lemma (Lemma(2.0.5)), we can assume that the configurations
{ai}le are non-zero exactly on cliques C; for every i. We will prove by induction
on [ that

!
> ngbg, =0.
i=1
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Suppose I =1. Forallce T -T;

k
Na,Agy e+ chlAchc =0
i=1
This implies
ngAg c=0forallceT-T;

This implies that either n,, =0 or a; = 0Y. In either case, ng, by, = 0. Now assume

the result for / <¢—1 and

inaiAa,-,c + inciAchc =0forallceT

i=1 i=1
By renumbering, we can assume that among C;’s, C; is maximal. If C; is empty
then Cy,C,...C, = ¢. This implies a;,a3...,a; = 0Y. This implies b,, = 0 for all i.
If Cy is not empty assume that a|c, = co € 7 —T1. Then Ay, ¢y, A¢; o =0 forall i> 1
and all j and A,, , = 1. Therefore n,, =0. By the induction hypothesis the proof
of Equation (2.0.6) is complete.

We will now prove by induction on the number of elements of a clique that the
measure completely determines the potential as described in Lemma (2.0.7). Con-
sider a clique C of size 1 and a non-zero configuration c on it. Take a configuration
xeRY given by

conC
x =
0 otherwise

Then, V(c) is uniquely determined as log(u(x)) —log(u(0Y)). Suppose the po-
tential values of configurations on cliques of size less than r are known. Now take
a clique C of size r and a configuration ¢ € R¢ with every symbol being non-zero.

Take a configuration x € RY such that

conC
_x =
0 otherwise

17



Then,

V(c) =log(u(x)) ~log(u(0¥)) = 3 V(xlp).
DgC

So V(c¢) is completely determined by potential on configurations of size less than
r. (Since any induced subgraph of a clique is also a clique.) By induction we have
proved the measure completely determines the potential as given in Lemma (2.0.7).
Suppose a potential V as in Lemma (2.0.7) is determined by the Markov random
field u. Then consider the potential gV for some g € G. It is a potential for gu. But
since the measure is stationary gu = (. Therefore gV is a potential for . Also it
satisfies the conditions as stated in Lemma (2.0.7). Since the potential satisfying

the conditions is unique, therefore gV = V. Hence the potential is unique. O
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Chapter 3
Symbolic Dynamics

This chapter shall follow the treatment as given in [10]. Let R be a finite set
called the alphabet. The full shift on alphabet R is the dynamical system (R%, o).
The topology on RZ is given by the product of the discrete topology on R and
o : R? — RZ is given by the map

O-(X)i =Xi+1

where x; = x(i). In fact R” is a compact metrizable space. The map o, called the
shift map is a homeomorphism on the space R”.

Let G be the group {c'|i€ Z}. A shift space is a dynamical system (X, o)
where X ¢ R% is closed and invariant under G. Since X is invariant under o, it is
a homeomorphism on the space X. An equivalent definition is given by forbidden
patterns which follows.

Let F c R* where R is the set of all finite words in R. Consider the space,

Xz = {xeR”| no subword of x belongs to F}

It can be checked that a subset X c RZ is a shift space if and only if there exists
F cR* such that X = X. A shift space X is called a shift of finite type if X = Xz
for some finite set F. A good example to keep in mind is the golden mean shift
which is defined as the shift space over the alphabet {0, 1} given by X{, 3, that is

all bi-infinite sequences in {0, 1} such that no two 1’s are adjacent.
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A sliding block code is a continuous map ¢ from one shift space X to another
shift space Y which commutes with the shift map, thatis ¢ o6 =00 ¢. A sliding
block code is called a conjugacy if it is a bijection. This also guarantees that the
inverse is also a sliding block code since a bijective continuous map from one
compact metric space to another is a homeomorphism. Conjugacy is the notion of
“sameness” for shift spaces.

To relate all this to the framework of chapter 2, Z can be made into a graph
(Z,E) where € = {(n,n+1)|neZ}. Every point in a shift space can thus be consid-
ered as a configuration on the graph Z and the alphabet R. We shall cheat a little
by calling Z both the graph and the vertex set.

The language of a shift space X denoted by B(X) is defined as all finite words
which occur in elements of X. Define

B,(X)={weB(X)| length of wisn}

A shift space is called irreducible if for all a,b € B(X) there exists aw € B(X) such
that awb € B(X). (w might possibly be the empty word.) A shift space X is called a
nearest neighbour shift of finite type if ab,bc € B(X) and b € R implies abc € B(X);
that is if the last symbol and the first symbol of two finite words agree we can paste
them together. This is a shift of finite type since X = X7 where F = R? - B,(X).
The golden mean shift is an irreducible nearest neighbour shift of finite type. It
is irreducible because if wi,w € B(X(y1y) then wiOwz € B(X;q1y). The study of
nearest neighbour shifts of finite type was motivated by the fact that the support of
stationary Markov chains are nearest neighbour shifts of finite type. In fact they

were initially called intrinsic Markov chains.[12]

Definition. A shift space X is called non-wandering if for any open set U c X there
exists n € N such that 6" (U)nU + ¢

We need the following result from ergodic theory in the following chapters.

Lemma 3.0.8. Ler U be a stationary probability measure such that supp(lL) =
X is a nearest neighbour shift of finite type. Then X is a finite union of disjoint
irreducible nearest neighbour shifts of finite type.
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Proof. Firstly, we will consider the non-wandering property of the support which
is the consequence of Poincaré Recurrence Theorem.[8] Let U be an open set in X.
Then u(U) > 0. Then there exists a n € N such that 6" (U) nU # ¢. Take a; € R. If
not the set {c’(U) |i e N} consists of disjoint sets all of the same measure. Then
by stationarity of the measure u(X) > ¥, 1u(c*(U)) > nu(U) for all n. Therefore
there exists a natural number n € N such that 6" (U)nU # ¢. Consider ~ a relation
on R defined by

a ~ b if there exists x € X satisfying x; = a,x; = b for some i < j

We claim that ~ is an equivalence relation. By the non-wandering property a ~ a
for all a € R. Let a ~ b. Then there exists w such that awb € B(X). By the non-
wandering property there exists u such that awbuawb € B(X). Hence b~a Leta~b
and b ~ c¢. Then since X is a nearest neighbour shift of finite type a ~ c. Hence ~ is

an equivalence relation. ~ partitions the alphabet into R1,R5...R,. Define
X;={xeX|xoeR;} =XnRZ

Then X;’s are shift spaces which partition X. X;’s are irreducible nearest neighbour
shifts of finite type. To prove that X;’s are irreducible, let a,b € B(X;) for some
i where a ends with alphabet u and b begins with w. u ~w. So, there exists d
such that udw € B(X nRiZ). Since X is a nearest neighbour shift of finite type
adb € B(X nR%). Therefore X; is irreducible. O

The period of an element x € X is given by
period(x) =min{i e N | 6'(x) = x}

Suppose an irreducible shift of finite type X is given. The period of X is defined
as

period(X) = the greatest common divisor of the periods of elements of X.

It can be proved that periodic points are dense in every irreducible shift of finite

type [10]. So the definition makes sense. For example, the period of Xy is 1

21



because it has an element of period 1, namely 0. An alternative and equivalent
description is the following. Suppose R, R,... R, partition R such that if x €
X,x1 €Ay then x; € A; where i =i—kp € [1, p] for some k € Z. The smallest such p
is the period of X.

In the full shift, any symbol can appear after a given symbol. Irreducible
shifts of finite type do not have the same but a related property. The offset of
an irreducible nearest shift of finite type X with period p is the smallest natural
number 7 such that for any a € R;,b € R; and T > ¢, there exists xT € X such that
xlT = a,x? p+j—i+1 = b. It can be proved that every irreducible nearest neighbour shift
of finite has a finite offset.[10] For example, the offset of the golden mean shift is
1. This is because take a,b € {0,1} then a0b € B(X{,;,) however if a,b =1 then
ab ¢ B(X{i1y)-

The entire framework can be generalised from Z to Z¢. The full d-dimensional
shift on alphabet R is the dynamical system (RZd, 01,0, ...04) Where RZ' has the
product topology over the discrete topology on R and the shift maps are defined
by

(6i(x))y = Xy4e,where v € Z9

and ¢; is the vector with the ith coordinate 1 and all other entries O.

As before, o;’s are homeomorphisms of the space RZ'. Let G be the group
generated by 07,0,...04;. A d-dimensional shift space is a dynamical system

(X,01,0,...04) where X c RZ is closed and invariant under G. Let
R* = {R" | W is a finite subset of Z/}
For any F c R* let
Xr={xe RZd| no translate of a subword of x belongs to F}

It can be checked that X is a shift space if and only if there exists a F c R* such
that X = Xr. A shift space is called a shift of finite type if and only if X = X for
some finite F c R*. A shift space is called a nearest neighbour shift of finite type if
X =Xz for some F c R* which are patterns on edges of Z¢. A sliding block code is
a map between d- dimensional shift space ¢ : X — Y such that ¢ o 6; = ;0 ¢. The
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map is called a conjugacy if it is bijective. Two shift spaces are called conjugate if
there exists a conjugacy between them. It can be shown that any shift of finite type
is conjugate to a nearest neighbour shift of finite type. As before we can look at
RZ' as the space of configuration on graph Z¢ where there is an edge from x to y if
x =y=+e; for some i. Again, the support of any probability measure stationary with
respect to G on the graph Z is a shift space. Define the language of a shift space
X onasetAcZ?as
Ba(X)={x|]a|xeX}

Suppose a stationary probability measure & on RZ s given. Then the following

can be proved. For any finite A c Z¢

Ba(supp(X)) = {we R | n([w.A]) > 0}
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Chapter 4

Markov Random Fields in 1

Dimension

In the following u will always be a stationary Borel probability measure on the
space R” for this chapter and the alphabet R will always be finite. A probability

measure U is called a Markov chain if

w60 | Brorxaox {=1,-20. = r1]) = p([x,0] | L1, -10)

We prove the following result in this chapter:
Theorem 4.0.9. The following are equivalent :
1. W is stationary Markov random field.
2. W is stationary Markov chain
3. U is a stationary measure which has a stationary nearest neighbour Gibbs

potential

The following short hand notation will often be used

XiyXiy - Xiy = [Xiy Xy « - Xy, {01502+ ir } ]
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The result is not true if R is not finite.[10]

Proof. By Lemma (2.0.3), (3) implies (1). It can be easily checked that (2) implies
(3). We need to prove that (1) implies (2).

We first consider the case where supp(u) = R%. By Theorem (2.0.6) the mea-
sure has a stationary nearest neighbour Gibbs potential V.

If the measure has the following ‘mixing’ condition : for all

X0,X-1,X_2...X_,€R
lim p(xo|x-1x_2...x_,(x, = a)) exists and is independent of a € R
n—oo

then

lim ZaeR,U(X()xfl Xy Xy = a)
n—o0 ZaeR,u(xfl o XXy = a)
. ,LL(X()xfl...x,mxn:a)

= lim
n—=00 U(X_1X_p ... X_pyXp =)

w(xo | x-1x_n...xy)

choosing any a € R

= lim u(xo|x-1,x, = a) since u is a Markov random field
n—o00o

= U(xo|x-1) by the assumption above
Therefore we need to prove that
lim p(xo | x-1x_3...x_(x, =a)) exists and is independent of a € R
n—oo

We require the following version of the Perron-Frobenius theorem. [6]

Theorem. Suppose T is a matrix of size n x n with all entries positive. Then there

exists A >0 and vectors v,w with all components positive such that

)i

1
n—o0 A,”V,'Wj

Let T be a matrix whos rows and columns are indexed by elements of the
alphabet R and 7, , = e[ 03]) apd A > 0,v,we RI®I be such that

m ("))

=1
n—o00 A,nvin
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Then,

lim p(xp | x_1x_2...x_pxp=a) = lm p(xp|x_1,x,=a)
n—oo n—>oo

- lm 1(x_1x0,X%, =a)
M = a)

Z ﬁ €V (xixis1)

X1X2.. Xy €R1i=—1

n—o0o

-1 .
H eV(xi X))
xo'x1"xp" . xpy_ 1 €RM i=—1

= lim eV (=190 (T), 4
n—oo (Tn+l)x,1,a

ev (.XL]X()) V.X() Wq

Avy  Wq
eV (x1x0) Vi,

Avy,

where x” 1 =X ,Xn" = x,. Thus if u is a stationary Markov random field such that

supp(p) = R” then  is a stationary Markov chain.

Now, we will consider the general case. Suppose U is a stationary Markov

random field. We will first prove that supp(it) is a nearest neighbour shift of finite
type.

Let u(ayaz...ay), W(an@ns1 - - anem) > 0. We want to prove
u(aiaz...anem) >0. Let fi be the independent product pt x u i.e. a probability
measure on (R x R)% such that for all ¢;,d; e R

ﬂ(;:z;ﬁ) = H(C]Cz .. -Ck),u(dldz- . .dk)

It can be checked that fi is a stationary probability measure. We can choose eje; . .. e,
and f1, f>... fu—1 in ‘R such that

‘Ll,(a]az ...agepen.. .em),u(f]fg .. .fn_lan .. .am+n) >0
Then by stationarity of fi the support has the non-wandering property. So we can
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choose g1,g2...g-and hy,hy ... h, in R such that

u(alaz...anelez...emglgz...gralaz...anelez...em) >0

‘Ll(f]fg.. .fn_lan.. .am+nh1h2.. .hrflfz...fn_lan...an”n) >0
Then by the first equation
u(laiaz...a,,{1,2...n}]n[a,,2n+m+r]) >0

and by the second one

U([ananst .- @menhihy .. b fifo .. fu1an,{n,n+1..2n+m+r}])>0

Since U is a stationary Markov random field, by Lemma (2.0.1) we get

U(laraz...ananst .. .amenhihy .. .0 fifo .. fu1an,{1,2...2n+m+r]) >0

Therefore u(ajay...amn) >0. Thus supp(u) is a nearest neighbour shift of finite
type and consequently by Lemma 3.0.8 it is a union of disjoint irreducible nearest

neighbour shifts of finite type.

Thus we can now assume that supp () is an irreducible nearest neighbour shift
of finite type X with period p and offset t. Let the Aj,A;...A, be a partition of R
such that if x € X and x; € A; then x; € A5 as described in Chapter 3. Define for every
reNandi

Bi(X)={aiaz...a, e B,(X)|a €A;}

Letxoe R, reN, (ieNlarge) and x_,...x_px_; € B! (X)

1 (xolx—1x_n...x—) Z m((Xitp—r =ar) ... (Xigp—1 = ay),Xo | X_1x_2...X_)

ayay...areB! (X)
= ZN(XO|x_1x_2...x_rx,-,p_r...x,-tp_l)

U (Xitpr - -Xitp—1 | X_1x_2...x_,) by Bayes’ Theorem
= Zﬂ(xo | X1 Xt p—r ) (Xit pey - Xitp—1 | X_1X_2 .. X—y)

by the Markov random field property
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Now to understand the expression, we need to consider the map
¢:X — {B,(X)}"

given by

(0(x))i = (Xitp—r—js1 - -Xip-1-js1) if x_, €A;

Then ¢ is surjective and continuous. Let i’ be a probability measure on {B! (X)}Z
given by the push forward of the map p by ¢ i.e. u'(U)=u(¢~'(U)). Then it
can be checked that pt’ is a stationary markov random field such that supp(u’) =
{B!(X)}*. Therefore ' is a stationary Markov chain. Let it have a stationary
distribution 7. Then the following is true. [4]

im QU (Xigpoy .o Xigpo1 | Xo1x22.oxy) = Wm0 (Kigp—r - Xip—1 | X212 X))
— 00 =00

1

T[(xitp—r -« Xitp—1 )
Take a sequence {it};2, c N such that
Jim w1 Cxo |x—1 (Xigep-r = ar))

exists for all a; € A;. Then,

W(xo | xo1x—p ... x—p) klirgoz,u(xo | X1 %Xt pmr ) (Kigtpr - - - Xigep—1 | Xo1X22 ... X_p)
—

Z n(aiay...a,) klim (X0 | X=1Xitp—r)
which is independent of x_,x_3...x_, . Therefore,
w(xo | xo1x_n...x) = (x| x-1)

which proves that  is a stationary Markov chain. O

The theorem does not hold if the measure is not assumed to be stationary.

Consider any probability measure y such that supp(p) is the shift space
{0%°,0°1%,1%°,1°02%,2%}

28



To clarify the notation, 1°°02° refers to the point x such that

1ifi<0

xi=40ifi=0

2ifi>0
and all its shifts. The shift space is countable. It can be checked that any such
measure is a Markov random field. But the measure cannot be a Markov chain of

any order because the support is a shift space which is not a shift of finite type.

This is an elaboration of an example as given in [3].
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Chapter 5

Markov Random Fields in 2

Dimensions

In the last chapter, we saw that stationary Markov random fields in 1 dimension are
measures with nearest neighbour Gibbs potentials. This chapter intends to show
how this result fails in 2 dimensions. One of the key observations in the proof
of Theorem 4.1 was that the support of any stationary Markov random field in 1
dimension is a nearest neighbour shift of finite type. Our first example will be that
of a stationary Markov random field in 2 dimensions such that its support is not a
nearest neighbour shift of finite type. In fact it is not a shift of finite type at all.
Let v be some stationary probability measure on {0, I}Z. Consider the proba-

bility measure y on {0, 1}Zz such that

0if a(m,n) + a(m,n+ 1)for some m and n
u(la,A]) = ,
v([b,B]) where B = {x| there exists y such that (x,y) €A}

and b(t) = a(t,m) if (t,m) € B for some m € Z

for all A finite, @ € {0,1}. The measure constrains the symbols to remain constant

vertically and behave with accordance to v horizontally. Then

ifa(i,j) =b(i,k) for (i,j) €A, (i,k) €
N([a,A]‘[b,B])zl (i,7) =b(i.k) for (i,j) €A, (i,k) € B

0 otherwise
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provided dA c Bc A“ and u([b,B]) > 0. That is, given a boundary configuration
with positive measure there is a single way to fill it in to be in the support of u. It
follows that

u(a,Al|[b,B]) = u([a,A] [ [Dlaa,, 0A])

This proves that u is a stationary Markov random field. If we choose v such that
supp(V) is not a nearest neighbour shift of finite type then p is a stationary Markov
random field whos support is not a nearest neighbour shift of finite type.There are
many such examples.

We will now give an example showing that the equivalence of (1) and (3) in
Theorem (4.0.9) fails in 2 dimensions. We will take an example on a finite graph
as given in [11] and the extend it to the 7? lattice. Recall the characterisation
of Markov random fields on finite graphs from Equation (2.0.1): u is a Markov
random field on a finite graph G = (1, £) with alphabet R if and only if for all A, B
independent a,a’ € R*,b,b" e RE,c e R where C = (AUB)¢

p(a b ould b o)y=pl@ b ud b c)

Consider G = (V,€) with V ={0,1,2...5} and £ given by Figure 1.1.

A\

Figure 5.1: G

The alphabet is R = {a,b}. Consider the configurations given in Figure 1.2.
It can be checked that any pair of the configurations H, I, K, L and M differ on a
connected subset of the vertices. Consider any probability measure 1 on RY such
that

supp(u)={H,1,J,K,L,M} (5.0.1)

and

p(HDuT LY = n({THu (K u({M}) (5.0.2)

We will use equation (5.0.1) to prove that  is a Markov random field and equation
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ZaN
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A\

M b

K

Figure 5.2: The Configurations

(5.0.2) to prove that it does not have a nearest neighbour Gibbs potential. Since
any pair of the configurations H, I, J, K, L and M differ on a connected subset
of the vertices the measure U is a Markov random field. To see this, take two
sets A,B c V which are independent. Let C = (AuB)“. Consider configurations
x,x eRAy,y eRBand ze RC. Then (x y 2),(xX ¥y 2)esupp(u) implies

x=x"or y=y'. Therefore,
e oy u@ Y D=p@" y Jui y 2)

So the measure is a Markov random field.

Suppose the measure did have a nearest neighbour Gibbs potential V. Then,

SV HI) Y UI) V(L)
C cliques in G

eV le) pV(Kle) ,V (Me)
C cliques in G

(K u(M})

p({HDHIHu(LY)

since H, J and L together have the same collection of configurations on every
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clique as I, K and L. But since we have chosen a measure such that

p({HDuTHuLY) = n({IHu (K u({M})

U has no nearest neighbour Gibbs potential.

We will transport this example to one in the Z? lattice by stretching out edges
and introducing some new symbols. Consider the graph G’ with vertices
V'={1,2,3...25} and edges as shown in Figure 3.

n3 n4 ns ne g4

17 18 19 20 25

Figure 5.3: G’

The new alphabet shall be R’ = (Ru(RxR)u{¢})x{1,2,3...25}. We will con-
struct configurations H',I’,J’,K’,L' and M’ corresponding to the configurations H,
I, J, K, L and M given before. The graph G’ is identified with the the graph G as in
Figure 1.4.

#3 ‘?4 (L] 1“6

17 18 19 0 25

Figure 5.4: Correspondence between G and G’

The darkened edges act like wires carrying information between the marked ver-
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tices. For the configurations in the support, the symbol on vertex 11 is always @,
The vertices 3, 7, 16, 24, 13 and 14 take symbols as on 0, 1, 3, 2, 4 and 5 respec-
tively. The edges on the darkened edges carry information about the symbols from
one end to another. For example look at Figure 1.5 to see how H' corresponds to
H.

1 3 4 1
[a,b a,h b b.a b,a
] B 7 B 2
a,h a,a a a,b b,a

Figure 5.5: Correspondence between H and H'

To illustrate how the darkened edges act like wires note that in H vertex 0 has
symbol b and vertex 4 has symbol a. Consequently, in H' vertex 3 has symbol b
and vertex 13 has symbol a. Going clockwise vertex 13 comes before vertex 3. So
the vertices in between have sy,mbols (a,b). As in the last example, we consider a

probability measure 1’ on R'" such that

W {H DU (DR L)) = ' () (K Hr' (M)
and
supp(u')={H'.J",L'.I' K',M"}
For reasons as before the measure is a Markov random field such that it does not
have a nearest neighbour Gibbs potential.

Now, divide the Z? lattice into disjoint 5 x 5 grids. There are 25 ways of doing
this. Choose the one in which the origin is left-upper corner of a certain grid. Now

place configurations H',I’,J',K’,L’,M' independently on the grids with probability
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. - 7?2 . 7z .
(', This gives a measure fi on R'” .Consider the measure v on R'” given by

L

v(U) =
@) 25 o<ijea

> (o '6,/(U)) for any measurable set U

Proposition 5.0.10. v is a stationary Markov random field that does not have a

nearest neighbour Gibbs potential.

Note, that in this example supp(V) is a shift of finite type but not a nearest

neighbour shift of finite type.

Proof. We will first prove that the measure is stationary. Take any cylinder set
[a,A] such that fi([a,A]) >0 where a € (R")* and A c Z? finite. While setting up
the configurations, we began by partitioning Z?> into 5 x 5 blocks. Let the parti-

tioning sets be denoted by {7;}:°,. This also gives a partition of A, say {A;},.

Since the configurations are put independently on the grids with probability pt’ on

the 5 x 5 boxes

fi([a,A])

s

.a( [a|Ai7Ai])

Il
—_

i

.a([a|AnAi])

= T 3
_::1

. .a(GkS([aL‘\nAi]))

fi(a7 ([a,A]))
i(c;>([a,A])) fork=1,2

Il
—_

R

Therefore, for any cylinder set [a,A] c (”R’)ZZ

f(la.A]) = (07 ([a.A])) = A(03 ([a,A]))

2
Since cylinder sets generate the borel sigma-algebra of R’ 2 for any measurable

set U

1(U) = [i(0} (U)) = (a3 (U))
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Therefore, for any measurable set U c R’ z

V(Gl(U))— >, Ao sz(Gl(U)))— >, A(oi'e! (U))=v(U)

25 0<i, j<4 25 0<i,j<4

and

V(Gz(U))— >, Ao sz(Gz(U)))— >, A(oi'e! (U))=v(U)

25 0<i,j<4 25 0<i,j<4

Therefore v is stationary.

Now, we will prove that v is a Markov random field. Suppose A is some non-
2
empty finite subset of Z2 . Let x € supp(v) and a € R'“ be some configuration.
Let B be another finite set such that dA c B c AC. We want to prove

v([a.A)|[xls,B]) = v([a,A]|[¥l24,0A])

To construct configurations on Z? we began by dividing Z? into 5 x 5 blocks and
then placing the configurations on these. Each symbol used has a number in be-
tween 1 and 25 which determines how this division has been done. By looking at
x(j,k) for any (j,k) € dA one can determine how the division has been made. Take
some (j,k) € dA. Z?* can be partitioned into 5 x 5 blocks 7;’s and numbered accord-
ing to Figure 1.3 such that the number on (j,k) is the same as the number designated
to a(j,k). This will give a partition of A say {A;}",. By renumbering the 7;’s we
can assume that each A; c T;. Since the configurations are put independently on the

grids with probability 1" on the 5 x 5 boxes

v([a,A] | [x|g,B]) ﬁV(MAnAi] [x|g, B] )by independence

l
n
= [Tv(al,Ail| [, BN Ti])

n
= HV a|An [bemT,-aaAimT;'])

—_

1
by the Markov random field property of '
= v([a,4]| [xlas, A1)
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Now we will prove that the measure does not have a nearest neighbour Gibbs
potential. Let A c Z2 be a 5x 5 block. Let H?,I°,J°,K°,L°,M° be configurations
on A corresponding to H',I’,J', K’ L' /M’. Now consider a configuration a on dA
such that

v([H’,A]n[a,dA]) >0

This assumption implies that

v([H?,A]n[a,dA])v([J’,A]n[a,dA])V([L’,A]n[a,dA]) >0
v([I°,A]n[a,dA])V([K°,A]n[a,dA])v([M°,A]n[a,dA]) >0

Then,
v([H*,A][[a,0A])v([J°,A]|[a,dA])V([L?,A]|[a,dA])
= W{H DL D' ELY)
# W {IH (K ((M')
= v(I°,A]|[a,dA])v([K?,A] [ [a,0A])v([M®,A] | [a,0A])
Therefore, the measure does not have a nearest neighbour Gibbs potential. O

We were prompted by this example to study Markov random fields from an-
other direction. It turns out that if the support of a Markov random field has the
pivot property(defined below) then there is another compact way of representing
its conditional probabilities.

Let D be a set of finite subsets of Z2. Let A€ D, X c RZ a shift space and x,y
be distinct elements of By g4 (X) such that x =y on dA. Then a pivor from x to y
in the shift space X is a sequence of points x = x1,x2,x3...x, =y € Byuga (X) such

that x;[94 =xj|54 forall i and j and |{r € Alx;(r) # x;s1(r)}| =1

Definition. A shift space X c RZ is said to have the D - pivot property if for all
A €D and x,y € By,ga(X) such that x =y on A there is a pivot from xtoy in X.

This means that any configuration can be changed site by site to obtain any

other configuration if they agree on the boundary of an element of D. Note that
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a shift space with safe symbol or more specifically full support has the D — pivot
property where D is the set of all finite subsets of Z?.

This property was initially explored by us to give another proof of the
Hammersley-Clifford Theorem. However the property has some other consequences

which will be discussed in this chapter and the next.

Suppose a stationary Markov random field u is given on RZ" and D be the set
of all finite subsets of Z*. Let supp(u) = X. The specification of i is the function
A:{AxBy,94(X)|A e D} — R given by

A(A,x) = u([xla,A] [ [xloa, 0A])

The infralocal specification of p is the function & : By(o0)yua{(0,0)}(X) — R
given by
8 (x) = u([xl(0,0),{(0,0) }] | [x[a((0,0)3,9{(0,0)}])

Proposition 5.0.11. Suppose D is a set of finite subsets of Z* such that any finite
subset of 77 is contained in an element of D. Let X be a shift space with the
D - pivot property and L be a stationary Markov random field such that supp(L) =

X. Then there is an expression of the specification of L in terms of the infralocal

specification of L.

The proposition can be restated with Z? replaced by any graph.

Proof. Suppose D, X and u be as stated in the lemma. Suppose the infralocal
specification of u is given. We will determine the specification of the measure.
Let A c Z? be finite and x,y € By,54(X) be distinct such that x =y on dA.Let B ¢
D such that AUJA c B. Let z € B yp(X) such that z=x on JdA. Since p is a
Markov random field, supp () is a topological Markov field. So there exist x;,y; €
Bgoop(X) such that x; =x and yy =y on AUJA and x; =y; =zon BUdB—-AUJA.
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Letx = (x1...x, =y1) be a B—pivot. Let x; # x;+1 at v; = (a;,b;) for all i. Then,

A(A,x) p([x[a,A] ‘ [x]oa,0A])

AAY) u(DlaA]| [las,94])
([x,AudA])

[v,AUudA])
_ u([x1,BudB])
p([xn,BUIB])

"= u([x;,BUdB])
-1 H([xis1,BUIB])
b pu([xil ooy it vd({vih)])
izt L ([Xist| g yoacquy), it vd({vi})])
since U is a Markov random field
1 §(0 0y (x))

i1 8(0l 0V (xis1))

==

since U is a Markov random field

S o~

—

O]

Therefore the specification is completely determined by the infralocal specifi-
cation. The proof gives an expression for the specification in terms of the infralocal
specification. However the expression depends on the pivot chosen between the
two configurations. This indicates that the infralocal specification is not arbitrary
and depends on the shift space X. To understand the constraints satisfied by the in-
fralocal specification, we have to gain a deeper insight into pivoting process. This
is pivoting at a single site. One might ask whether nearest neighbour shifts of finite
type always have this pivot property of some finite size. However there do exist
shifts of finite type such that they do not have pivots of any fixed finite size. We

will continue this discussion at the end of next chapter.
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Chapter 6

Further Work

In this chapter, we will discuss some questions which arose in the study and, to
the author, are still open. This chapter lacks proofs and the emphasis is on a quick

introduction to various questions.

6.1 Generalising Theorem 2.0.4

In Theorem (2.0.4) we proved the equivalence of Markov random fields and mea-
sures with nearest neighbour Gibbs potential under the assumption that the support
of the measure has a safe symbol. We were given a graph G = (V,£) and a Markov

random field on RY such that its support had a safe symbol ‘0’
Let
H ={aesupp(u) | (a,0") is a homoclinic pair }

and A be a matrix whose rows are indexed by pairs in H and the columns by
elements of 7 i.e. configurations on cliques with positive probability. Suppose

c €T is a configuration on C and a,b € H. The matrix entries were given by

1 ifa|c=C,b|C¢C
A(a,b),c: -1 ifa|C¢C,b|c=C

0 otherwise
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An essential part of the proof was to show that

V' ={v|vA =0 and v has finitely many non-zero entries }

is generated by

V ={v|vA =0 and v has at most 2 non-zero entries}

Now, let a set X ¢ RY be given and H be the set of homoclinic pairs in X. As
before A is a matrix whose rows are indexed by pairs in H and the columns by
elements of 7 i.e. configurations on cliques in X. Suppose ¢ € 7T is a configuration

on C and a,b € H. The matrix entries are given by

1 ifa|C:c,b|c¢c
A(a7b)_’(;: -1 ifa]c;tc,b]czc

0 otherwise
Then X is called Gibbs-feasible if
V' ={v|vA =0 and v has finitely many non-zero entries }
is generated by

V = {v|vA =0 and v has at most 2 non-zero entries }

Then the proof of Theorem (2.0.4) shows that

Theorem 6.1.1. Let y be a Markov random field such that supp(u) is Gibbs-
feasible. Then U has a nearest neighbour Gibbs potential.

Question 1 What are nice conditions on a shift space X such that it becomes Gibbs-
feasible?

One such nice condition is that X has a safe symbol.
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6.2 Topological Markov Fields

Topological Markov fields are central to this thesis. They played an important role
in the proof of Theorem 4.0.9 which states that stationary Markov random fields
are Markov chains in 1 dimension. In the proof we showed that topological Markov
fields on Z which support a stationary probability measure are nearest neighbour
shifts of finite type. A natural generalisation of the class of shifts of finite type is
the class of sofic shifts defined as shift spaces which are factors of shifts of finite

type. The following is true.

Lemma 6.2.1. Suppose X c R” is a shift space such that it is a topological Markov
field. Then X is a sofic shift.

With the help of this lemma, the following is a consequence of the proof of
Theorem (4.0.9).

Theorem 6.2.2. Suppose X c R” is a shift space. The following are equivalent:
1. X is the support of a stationary Markov chain.
2. X is the support of a stationary Markov random field.
3. X is a topological Markov field and X x X is non-wandering.
4. X is a topological Markov field and X is non-wandering.

5. X is a disjoint union of finitely many irreducible nearest neighbor shifts of

finite type.

However there does not seem to be any such theorem in dimensions greater
than 1. The following aspect has not yet been explored but is of interest to the
author. X ¢ RZ is called a global topological Markov field if for all x,y € X such
that x = y on dC for some C c V which is not necessarily finite. Then z€ RY defined
by

xonCudC
Z:
yon (CudC)©
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is an element of X.
Question 2 Suppose X is a global topological Markov field and a shift space. Does
this imply that it is sofic?

Another point of interest is the characterisation of the supports of a stationary
Markov random field which are necessarily shift spaces. Suppose X ¢ RZ is a shift
space. Then X is the support of a stationary Markov random field if and only if it is
support of a stationary probability measure and is a topological Markov field. This
lead us to the following question.

Question 3 Let X c RZ . If X is the support of a stationary Markov random field,
then X is the support of a stationary probability measure and X is a topological

Markov field. Is the converse true?

6.3 Pivot Property and 3-Checkerboard

The n-checkerboard is a shift space given by
X, = {x€{0, 1,2...n—1}Zz |x(i,j)#x(i,j+1) and x(i,j) #x(i+1,j) for all i and j}

Then, as in [5], X3 and X, for n > 6 has the D — pivot property where D is the set
of diamonds D,,’s.
Dy ={(x,y) €22 | +]y| <n}

D can be replaced by the set of finite simply-connected subsets of Z>

Figure 6.1: The thicker lines represent the subgraph induced by D3

We will work with the 3-checkerboard, however the methods employed are more
general.

Suppose U is a stationary Markov random field such that supp(u) = X3. It
is to be noted that we do not know if such a measure exists. In the remainder
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of this chapter we shall derive some features of such a measure. Then by proof
of Lemma 5.0.11 there is an expression for the specification A in terms of the
infralocal specification 8. In X3, the symbol at a site can change if and only if
the neighbourhood is monochromatic i.e. a single symbol occupies the sites in the

neighbourhood. Let p,x,q,r,y and z € Bp,(X3) be as in Figure 1.7.

Figure 6.2: p.,x,q,1r,y and z

Let
vi = log(8(p))-log(d(x))
v2 = log(6(q)-1log(8(y))
vy = log(8(r))-1log(d(z)).

Then vy, v, and vz completely determine the specification A in the following way.
Letd = (dy,d>...d,) be a D,-pivot. Define

ags=Wildi(j)=1,dis1(j) =2 for some jeD,}|
—Kildi(j) =2,di+1(j) = 1 for some j € D, }|
bg=Nildi(j)=2,dis1(j) =0 for some j € D, }|
—|{i|ld;(j) =0,d;+1(j) =2 for some j € D, }|
ca= Kildi(j)=0,di+1(j) =1 for some j € D, }|
-{ildi(j) = 1,d;s1(j) = 0 for some j € D, }|

These record the number of switches of each kind. Suppose A c Z? is finite.
Let x,y € Byuga(X3) be distinct such that x =y on dA. Let z € X3 such that z = x
on dA and k such that AU dA c Dy. Then as in the proof of Proposition 5.0.11, we
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consider points x1,y1 € Bp,uap, (X3) such that

x;=xand y; =y on AUJA
and x; =y; =zon DyudD;—(AUdA)

Now consider the pivot d = (dy,d> . ..d,) such that d| = x; and d,, = y; Then,

A(A,x)
A(A,y)

_ Viaq+vabg+vicq (6.3.1)

Suppose 1 has a stationary nearest neighbour Gibbs potential V. We can assume

that the potential is zero on configurations on single sites. Then,

v =V +V10)+V(9)+V(9)-V(02) -V (20) -V (9) -V (3)
v =V (12)+V(21)+V(3)+V(3)-V(01)-V(10)-V(?)-V(})
V3 :V(02)+V(20)+V(g)+V(3)—V(21)—V(12)—V(%)—V(;)

Therefore, v + v, +v3 = 0. The converse is also true.

Proposition 6.3.1. Suppose L is a stationary Markov random field such that supp(lL) =
X3 Let vi,vy and v3 be as described above. Then [L has a stationary nearest neigh-

bour Gibbs potential if and only if vi +vy+v3 =0

Given this lemma, we would like to know if the infralocal specifications satisfy
any relations. For this we refer to the proof of Proposition 5.0.11. There we derived
an expression for the specification in terms of the infralocal specification. However
this expression depended upon the pivot chosen between the two configurations.
Different pivots might lead to different expressions. This will lead to an equation
which the infralocal specification must satisfy. To be more formal, let X, 4 and D

be as in Proposition 5.0.11. Relationships arise in the following two ways:

1. Suppose A c Z? finite such that A ¢ D. Let x,y € By y4(X) be distinct such
that x =y on dA. Let z1,2, € X such that z; =z, =x on dA and B € D such
that AUJA c B. Then as in the proof of the lemma, we consider points
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x1,y1 € Bpugp(X) such that

x;=xand y; =y on AUJA
and x; =y; =z on BUJB-AUJA

Similarly x5,y; € Bg gp(X) are chosen such that

xp=xand y; =yon AUJA
andx; =y, =z on BUJB-AUJA

Now consider pivots a = (aj,a;...a,),b = (by,by...b,) such that a; = xj,
an =y1, by =x and b, =y, Let a; # a;+1 at v; = (l;,m;) and b; # b;1 at w; =
(n;, k;)for all i. Then,

A(Ax) " 8(0f0) (a)lp,) = 8(at oy (b)lb,)

A(A,y) i 5(GfiG£"’(ai+1)|D2) i=1 5(Gfli0§i(bi+1)|D2)

taking logarithm on both sides we get,

S (logd(0y'0y" (ar)lp,) ~1og 8(0y 6;" (ai+1)p,))
= Y1 (log8(oy" 0y (b1)lp,) ~log (07" 0y (bir1)|p,))

. Suppose B e D. Let x,y € Bg yp(X) be distinct such that x =y on dB. Con-
sider pivots a = (ay,a, ...ay) and b = (by,b, ...b,) such that a; = by = x and
ar=by =y. Leta; # a1 at v; = (l;,m;) and b; # b4y at w; = (n;,k;) for all i.
Then,

MB.x) H St @) (ool ()
A(B,y) i1 8(0l 0y (aim1)lp,)  i-1 (o] 0y (bist)lp,)

Taking logarithm on both sides we get

> (log8(of 05" (ai)|p,) ~log (o) 63" (ais1)p,))
= Y1 (logd(0) 05 (b:)|p,) ~log 8 (0] 05 (bis1)Ip,))
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Note that these relationships are dependent on the shift space X rather than on the
measure (. Also the constraints of type (2) can be looked at as a special case of
constraints of type (1). However checking constraints of type (1) presents an extra
level of difficulty.

Suppose a shift space X is fixed. Let

U ={u | u is a stationary Markov random field and supp(u) =X}

Given a probability measure y € U, let § be its infralocal specification. Consider

the function
8u: {(x.y) | x.y € Bp,(X) and x =y on 3{(0,0)}} — R

given by
6y (x,y) =log(8(x)) ~log(8(y))

Then the set {8, | u € U} is contained in a finite dimensional vector space satisfy-
ing equations of type (1) and (2).

Question 4 Given a shift space X, is there a finite procedure to determine the linear
space generated by equations of type (1) and (2)?

These constraints depend on how much can configurations in X can pivot. For
example, if X is the full shift then pivoting is very easy. Hence the infralocal spec-
ification of a stationary Markov random field supported on it is very constrained.
However in X3, the pivoting is very constrained and hence there are no relations
arising of type (1) and (2).

To be more formal, suppose x = (x1,X2,X3...X;) is an D,- pivot in X3 for some
m. The following proposition will establish a consistency result between various

pivots between two given configurations.

Proposition 6.3.2. Let x = (x1,x2...x,) and y = (y1,x2...y,) be a D,, pivot for

some m and x| =y and x, =y,. Then,
ay =ay,by=byand cy=c,

This rules out any constraints of type (2). The following is a stronger version
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of the proposition given above. It rules out any constraints of type (1).

Proposition 6.3.3. Let x = (x1,x2...x,) and y = (y1,x2...y,) be a D,, pivot for
some m. Suppose there exists a set A c D,, such that x| = y\ and x, =y, on AUJA.

Also x1 =x, and y, =y, on D, — A. Then,
ay =ay,by=byand cy=c,

Thus there are no constraints on vy, v, and v3 of type (1) and (2).
Question 5 Let D' be the set of all finite subsets of 72, Let v, ,v2 and v3 € R. Then,
using the expression in Equation 6.3.1, a function

A:{AxByus(X3)|AeD'} — [0,1]
can be constructed such that for any finite A € Z? and y € By, (X3)

> A(Ax) =1

xeByuga(X3) | x=y on A

Does there exist a stationary Markov random field u such that supp(u) = X3 and
A is its specification? We are close to proving that there exist a stationary Markov

random field u such that supp(u) = X3 for vi,v, and v3 =0.
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Chapter 7

A Linear Algebra Theorem

Typically linear algebra deals with finite dimensional vector spaces. However, in
this thesis we have encountered the use of matrices with countably many rows and
columns. This chapter is devoted to clarify the notions. It might be possible that
functional analysis is a much better basis for these things. However, since the
concepts are so simple, we shall keep it to this setting.

Given arbitrary non-empty sets M and N, a matrix of the size M xN is a
function A : M x N — R such that {y|A(x,y) # 0} is finite for all x € M. This is
what is meant by having a matrix such that the rows are indexed by elements of
M and the columns are indexed by elements of N. Suppose we are given A and B
matrices of size M x N and N x K respectively. Then AB is a matrix of size M x K
such that

AB(m,k) = Z]:VA(m,n)B(n,k)

for all m e M and k € K whenever the sums are well defined.

Theorem. Suppose M and N are countable sets and K is singleton. Let A be a
matrix of size M x N and b a matrix of size M x K. Then there exists a matrix x of
size N x K such that Ax = b if and only if

VA=0 — vb=0

where v is a matrix of size K x M with finitely many non- zero entries and 0 is a
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matrix of size K x N such that 0(a,b) =0 for allac K and be N

If M is finite, this is a well known linear algebra fact. One can for instance
look in [9]. We shall assume this and prove the theorem. The idea is to take the
solutions of finite parts and then stitch them together to get the entire solution. The

theorem holds even if restrictions on the cardinality of M, N and K are removed.

Proof. Suppose A, b as stated in the theorem. Consider an increasing sequence of
finite subsets {M;} of M such that

UM =M

i
Let A; be a submatrix of A of size M; x N and b; be a submatrix of b of size M; x K
given by

A = Alpxn

bi = b|mxn

Since M; is finite and
VA,'ZO — Vb,'ZO,

for every i there exists a solution to the equation A;x = b;. Take an increasing

sequence of finite subsets {N;} of N such that

UN,; =N
j

Let
S; = {x e R"X| there exists y e RV*X such that A;y = b; and YInjxk = X}

be the projection of the solution space onto the N;th coordinates.
Note that, each Sj. is non-empty, Sj.“ c S} and the projection of S; 1 onto the

Njth coordinates gives us S’]
Sj- = {x e RVK| there exists y € S;H such that y|y,xx = x} (7.0.1)
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Therefore {S’] i~ is a nested sequence of affine subspaces of a finite dimen-
sional vector space. Hence the dimension of Sj. is eventually a constant. Therefore
for any j, Si- = Si-” for a large enough i. In particular, ﬂS‘J is non-empty for all j.

ieN
We will now prove some consistency result of these solution sets by induction.

Lemma 7.0.4. There exists a sequence {x; };en such that x; € ﬂSf and x|, xk =
ieN
X;—1 forallt.

Proof. Letx; €[ S’i be chosen. By equation (7.0.1), for every i there exists xé € Sé
ieN
such that x|y, xx = x1. Since the sequence {S)};y is eventually constant there
exists x; €[]S5 such that xp|y, xx = x1. Let x1,x;....x, be chosen such that x, € (S,
ieN ieN
for 1 <t <rand x|y, ,xx =x-1 for 2 <t <r. For every i, there exists x.,, €S!
such that x| |y, <k = x, Since the sequence {S',, }ien is eventually a constant there
exists x,41 € ﬂSl’ *1 such that Xr+1|N,xk =Xr. Thus the induction is complete and the
ieN
lemma is proved. ]

Let a sequence {x;};y be as in the lemma before. Let x € R¥*K such that
x|n,xk = X, for all r € N. Take an arbitrary i € N. Since every row has finitely many

non-zero entries for a given z ¢ RV*X| A,z is independent of Z|(Nr)cx x for large

enough r. Choose such a r = ry. We have x,, € (]S;" c S°. By the definition of
leN
S}, there exists x; such that Ayx; = b; and x; | N, =Xry- Therefore, Ajx; =Aux = b;.

Since i was arbitrary, Ax = b. O
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