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A continuous analogue of the invariance principle
and its almost sure version

By ELENA PERMIAKOVA (Kazan)

Abstract. We deal with random processes obtained from a homogeneous random
process with independent increments by replacement of the time scale and by multi-
plication by a norming constant. We prove the convergence in distribution of these
processes to Wiener process in the Skorohod space endowed by the topology of uniform
convergence. An integral type almost sure version of this limit theorem is obtained.

1. Introduction

The usual invariance principle asserts the convergence of a sequence of the
random processes Z,(r) = ﬁ Zgiﬁ] &, v € [0,1], as n — oo, to the Wiener
process W, where &; are independent identically distributed centered random
variables with variance 1. In this paper we study approximations of the Wiener
process W by the random processes

1

Y
where ¢ > 0 is a parameter and V is a centered homogeneous random process with
independent increments such that V(0) = 0 and E(V(1))? = 0. Then almost

all sample paths of X; belong to the Skorohod space D0, 1] and in Section 2 we
prove that X; converges to ¢W, as t — oo, in distribution in DJ0, 1].

X:(x) V(tx), x€]0,1], (1)

Section 3 deals with almost sure versions of limit theorems from Section 2.
Recall the notion of an almost sure limit theorem. Let (,,, n € N be a sequence
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of random variables defined on the probability space (Q,2, P). We will denote
by = the weak convergence of measures, by ¢ the distribution of the random
element ¢ and by B(B) the o-algebra of the Borel subsets of the metric space B.

Usual limit theorem deals with the convergence of (,,. Consider the sequence
of measures

Q’TL[C“](W) - n dedgk ) w e Q7 n e N,

where dj, D, € R. Here and in the following d, denotes the measure of unit
mass, concentrated at the point z. In several cases, under the conditions of a
usual limit theorem, we have

QnlCal(w) = n¢, asn — oo,

for almost all w € €. Such limit theorem is called almost sure version of the limit
theorem.

Almost sure versions of functional limit theorems were studied in several
papers. Here we mention only LACEY and PHILIPP [1], CHUPRUNOV and FAZEKAS
[2], CHUPRUNOV and FAZEKAS [3].

We describe sequences (sy,), such that

Qn(w) = Qn[Xs, deéXk(tw) (2)

converges weakly to the distribution of ¢W in D|0, 1] for almost all w € Q.
In CHUPRUNOV and FAZEKAS [4] it described the function f such that the

measures i
1 1
M/l 6Xf(t)(1)(w)zdta A€ B(R)

converges weakly for almost all w € 2, as T' — o0, to centered Gaussian distrib-

ution with the variance o2.

QT,w (A) =

We prove a functional version of this assertion (Theorem 1). We show that
under Chuprunov and Fazekas assumption the measures

T
Q’;,w = /5Xf(t)(w)d
1

converges weakly, as T — o0, to the distribution of oW in D|0, 1] for almost
all w € ). The proof of this result is based on the criterion for integral type
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almost sure version of a limit theorem which was obtained in CHUPRUNOV and
FAZEKAS [4].

In MAJOR [5] it proved that if X (¢) is a generated Ornstain—Uhlenbeck
process then the measures

1" 1
Qred) = o [ noqdt. A€BODY)

converges weakly, as T — oo, to the distribution of X in D[0, 1] for almost all
w € Q. So Theorem 1 is a some analogue of Major Theorem. Observe, that the
proves of aur almost sure versions of limit theorems are based on CHUPRUNOV and
FazEKAS Lemma [3]. The proof of Major Theorem is based on ergogic theorem.

2. Functional limit theorems

We will denote by 2 the convergence in distribution. In the paper we will
denote by the same symbol the random process and the random element corre-
sponding to this random process.

Using the KOLMOGOROV representation (see [6], Sect. 18) we can assume that
the characteristic function of the centered homogeneous random process V' (t) with
independent increments and with finite variance is

+o00
) . 1
ovo@ =B ) = e (] [ (@ =1-izy) aK) o], ceR @)
Here K(y) is a bounded increasing function such that K(—oo) = 0.

We will consider the sequence of the random processes

Yo(t) = Xo, (1) = ——V(sut), (4)

NG

where
Sp — 00, asm — oo. (5)

We will use the following preliminary result.

Proposition 1. Let Y,, be defined by (4) and assume that (s,,) satisfies (5).
Let 02 = K(4+00). Then we have

d
Y, = oW, asn— oo,

in DI0,1] endowed by the topology of uniform convergence.
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PROOF. Let 0 < t; < t3 < co. By the convergence criterion in [6], Sect. 19,
we have

Yo(ta) — Yu(t1) % o(W(ty) — W(t1)), asn — . (6)

Let 0 <ty <t; <--- <t <oo. Introduce the notation AY,,; =Y, (¢;) — Y, (ti—1)
and AW; = W(¢t;) — W(¢t;—1). Since AY,;, 1 < i < k, are independent random
variables, from (6) we obtain

(AYn17~-~;AYnk) i (UAWl,...,O'AWk).

Consequently, the finite dimensional distributions of Y;, converge to the finite

dimensional distributions of cW. Also we have
limsup E|Y,, (t2) — Yy (t1)|? = 2|t2 — t1]. (7)

n—oo

But (7) together with the convergence of the finite dimensional distributions
gives the weak convergence of Y;, to oW (see BILLINGSLEY [7], Theorem 15.6)
in D|0,1] with Skorohod’s J;-topology. However, in our case the limit process
is a continuous one. Hence, (see POLLARD [8], p. 137, and the discussion in
BILLINGSLEY [7], Sect. 18), the weak convergence in Skorohod’s Ji-topology ac-
tually implies the weak convergence in the uniform topology of D]0, 1]. The proof
is complete. O

Using Proposition 1, we can prove the following proposition.

Proposition 2. Let X; be defined by (1). Then it holds that
X 4, oW, ast— oo,

in DI0,1] endowed by the topology of uniform convergence.

ProoF. Counsider DJ0,1] in the topology of uniform convergence and the
space M of distributions on D[0,1] with the topology of convergence in distri-
bution. Then M is a metric space and denote by pjs a metric which defines
this topology on M. Then, by Proposition 1, par(ux,, ; plow) — 0, as s, — oo.
Therefore ppr(px,, pow) — 0, as t — co. The proof is complete. O

Let &;, ¢ € N, be independent identically distributed random variables with
the expectation a and the variance b* and let 7(t), t € R*, be a Poisson process
with the intensity 1, such that the families &, i € N and w(t), t € R are

independent. Then
7(x)

V'(z) = Z& —az, x€]l0,1],
i=1
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is a centered homogeneous random process with independent increments such
that V/(0) = 0 and E(V'(1))? = a? + b2
So from Proposition 2 we obtain the following corollary.

Corollary 1. Let &;, : € N, be independent identically distributed random
variables with the expectation a and the variance b>. Let

(tz)
‘( & —atx

Then one has

X, 4 a2 02 W, ast — oo,
in DI0,1] with the topology of uniform convergence.

For ¢ =1 from Corollary 1 we obtain the following.

Corollary 2. Let

Then one has
X! 4, W, ast— oo,

in D[0, 1] with the topology of uniform convergence.

3. Almost sure versions of functional limit theorems

We will consider the sequence of measures defined by (2) and connected with
the random processes X;(x).
For the sequence s,, we will assume the following property:

(A) for some 3 > 0, " is an increasing sequence.

S
nB
We will consider dj € R with the properties:

k+1 e
(®) ogdkgln(k), ];dk:oo.

Denote D, = >_7'_, d.
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Proposition 3. Let (A) and (B) be valid. Then it holds that
Qn(w) L pew  if n— o0 (10)
for almost all w € (.

PROOF. By (A) (s,) is an increasing sequence.

Let [ < k. Let
0, 0<z< L
Yia() "
kI\T) =
1%
Yi(z) — (Z), %gazgl

Then Yy (x), 0 < « < 1, and Yj(z), 0 < 2 < 1, are independent random
processes. Let p be the metric of D[0, 1]. Using the moment inequality from [8],
Sect. 5, p. 231 we obtain

Ep(Yi, Yu) <E sup [Vi(z) = Yi(z)| <E sup [Vi(z)]

0<z<1 ogxgj—i
VE(V (5))? o
< 4E’Yk (‘”)‘ < VEVE)R ) [30 4y (l) . (1)
Sk \/i Sk k

Lemma 1 in [3], Proposition 1 and (11) imply (10). The proof is complete. O

For the function f we will consider the following property

f(x)
B

(@) for some (>0, is an increasing function.

Now we will prove the integral type almost sure version of Proposition 2. We
will consider the random processes

Vi) = VU0
' £(t)

Let the function d(s) is a decreasing such that the condition

k—+1 k +1 (%)
(D) / d(s)ds <In 5 for all k € N and / d(s)ds = +00
k 1

are valid.

, x€0,1].

We will consider the measures
s
Qhu() = g7 [ Ord(s)ds
1

where D(S) = fs

| d(s)ds.
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Theorem 1. Let (C) and (D) be valid. Then we have
QL(W) % pew, asS — oo, (12)

for almost all w € ().

PrROOF. Let 0 <l < k, [,k € N, k<t <k+ 1. Introduce the notation

0, 0<s< M,
Ylkt(s) = V(£ I (t)
vy VU@ 1@

@ f@

Then {Vigi(s) : k <t < k+1} and {Y;(s) : | <t < [+1} are independent families.
Repeating the proof of (11), we obtain

l B/2
Ep(Y;, Yi) <E sup [Yi(s) — Yiee(s)] < 4-27/%0 () .
0<s<1 k

By Corollary 2.1, from CHUPRUNOV and FAZEKAS [4] this and Proposition 2
implies (12). The proof is complete. O

Theorem 1 and Corollary 1 (resp. Corollary 2) of Proposition 2 imply the
following corollaries.

Corollary 1. Let X' be defined by (8) and let f be a function with the
property (C). Suppose (D) is valid. Then one has

1 i w
m/1 5x}(3)(w)d(s)ds 2w, as S — oo,
for almost all w € €.

Corollary 2. Let X* be defined by (9) and let f be a function with the
property (C). Suppose (D) is valid. Then it holds

1[0 w
M/l 5X;(S)(w)d(s)ds — uw, assS — oo,

for almost all w € Q.

Remark 1. Corollary 1 of Proposition 2 is a functional limit theorem for
random sums. So Corollary 1 of Theorem 1 is an integral type almost sure version
of a functional limit theorem for random sums. (For limit theorems for random
sums see KOROLEV and KrRuGLoV [9].)
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