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The Uniform Ergodic Theorem
for Dynamical Systems

GORAN PESKIR* and MICHEL WEBER

Necessary and sufficient conditions are given for the uniform convergence over
an arbitrary index set in von Neumann’s mean and Birkhoff’s pointwise ergodic
theorem. Three different types of conditions already known from probability theory
are investigated. Firstly it is shown that the property of being eventually totally
bounded in the mean is necessary and sufficient. This condition involves as a
particular case Blum-DeHardt’s theorem which offers the best known sufficient
condition for the uniform law of large numbers in the independent case. Secondly
it is shown that eventual tightness is necessary and sufficient. In this way a link
with a weak convergence is obtained. Finally it is shown that the existence of some
particular totally bounded pseudo-metrics is necessary and sufficient. The conditions
derived are of Lipschitz type, while the method of proof relies upon a result of
independent interest, called the uniform ergodic lemma. This result considerably
extends Hopf-Yosida-Kakutani’s maximal ergodic lemma to a form more suitable
for examinations of the uniform convergence under consideration. From this lemma
an inequality is also derived which extends the classical (weak) maximal ergodic
inequality to the uniform case. In addition, a uniform approximation by means of
a dense family of maps satisfying the uniform ergodic theorem in a trivial way is
investigated, and a particular result of this type is established. This approach is in
the spirit of the classical Hilbert space method for the mean ergodic theorem of von
Neumann, and therefore from the ergodic theory point of view it could be seen as
the natural one. After this, a simple characterization is obtained for the uniform
convergence of moving averages. Finally, a counter-example is constructed for a
symmetrization inequality in the stationary ergodic case. This inequality is known to
be of vital importance to support the Vapnik-Chervonenkis random entropy approach
in the independent case. Further developments in this direction are indicated.

1. Introduction

What is nowadays called the uniform ergodic theorem goes back to 1941 when Yosida and
Kakutani published the study [52]. In this study they obtained conditions' on a bounded linear
operator 7 in a Banach space B which are sufficient to provide that the averages n~! Z;L:_g Ti
converge in the uniform operator topology to an operator P in B :

n—1

1 .
1.1 H-E TJ—PH—>0
(1.1 "2

as n — oo . In this context it should be recalled that the operator 7' satisfying (1.1) is called
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LIf T is power bounded and quasi-compact, then (1.1) holds true (see [25] p.86-92).



uniformly ergodic (see [25] p.86). Their work generalizes previously established results of Fréchet
and Visser, and in particular of Krylov and Bogolioubov whose concept of compact operator is
shown to be of vital importance in this direction. Here we find it convenient to recall the words
of Yosida and Kakutani which describe how the uniform ergodic theorem has been discovered.
They wrote (see [52] p.195): “... This condition' was investigated by J. L. Doob? without being
noticed that the linear operation T becomes weakly completely continuous> under this condition.
We have once* treated this case of the condition of J. L. Doob as an application of the mean ergodic
theorem. But, on looking precisely into the detail of the fact, we have found that, in this case,
the linear operation T satisfies even the (in some sense stronger) condition® of N. Kryloff-N.
Bogoliouboff, and that the uniform ergodic theorem is true in this case. (Indeed, the condition of
N. Kryloff-N. Bogoliouboff follows from the condition® of W. Doeblin, which is weaker than that
of J. L. Doob.) ...”

In the rest of the Yosida-Kakutani study the result has been well applied to some problems
in the theory of Markov processes. A number of studies have followed. Among those we point
out [1], [2], [4], [5], [14], [19], [23]7, [24], [301%, [31], [32]°, [33], [34], [43], as well as the
presentation of the Yosida-Kakutani result in [13] (p.708-717) and [25] (p.86-94) where further
references can be found. Of the particular Banach spaces that were under consideration, it seems
that the case of the Banach spaces C(S) and L1(S,%,x) in the notation from [13] has been
studied in more detail (see [1], [2], [4], [13], [23], [34]). Less seems to be known in this context
about some of the other spaces.

On the other hand in probability theory nowadays, we have the fundamental Glivenko-Cantelli
theorem which goes back to 1933 when papers [6] and [18] were published. A large number of
studies were followed. As general references we point out [11], [15], [41] and [42] where additional
references can be found. In the recent years various extensions of the classical Glivenko-Cantelli
theorem have appeared. They could be commonly called uniform laws of large numbers. The main
problem under considerations in this context, roughly speaking, may be stated as follows. Given a
sequence of independent and identically distributed random variables {¢; | j > 1} with values
inaspace S,and amap f from S x © into R , determine conditions under which the
uniform convergence is valid:

fco | N °

(1.2) sup lZf(gj,e) — M) | — 0
7=1

as n — oo, where M(#) is the average of f({1,6) for 6 € O, and the convergence in (1.2)
is one of the standard probabilistic ones. It seems apparent at the present time that two distinct

LA uniform integrability condition which characterizes weak compactness of the (integral) operator under consideration.

2 1t has been done in [10].

3 It means weakly compact in today’s language.

4 It was in [50].

51t is quasi-compactness (in today’s language) which was introduced in [26] and [27].

6 There exist d > 1 and ¢, 8 > 0 such that u(A) < & implies PP (t,A) <1—¢ forall ¢.(Here P(t,A) isa
transition probability.) For more details see Doeblin’s paper [9].

TIf T is a conservative and ergodic positive contraction of L' , then it is uniformly ergodic if and only if it is quasi-compact.

8If || T™]|/n — O, then T is uniformly ergodic if and only if (I—T7)(B) is closed.

®If T is a positive operator on a Banach lattice with ||7™||/n — O , then T is quasi-compact if (and only if) the averages
of its iterates converge uniformly to a finite-dimensional projection.



approaches towards solution for this problem have emerged. The first one offers Lipschitz type
conditions and relies upon Blum-DeHardt’s law of large numbers that is established in [3] and [7].
This law offers presently the best known sufficient condition for (1.2) to be valid. Subsequently,
a necessary and sufficient condition for (1.2), called eventually total boundedness in the mean, is
obtained in [20], and although not explicitly recorded there, this condition involves Blum-DeHardt’s
law of large numbers as a particular case. That result has been recently shown to be valid in the
stationary ergodic case as well (see [37]). This fact clearly indicates that further extensions of this
approach into ergodic theory might be possible. (For a related work we refer the reader to [21],
and in particular to [36] where it is shown that Hardy’s regular convergence of certain means is
necessary and sufficient for the most useful consequence of (1.2) in statistics.) The second approach
has been developed by Vapnik and Chervonenkis through the fundamental studies [45] and [46].
It offers combinatorial conditions in terms of random entropy numbers. In this direction we point
out papers [17] and [53] as well as the presentation in [29] (p.394-420). Let us also mention that
somewhat different necessary and sufficient conditions for (1.2) are obtained in [44].

It is the purpose of the present paper to point out the closeness of problems (1.1) and (1.2),
and to obtain their unification through a single approach. Let us for this reason look more closely
at (1.1) and (1.2) itself. First it should be noted that (1.1) does not provide any application to (1.2).
Moreover, if B = L'(u) and T is the composition with a measure-preserving transformation,
then 7' satisfies (1.1) if and only if 7' 1is periodic with bounded period. Similarly, it seems
that having any particular version of (1.2), the best we can deduce in the direction of (1.1) is the
mean ergodic theorem, that is the pointwise convergence on 5 of the averages from (1.1). This
should follow from uniform integrability of averages along the lines of [11] (p.42-43), at least for
T being the composition with a stationary ergodic shift in a countable product of copies of a
separable Banach space, and with © being a norming subset of the unit ball in the dual space
(see also [11] p.3). Therefore it seems to be of interest to reconsider the uniform ergodic theorem
(1.1) as follows. We suppose that 7" and P are maps on some space [ (which is (are) to be
specified from the character of the objects being involved).

Prime problem. Determine conditions which are (necessary and) sufficient for the convergence
to be valid:

n—1
1 ,
— E T7(fg) — P(fs) — 0 uniformly in 0 € ©
n

j=0

as n — oo, where fy are with values in B for 0 € © .

Dual Problem. Determine conditions which are (necessary and) sufficient for the convergence
to be valid:

=" fo(T7) = fo(P) — 0 uniformly in ¢ € ©
n <

as n — oo, where fy are with arguments in B for 6 € O .

These two problems seem to be of different nature, but each is interesting from its own
standpoint. For instance, taking for © in the prime problem the unit ball in a Banach space
B and norm convergence, we obtain the uniform ergodic theorem (1.1). Similarly, taking for ©
in the dual problem the unit ball in its dual space B* and weak®-convergence, we obtain the



mean ergodic theorem for 7' in B . It should be noted here that in the convergence statements
in the prime problem and in the dual problem we did not specify which convergence takes the
place. We take this liberty to clarify the main ideas of unification, and at the same time to leave
various possibilities open. For instance, if B 1is a function space, then the expression on the
left-hand side in the prime problem could define a function with values in a normed space. Thus
the question as to which convergence takes the place in the prime problem depends on the norm
we consider, due to the fact that in this case instead of the function norm we can consider a norm
in the range space of the function space as well. The same remark might be directed to the dual
problem. Moreover, replacing the unit ball of a Banach space B in the prime problem by a
smaller family of vectors (that may be of some interest) allows the uniform ergodic theorem (1.1)
to become weaker and at the same time more easily established (see Example 4.6). In this way
the anomaly with measure-preserving transformations stated above could be avoided. Finally, it is
obvious that these two problems become mutually equivalent in the case where the operator 7' is
induced by a measure-preserving transformation (at least when this transformation is invertible),
and therefore they involve (1.2) as a particular case. This is precisely the case which is mainly
considered and investigated in the paper.

We shall say just a few words about the organization of the paper, and rather concentrate to the
results in a straightforward way. In the next section we prove a result which is of a considerable
interest in itself. We call it the uniform ergodic lemma (for positive contractions), and to the best
of our knowledge this sort of result has not been studied or recorded previously. Using this result
in the third section we offer solutions for the prime problem and dual problem in the case where
the operator 7' 1is induced by a measure-preserving transformation. In this context it should be
recalled that the pointwise ergodic theorem of Birkhoff is proved by using the maximal ergodic
lemma, while now the uniform ergodic theorem for dynamical systems is proved by using the
uniform ergodic lemma. We think that this fact is by itself of theoretical interest. In the last section
we present another approach towards the uniform ergodic theorem for dynamical systems (which is
in the spirit of the classical Hilbert space method for the mean ergodic theorem of von Neumann)
and various examples.

2. The uniform ergodic lemma

The proof of the forthcoming uniform ergodic theorem in the next section relies upon a fact
of independent interest that is presented in Theorem 2.1 below. This result is instructive to be
compared with Hopf-Yosida-Kakutani’s maximal ergodic lemma (see [25] p.8). In Corollary 2.2
below we present its consequence which should be compared with the maximal ergodic inequality
(see [16] p. 24,29). We begin by introducing the notation and recalling some facts on the non-
measurable calculus needed in the sequel.

Given a linear operator 7 in LP(;) and f € LP(u) for some 1 < p < oo, we denote:

@.1) Sl(f) = X520 T
(2.2) Mn(f) = maxi<j<n Si(f)
(2.3) Ry (f) = maxi<j<n S;(f)/j

for n > 1. We shall restrict our attention to the case where the underlying measure space (X, .A, y)



is o-finite, but we remark that further extensions are possible. The symbols p* and p, denote
theouter 1-measure and the inner [i-measure respectively. The upper ji-integral of an arbitrary
function f from X into R is defined as follows [ fdu=inf { [gdu|geLl*(n),f<g},
with the convention inf ) = +oc . The lower p-integral of an arbitrary function f from X
into R is defined as follows [, fdu = sup { [gdu|g €L (), g < f} , with the convention
sup) = —oo . We denote by f* the upper ji-envelope of f . This means that f* is an
A-measurable function from X into R satisfying f < f*, and if ¢ is an another A-
measurable function from X into R satisfying f < ¢ p-ae., then f*< g p-a.e. We denote
by f« the lower p-envelope of f . This means that f. is an .A-measurable function from X
into R satisfying f. < f, and if ¢ is an another .A-measurable function from X into R
satisfying ¢ < f p-ae., then ¢ < f. p-a.e. It should be noted that such envelopes exist under
the assumption that o is o-finite. It is well-known that we have [ “fdp = [ f*dp , whenever
the integral on the right-hand side exists in R, and [*fdu = +oc otherwise. Similarly we have
[. fdup= [ fidu , whenever the integral on the right-hand side exists in R, and [, fdu = —oc
otherwise. For more information in this direction we refer to [35]. To conclude the preliminary
part of the section, we clarify that f; fdp stands for [ “f-14 dp , whenever A C X is an
arbitrary set and f : X — R is an arbitrary function.

Theorem 2.1 (The uniform ergodic lemma)

Let T be a positive contraction in L'(pu) , and let {fy | 6 € ©} be a family of functions
from LY(u1) . Let us denote A, = {suppee Mn(fo) >0} and B, = { (suppee Mn(fo))* > 0}
for all n > 1. Then we have:

(2.4) / sup fo dp > 0
A, €O

(2.5) / sup fg dp > 0
B, 6€0

forall n > 1.

Proof. We shall first assume that supgeg fo < g for some g € L!(yx) . In this case we have
(supgeo fo)* € L' (1) . Let n > 1 be given and fixed. By monotonicity of T we get:

(2.6) Si(fo) = fo+ TSj—1(fo) < fo+ T((Mn(fo))*)

forall j=2,....,n+1,andall § € © . Moreover, since T((M,(fy))*)>0 forall § €O,
we see that (2.6) is valid for 5 = 1 as well. Hence we find:

My (fo) < fo+ T((Mn(fo))")

for all # € © . Taking supremum over all § € © we obtain:

(2.7) sup My (fo) < sup fop + sup T((Mn(fo))t) .
0eO 0e® 0e®

Since fy < g forall § € ©, then we have supyce (Mn(fp))" < (M,(g))T . Hence we see that



(supgeo (Myn(f9))*T)* € LY(y) . Therefore by (2.7) and monotonicity of T we get:

(2.8) sup My, (fp) < sup fo + T((sup (Mn(fo))™)") .
) o s

Multiplying both sides by 14  we obtain:

sup (M (fo))™ = (sup My (fo))* = sup Mn(fp) - 14, <
0co e 0e®

sup fo - 1a, + T((sup (Mn(fp))")") - 14, <

0c0 0c0
sup fo - 1a, + T((sup (Mn(fo)) ")) -
0c0 0c0

Integrating both sides we get:

[ supgee (Mn(fo))t du <
J4, subgee fo du + [ T((supgee (Malfo))*)") du .
Finally we may conclude:
I supgee (Mu(fo))™ du— [ T((suppee (Mn(fo))*)*) du < [} subgee fo du

and the proof of (2.4) follows from contractibility of 7' . In addition from (2.8) we get:

(sup My(fo))™ < (sup fo)* + T((sup (Mn(fo))")") .
e e e

Multiplying both sides by 1p_ we obtain:

(sup (Mn(fo))*)* = ((sup Mu(fo))")* =
USS) 9cO

((sup My (fo))")" = (sup Mu(fo))" - 15, <
6e® 6e®

(sup fo)" - 1, + T((sup (Mn(fo))")") - 1p, <
G =

(sup fo)" - 1, + T((sup (Ma(fo))")") .
) 0€6

Integrating both sides we get:

[ suppee (Mn(fo))* dp <
5, supsco fo di + [ T((supgee (Mn(fo)*)*) du .
Finally, as above, we may conclude:

S supgee (Ma(fo))* du— [ T((supgee (Mn(fo))*)*) du < [ supgee fo du



and the proof of (2.5) follows from contractibility of 7' .
Next suppose that there is no ¢ € L'(u) satisfying supgeo fo < ¢ . In this case we have
Il N SUpgeo fo dip = 400 . Let n > 1 be given and fixed, then by subadditivity we get:

[ supgee fo du < [¢ supgee fo dpp + [(e supgee fo du

with C,, equal to either A, or B, . However on the set C{ in both cases we evidently
have supgecg fo < supgee Mn(fy) < 0 . Therefore fgn SUpgeo fo dit = 4+oo , and the proof
of theorem is complete. 0

Corollary 2.2 (The uniform ergodic inequality)

Under the hypotheses of Theorem 2.1 suppose moreover that i is finite, and that T(1) =1 .
Let us denote A, = {supgeco Rn(fo) > a} and B, = { (Supgee Rn(fo))* > o'} for all
n>1 and all o > 0. Then we have:

2.9) | s o o) d =0
An.o 0€O
1 *
(2.10) p={ sup Rn(fp) > a} < —/ sup fo dp
€O QO JA, .00
@.11) [ sy dn > 0
Bo.o 0€0
. 1
(2.12) pr{sup Ry(fg) > a} < —/ sup fo du
0cO & JB, . HEO

forall n > 1 and all o > 0.

Proof. Let n > 1 and o > 0 be given and fixed. Consider ¢y = fy —a for 0 € © .
Since 7T'(1) = 1, then it is easily verified that A, , = {supgce Mn(g9) > 0} and therefore
Bp.o = { (supgeo Mn(g9))* > 0}. Hence by subadditivity and Theorem 2.1 we obtain:

fén,a Supgee fo dp + fo*n,a(—oé) dp > f;im Supgeo 9o dp > 0

with (), o equal to either A, ., or B, , . Thus the proof follows straightforward from the facts

that f;n,a(—a) dp = —a - py(An o) and f;m(—oe) dp = —a - (Bna) - -
Remark 2.3
Under the hypotheses of Theorem 2.1 and Corollary 2.2 respectively let us suppose that (©, B5)
is a Blackwell space ' (see [22]). We remark that any analytic space ?, and thus any polish space 3,
is a Blackwell space. Suppose moreover that the map (z,0) — fo(x) from X x © into R is

measurable with respect to the product o-algebra .4 x B and Borel o-algebra B(R) . Then by the

1 A measurable space (©,1) is called Blackwell, if f(©) is analytic (see below) for every measurable f:© — R. .
2 An analytic space is a Hausdorff space which is a continuous image of a Polish space.
3 A Polish space is a separable topological space that can be metrized by means of a complete metric.



projection theorem™ (see [22]) we may conclude that the map = +— supgeg fo(z) is universally
A-measurable from X into R ( p-measurable with respect to any measure g on A ). In this
way all upper p-integrals (outer and inner p-measures) in Theorem 2.1 and Corollary 2.2 become
the ordinary ones (without stars) . Moreover, then both Theorem 2.1 and Corollary 2.2 extend to
the case where supremum in the definitions of functions A/ and R is taken over all integers.
We leave the formulation of these facts and remaining details to the reader.

3. The uniform ergodic theorem for dynamical systems

The main object under our consideration in this section is a given ergodic dynamical system
(X,B, 1, T) . We clarify that (X,B, ) is supposed to be a probability space, and T is an
ergodic measure-preserving transformation of X . In addition, we assume that a parameterized
family F = { fp | 06 € © } of measurable maps from X into R is given, such that the
condition is satisfied:

(3.1 / sup |fgl dp < oo .

0cO

In particular, we see that fy belongs to L'(;) for all § € © , and therefore from Birkhoff’s
pointwise ergodic theorem (see [25] p. 9) we have:

1 n—1 .
(3.2) ﬁZoTj( fo) — M(8) p-as.
p=

as n — oo, for all # € © . The limit function M is called the p-mean function of F , and
we have M(0) = [fodu forall 6 € © . Hence we see that M belongs to B(©) whenever
(3.1) is satisfied, where B(©) denotes the set of all bounded real valued functions on © . It
is the purpose of this section to present a solution for the prime and dual problem from Section
1 that now may be restated as follows. Determine conditions which are necessary and sufficient
for the uniform convergence to be valid:

n—1
(3.3) sup 1 > Ti(fy) = M(O) | — 0

e ' M =0
as n — oo . More precisely, we shall consider three kinds of convergence notions in (3.3), namely
(a.s.)*-convergence, (L!)*-convergence, and (j*)-convergence. Given a sequence of arbitrary
maps {Z, | n >1} from X into R, we recall that Z, — 0 (a.s.)* if |Z,* — 0
p-as., that Z, — 0 (LY)* if |Z,|* — 0 in p-mean, and that Z, — 0 (u*) if |Z,|* — 0
in p-measure. For more information in this direction we shall refer the reader to [36]. It should
be noted that if all maps under consideration are measurable, then the convergence notions stated
above coincide with the notion of p-a.s. convergence, convergence in j-mean, and convergence
in p-measure, respectively. This could be achieved in quite a general setting as it was already
described in Remark 2.3. In order to keep generality and be able to handle measurability problems
appearing in the sequel, we shall often assume that the transformation 7' is p-perfect. This means
Y Let (X, A) bea measurable space, and let (©,B) be a Blackwell space. If mx denotes the projection of X x © onto

X , then wx(C') is universally .A-measurable for every C' € A x B3 . (This is a version of the projection theorem that
suffices for our remark above. We remark that its further extensions and generalizations are available (see [22]).)



that for every B € B there exists C' € B satisfying ¢ C T(B) and u(B\T7'(C)) =0.
We can require equivalently that p*(T~'(C)) = 1 whenever C is a subset of X satisfying
w(C) =1 (see [35]). Under this assumption we have (see [35]):

(3.4) (WoT)* =4¢*oT
(3.5) [fwoTdu= ["¢du

whenever ¢ : X — R is an arbitrary map. Dynamical system (X, B, u,T) is said to be perfect,
if T is p-perfect. The best known sufficient condition for the p-perfectness of 7' could be:

(3.6) T(B) € B, forall B e B

where B, denotes the pi-completion of B . This condition is by the image theorem satisfied
whenever (X,B) is a countably separated Blackwell space (see [22]). Moreover, if (X, B)
equals to the countable product (SN, AN) of copies of a measurable space (S,.4) , then by
the projection theorem we see that condition (3.6) is satisfied whenever (S,.A4) is a Blackwell
space (see [22]). We remind again that any analytic space is a Blackwell space, and that any
analytic metric space, and thus any polish space, is a countably separated Blackwell space. To
conclude the preliminary part of this section we remark that from the point of view of two distinct
approaches towards solution for (3.3) described in Section 1, our approach below offers Lipschitz
type conditions. For the random entropy combinatorial approach we shall refer the reader to [39].
Finally, it should be mentioned that our conditions on the dynamical system (X, B, u,T) and
family F ={fy | # € ©} imposed above seem to be as optimal as possible from many points
of view. However, we shall not present the details in this direction here, and for more detailed
discussion on this point we refer the reader to [37]. We pass to the prime and dual problem (3.3)
itself. For this we shall say that the family F = { fy | § € ©} is eventually totally bounded in
p-mean with respect to 7', if the condition is satisfied (see [20] and [37]):

3.7) For every ¢ > 0 there exists 7. € ['(0©) such that:
f — S ‘ TJ r— H dp <
legl n / 0' 91'1'1;1 Z o= Jo e

for all A € . .

Here and in the sequel I'(©) denotes the family of all finite covers of © . We recall that a
finite cover of © is any family v = { Ay,..., A, } of non-empty subsets of © satisfying
0= U?:1Aj with n > 1. It is our next aim to show that under (3.1), condition (3.7) is equivalent
to the uniform convergence in (3.3), with respect to any of the convergence notions stated above.
It should be noted that our method below in essence relies upon the uniform ergodic lemma from
the previous section. The first result may be stated as follows.

Theorem 3.1

Let (X,B,p,T) be a perfect ergodic dynamical system, and let F = {fg | 6 € ©} be a
parameterized family of measurable maps from X into R satisfying (3.1). If F is eventually
totally bounded in j1-mean with respect to 1", then we have:



(3.8) sup —ZTJ fo) — )‘ 0 (a.s) & (LY
O .

as n — oo, where M is the y-mean function of F .

Proof. Let = > 0 be given and fixed, then by our assumption there exists 7. € I'(©) such that:

3.9) inf / sup ‘ — T] (for— for ‘ dp < e
n>1 00" A Z )
forall A€ .. Since M € B(©), then there is no restriction to assume that we also have:
(3.10) sup |[M(0)—M(@")| < ¢
00" €A

for all A € 7. . In addition choose a point 64 € A for every A € 7. . Then from (3.10) we get:

N - =N ‘<
sup nz (fo) — = max sup nz (fo) — M(0) | <

6eO A€v: peA

maX( sup ‘%ZTj(fef—feﬂ)
i=0

v |25 Tt a0 |+

A€ve Ngrogrea -
1 n—1 .
sup ]M(Q’)—M(H”)]) < max sup ‘ —ZT‘](fQI—fQII) +
0,67 A AEye 0,67 A P20
n—1
SN TI(fy,) — M8 ‘
e | T+ <
for all n > 1 . Hence by (3.2) we easily obtain:
*
hmsup(sup —ZTJ fo) — ()‘) <
n—00 O -
. *
max lim sup ( sup ‘_ZT‘](fQI—fQII) ) + ¢ p-as.
A€ve  n—oo 001ecAl M =0

From this inequality and (3.9) we see that (a.s.)*-convergence in (3.8) will be established as soon
as we obtain the inequality:

n—1

1 ; *

] —_ J 7 — " <

o e ([ 1S s ])
J:

n—00 0.0 A
inf ‘— Ti(fy—for) | d
inf / sup | =Y T/ (for—for) | dps

n
00l Mo

for all A C © . We leave this inequality to be established with some facts of independent interest
in the next proposition. We proceed with the (L')*-convergence in (3.8). From (3.4) we get:

10



n—1

(s _Zw )= |) < 23 (sup [ 7))+ sup ar0)] =
=0

e e 0c®
LS ((sup [fo])7) + sup [1(0)]
n =0 0eO 0e0

for all » > 1. Hence we see that the sequence on the left-hand side is uniformly integrable. Thus
(L')*-convergence in (3.8) follows from (a.s.)*-convergence, and the proof is complete. 0

Proposition 3.2
Under the hypotheses of Theorem 3.1 we have:

n—1
1 . *
(3.12) hmsup( sup ‘— T7(for— fon ) = C pu-as.
n—00 0'.,0"cA nz ( )
(k.13 O < inf/ sup ‘— T for — fon)
n>1 0,07 A Z
(3.14)  if / sup ‘— T (fy— for) | du = limsup / sup ‘— T3 for— fon)
n2l | g greA Z ) n—00 9.,0"eA Z

where A is an arbitrary subset of © , and C' is a real number depending on A .

First Proof: We could notice that if 7 is u-perfect, then 777! is y-perfect for all j > 1 .
This fact easily implies that the map x — (T°(x), T'(2), ... ) is p-perfect as a map from (X, B)
into (XN,BN) . Hence we see that if T is assumed to be j-perfect, then the hypotheses of
Theorem 1 and Proposition 2 from Section 3 in [37] are satisfied with §; = T =1 for j>1.
The proof then could be carried out in exactly the same way as the proof of Proposition 2 from
Section 3 in [37]. This completes the first proof.

Second Proof: We could deduce the result of Proposition 3.2 by using the subadditive ergodic
theorem of Kingman (see [12] p.292-299). Indeed, let us in the notation of Proposition 3.2 put:

n—1 ‘ "
Gn = ( sup ‘ > T (g — for) ‘ )
0.0"eA T,

for all n > 1, and let us assume that 7' is p-perfect. Then it is quite easily verified that
the sequence { g, | » > 1} is subadditive in L'(z) . Therefore (3.12), (3.13) and (3.14) in
Proposition 3.2 follow from Kingman’s theorem in [12]. Moreover, even though it is irrelevant for
our purposes, it should be noted that in this way we obtain immediately a more precise information.
Namely, we have equality in (3.13) with the limit in (3.12) instead of the limit superior. (Since
this follows from either the first proof or the third proof given below, together with the result of
Theorem 3.1, we did not state the result of Proposition 3.2 in this stronger form. We have rather
chosen the form which appears to be essential in the process of proving Theorem 3.1 by the method
presented. For this one should recall (3.11) above.) Finally, it might be instructive in this context
to recall the classical fact that a subadditive sequence of real numbers {~, | n > 1} converges
to inf,>17v,/n as m — oo . This completes the second proof.
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Third Proof: We now give a proof of Proposition 3.2, based on our uniform ergodic lemma
(see Theorem 2.1). Although this proof yields somewhat less (in comparison with the second
proof), we include it for the sake of keeping the analogy with Birkhoff’s theorem, with the hope
that this method will find other applications.

Let A C © be given and fixed. Let us denote:

U, (r) = sup ‘—ZTJ for = for) () |

9 0reA T
forall x € X and all n > 1. Then the proof might be carried out as follows.

(3.12): Since T is ergodic, then it is enough to show that:

(3.15) limsup ¥ o T = limsup ¥, p-a.s.

n—oo n—oo

For this it should be noted that we have:

Uy ol = SUPgr grre A il %4_1 Z;}:o Tj(fe’—fe”) - %(fe'—fe")

for all n > 1 . Hence we easily find:
P W4 — Zsupgeg [fo] < UnoT < 20, + 2supyeg | fo

for all n > 1. Taking upper p-envelopes on both sides we obtain:

ntl g — 2 (supgee | fol )T < (W0 T < 2HLG 1 2 (supyeq | fol )

for all n > 1. Letting n — oo, and using (3.1)+(3.4) we obtain (3.15), and the proof of
(3.12) is complete.

(3.13): Here we essentially use the uniform ergodic lemma from the last section. For this we
denote S, (f) = Z;-Zol TIf and M,(f) = maxi<j<n S;(f), whenever f € L'(u) and n>1.
Let us for fixed N,m > 1 and ¢ > 0 consider a set as follows:

Bye = { (sup My (ISx(fo—for)/N| = (C=¢))) >0} .

00" A

Then by Theorem 2.1 we may conclude:

[ o (Isxte—fo)/NI = (€=9)) du> 0.

Bnym,e 0',0"€A

Hence by subadditivity of upper p-integral we obtain:

/ sup [Sx(for—for)/N] dp 2 (C=) p(Bri)
BNmsel e

Therefore by monotone convergence theorem for upper j-integral (see [35]) in order to complete
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the proof of (3.13) it is enough to show that M(BN,m75) T1 as m—oc with N>1 and >0
being fixed. We shall establish this fact by proving the following inequality:

@16 ( sw [Salfp—fo)/nl ) < sup sup S (|Sw (o~ for)/NT) )+

00" €A 0,0"€A m>1
( L. supg gre | > Np/N<j<n T (for = for) | >*
being valid for all n > N . For this it should be noted that we have:
(3.17) |Sn(for—for) /] < [Snpayny(for— for) /0] + 3 | X npyi<jan T7 (for—for) |

being valid for all » > N and all #',0" € A . Moreover, given n > N , taking m > 1
large enough we get:

S (1Sx(for=For))) = | 05 T for = for)| + | 020 T3 (for = for)
| SRS T (fo = for) > | Y05 T (for — for)| +
| S T = fo)] 4+ | S T (o= for)] >
|SN Ny (for = for)]
for all 6',0" € A . Hence we obtain:
(3.18) Sy (for = for) /0l < S (1Sn (for = for)/nl) < S (1Sn(for = for) /N|)

with n, N;m > 1 as above. Thus (3.16) follows straightforward by (3.17) and (3.18). In addition,
for the last term in (3.16) we have:

( &SPy gren | onpyN<j<n T (for = for) | ) <
23 NinyM<jen T2 ( (supgen | fo))*) =
2 (0 (suppea lfol)*) = ML oy S ((supgea 1£o])*))

forall n > N . Since N[n/N]/n — 1 as n — oo, then by (3.1) and Birkhoff’s theorem, the
right-hand side tends to zero p-a.s. as n — oo . Letting n — oo in (3.16) therefore we obtain:

sup |1Sn(for — fe")/”!>*§< sup  sup Sm(ISN(fe'—feH)/N\))*

0',0"€A m>1

.+

(3.19)  limsup (

n—oo 9'

for all N > 1. Finally, from (3.12) and (3.19) we get:

lim p(Bye) = lim g { sup My (ISw(fo—for)/N|) > (C=2) } =
m—00 m—00 00" A

M*{ S sup S (|Sn(for = for)/N| ) > (C—é‘)} =

oL (o, s Sn(ISn( o)1) ) > (€= } =
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u{ 11&8&1)( sup  |Sp(for— for)/n] >*> (0—8)} =1

0',0"cA
This fact completes the proof of (3.13).
(3.14): It should be noted that we have:

n—1 n—1

1 : * 2 .

swp | =S T fp—for) | ) < 2 ST ((sup | fol)”

<9',0”6A ”z_: ( ) n z_: <<0€A| ")
7=0 7=0

for all n > 1. Therefore by (3.1) it follows that the sequence on the left-hand side is uniformly

integrable. Thus by Fatou’s lemma we can conclude:

lim sup / sup ‘ —ZT] for— fe")‘ dp < C .

n—0o0 0'.0"cA

Hence (3.14) follows straightforward by (3.13). This fact completes the proof. 0

Remark 3.3

Under the hypotheses of Theorem 3.1 and Proposition 3.2 it is easily verified that in the case
where the map © +— supg gne 4 | Z?;ol TI(fp—for)(x)| is p-measurable as a map from X into
R forall n > 1 and given A C © , the assumption of p-perfectness of 7' is not needed for
their conclusions remain valid.

Remark 3.4

It should be noted that putting 7 = 1 in the definition of eventual total boundedness in ;-mean,
we obtain an extension of the Blum-DeHardt sufficient condition, which is the best known for the
uniform law of large numbers, at least in the independent case. There are examples showing that
a parameterized family could be eventually totally bounded in y-mean with respect to a measure
preserving transformation, though it does not satisfy the Blum-DeHardt condition (see [11] p.41). It
is not a surprise indeed, since we shall see in the next theorem that the eventual total boundedness
in p-mean property characterizes the uniform ergodic theorems, and thus the uniform laws of large
numbers as well. In this way we may conclude that we have obtained a characterization of the
uniform ergodic theorem which contains the best known sufficient condition as a particular case.
Finally, let us mention a well-known and interesting fact that Blum-DeHardt’s law of large numbers
contains the classical Mourier’s law of large numbers (see [11] p.43).

In order to state the next theorem we clarify that B(©) denotes the Banach space of all bounded
real valued functions on © with respect to the sup-norm. We denote by C(B(©)) the set of all
bounded continuous functions from B(©) into R, while by K(B(0)) we denote the family
of all compact subsets of B(©) . A pseudo-metric d on a set © is said to be fotally bounded,
if © can be covered by finitely many d-balls of any given radius £ > 0 . A pseudo-metric
d on aset © is said to be a ultra pseudo-metric, if it satisfies d(01,02) < d(01,03) Vv d(83,02)
for all 61,609,053 € © .

Theorem 3.5
Let (X,B,1,T) be a perfect ergodic dynamical system, and let F = {fy | 6 € ©} be a
parameterized family of measurable maps from X into R satisfying (3.1). Let M be the j-mean
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function of F , then the following eight statements are equivalent:

(3.20)

(3.21)

(3.22)

(3.23)

(3.24)

(3.25)

(3.26)

(3.27)

The family F is eventually totally bounded in ji.-mean with respect to T’

n—1
21618 %;Tj(fg) — M) — 0 (a.s)*

n—1
21618 %;Tj(fb)_M(e) — 0 (Ll)*

n—1
sup %;Tj(fe)—M(@ — 0 ()

n—1

1 ‘

- E T/(f) — M weakly in B(©) :
j=0

lim *F(%niw'(f)) dy = F(M)
j=0

n—oo

forall F € C(B(©))

n—1

1 .
1 i S : o _
The sequence { - ; T(f) | n>1 } is eventually tight in B(O) .
= * 1 n—1
hTrln_)solip/ F<n Z%T (f)) dp < e
]:

for some K. € K(B(©)), and for all F € C(B(©)) satisfying 0 < F < lp@)xk.
whenever ¢ > 0

There exists a totally bounded ultra pseudo-metric d on © such that the condition
is satisfied:

* n—1

1 .
lim inf / sup — T (for— for)| du =0
rl0 n>1 d(er,0my<r n ‘]Z:%

For every ¢ > 0 there exist a totally bounded pseudo-metric d. on © and 7. > 0

such that: 1
1 .
— > T (fo—fo)

n “
7=0

inf /L*{ sup >8}<€
nxl1 d(0,0")<e

forall 6 € © .

Proof. Since T is p-perfect, then 7771 is p-perfect for all j > 1 . This fact as before
easily implies that the map 2 +— (T%(z),T'(x), ... ) is p-perfect as a map from (X,B) into
(XN BN | Putting ¢ = Ti=' for j > 1 we see that the hypotheses of Theorem 4, Corollary 5,
Theorem 7, Corollary 8 and Theorem 10 from Section 3 in [37] are satisfied. The result therefore
follows from Corollary 5, Theorem 7, Corollary 8 and Theorem 10 from Section 3 in [37]. It
should be noted that a characterization of compact sets in the Banach space B(©) is used (see
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[13] p.260) for sufficiency of (3.25). It is also not difficult to verify (by using uniform integrability)
that (3.23) implies (3.20). These facts complete the proof. m

4. Examples and complements

We continue as in the preceding section by considering a given dynamical system (X, B, u, T')
and a parameterized family F = { fy | # € © } of measurable maps from X into R . First
we discuss a necessary condition for the prime and dual problem as follows. Suppose that (3.3) is
satisfied with respect to (a.s.)*-convergence. We could then question does this fact imply validity
of condition (3.1). The answer is negative in general, and a more detailed discussion on this point
with references can be found in [37]. Here we show that a weaker condition still remains true.
The result may be stated as follows.

Proposition 4.1
Let (X,B, 1, T) be a perfect dynamical system, and let F ={ fo | 0 € O} be a parameterized
family of measurable maps from X into R . Suppose that:

4.1 hmsup(sup —ZTJ fo) ‘) < 00 pi-a.s.
n—0o0 e

Then we have:

4.2) (sup |f9|> < 00 p-a.s.
0e®

Proof. We show that under the primary hypotheses stated above we have:

(4.3) { h?rlnﬁsolip<sup —ZTJ fo) ‘) } < u{ (zgg\fe\)*< OO} :

=S

For this it should be noted that we have:
T™(fo) = (n+ 1) 7 Xjg TI(fo) = - 3 3252 T (1)
forall » > 1 and all ¢ € © . Hence we get:
(supseo I T" (o)l )" < (n+ 1)+ (subgeo | b iy TV (o) | ) +
n- (supgee | LIS T |)

for all » > 1. From this and the u-perfectness of T we may easily conclude:

{hmsup(sup —ZTJ fo) ‘) <oo}:

=S

(00 Al S ] <))

M=1N=1n €0
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oo

o U U N {(swp TG ) < Cnenar}) <

M=1 N=1n=N
(0 Al il y<~)) <

lim inf u{(sup ‘T”(fg) ‘ ) < oo} = ,u{ (sup |f9|)*< oo} )
n—oo SC) SC)

Actually, in the last step we use the fact that 7™ is p-perfect for every n > 1 . Thus (4.3) is

satisfied, and (4.2) follows straightforward by (4.1). These facts complete the proof. m

Corollary 4.2

Under the hypotheses of Proposition 4.1 suppose moreover that F C L'(u) and that (3.3)
is satisfied with respect to either (a.s.)*-convergence, (L')*-convergence, or (u*)-convergence,
where M is the yi-mean function of F satisfying supgece|M(0)| < oo . Then (4.2) in Proposition
4.1 is satisfied.

Proof. It follows easily from Proposition 4.1 by using the inequality:
lim SUPp 00 (SUPeee ‘ %Z?;(} TJ(f@) ‘ ) <
lim sup,,_ o (supgee | %Z?:_(} TI(fp) — M(0) | ) + Supgee|M(0)] .

This completes the proof. O

Next we investigate a uniform approximation in the L'-sense by means of a dense family from
LY(p1) which satisfies the uniform ergodic theorem in a trivial way. This approach is in the spirit
of the classical Hilbert space method for the mean ergodic theorem of von Neumann, and therefore
from the ergodic theory point of view it could be seen as the natural one. We consider as before a
given ergodic dynamical system (X, B, u,T) and a parameterized family F ={fy |0 € ©} of
measurable maps from X into R . We recall that L?(yx) is a Hilbert space which is dense in
LY(p) , and for which by the general Hilbert space theory we have (see [25] p.4):

L2(u) = G & cl(H)

where G ={g€ L*(n) | Tg=g} and H={h—Th|h € L>®(u)} . Itis instructive to observe
in this context that G consists of constants, since 7' is assumed to be ergodic. In addition,
suppose that maps gy = hg—Thyg € H for § € © are given, such that (supycg |ho| )* e L' ().
Then by Birkhoff’s pointwise ergodic theorem we have:

(4.4) (Sup\—ZT] ) = (s 5 (ho=1"(h) |)’

gee N pce M

1 1 *
< - (sup]h9]> + — T”((sup]hgl) ) — 0 p-as.
n \oeo n C)
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as n — oo . In this way we obtain a natural family of maps satisfying the uniform ergodic
theorem in a trivial way. Moreover, let us put ®°°(H) to denote the class of all families
Z ={hy—Thy | 9 € ©®} C H with (supgeg |l )* € LY(u) . Then every gy from
Z € ®*°(H) for 6 € © satisfies (4.4), and the class ®>°(H) could be enlarged to satisfy the
uniform ergodic theorem as follows.

Theorem 4.3

Let (X,B,1,T) be a perfect ergodic dynamical system, and let F = { fy | 6 € ©} be a
parameterized family of measurable maps from X into R satisfying [ fo dpp=0 forall 6 € ©.
Suppose that the following condition is satisfied:

(4.5)  For every > 0, there exists Z. ={g,. |0 € ©} € ®°(H) satisfying:

/ Sup | fo— .| dpp < .
0O
Then we have:
n—1
(4.6) sup‘EZT] fo) | — 0 (a.s)* & (L)
e

as n — o0 .

Proof. Let ¢ > 0 be given, then there exists Z. ={g,. |0 € ©} € ®>(H) satisfying the
inequality in (4.5). Hence by Birkhoff’s theorem and (4.4) we get:

) —1 i *
1Hnsupn—%n (SUPQEG‘ %E:?:Ozv(fe)‘> <

) —1 *
lim sup, o, (SDgeo | £ 3520 T/ (fo—gac) | ) +

k
limsup,,_. (Supee@ ‘ % ? o 1V (907 ) ‘ ) <

limy,—oo 1 n Z ((SUPHEG fo—90.2)%) = f* SUPgeo |fo— ol dpn < e .

This fact establishes (a.s.)*-convergence in (4.6). Since ( )" € LY () , then it is
easily seen from (4.5) (with =1 ) that condition (3.1) is fulfilled. Since we have:

n—1 i * n—1 i *
(SUPeee ‘ %ijo T7(fo) ‘ ) < %ijo T‘]( (SUPeee | fol) )
for all n > 1, then by (3.1) we see that (Ll)*—convergence in (4.6) follows from (4.5) and

(a.s.)*-convergence in (4.6) by uniform integrability. This fact completes the proof. 0

We pass to a question of independent interest. It concerns a uniform convergence of moving
averages, and its characterization obtained by means of Banach limits. We recall that a linear
functional L on [ is called a Banach limit, if the following three conditions are satisfied:

“4.7) L(x) > 0 whenever x > 0, meaning that all coordinates of x are non-negative
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(4.8) L(Il,l’g,l‘g,... ) = L(IQ,Ig,... ) for all (l’l,l’g,l’g,... ) €l
(4.9) L(1) =1 where 1 =(1,1,1,... ).

It is well-known that Banach limits exist. Moreover if L 1is a Banach limit, then we have:

(4.10) I L] =

4.11) liminf z, < L(x) < limsup x, .

In addition we have:

(4.12) sup{ L(z) | L is a Banach limit } = lim o sup;s; £ 3720 244

for all x = (x1,x9,...) € l . Finally, if = (x1,22,... ) €lec and m € R, then L(z)=m
for every Banach limit L , if and only if we have:

(4.13) lim 0o SUP;>1 | %Z;:ol Tjgg—m|=0.

For proof of all these facts we shall refer the reader to [25] (p.135-136). However, the last one
seems to be a weak characterization of (4.13), since there could be too many Banach limits for
verification. A more convenient characterization of (4.13) may be stated as follows.

Proposition 4.4
Let © = (x1,x9,... ) be an arbitrary element of l~ , and let m be a real number. Then
(4.13) is valid, if and only if the following two conditions are satisfied:

(4.14) limy, oo + > 5 2 = m
(4.15) The set { ( Zj 0 xj+,)n>1 | i > 1} is totally bounded in

Proof. It follows easily by definition that (4.13) implies (4.14) and (4.15). Conversely, it
should be noted that (4.14) is equivalent to:

(4.16) lim,— oo :LZJ 0 Tjti = m

being valid for all 7 > 1 . In addition, let ¢ > 0 be given and fixed. Then by (4.15) there
exist ¢1,...,7, > 1 such that:

. 1 n 1 1
MmN <p<p SUP > ‘ n 2aj=0"Lj Z] OIJ‘HI» <e€

for all ¢ > 1 . Moreover, by (4.16) we can choose n > N. large enough to have:
n—1
‘ le:o Tjyi, — m‘ < e
for all £ =1,...,p . Hence by the triangle inequality we easily obtain:

‘lzygéxj+i—m‘ < 2¢
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for all » > N. and all : > 1 . This fact completes the proof. m

Remark 4.5
One could think that condition (4.15) in Proposition 4.4 may be replaced by the following
condition:

(4.15%) The set { (Tp—1gi)n>1 | 12> 1 } is totally bounded in /. .

However, this is not true. Indeed, even though (4.15”) implies (4.15), and therefore (4.14)+(4.15’)
implies (4.13), we could have (4.13) without (4.15) being valid. For example, take =z to be
(1,-1,0,1,-1,0,0,1,—1,0,0,0,1,—1, ... ) . Then (4.13) holds with m = 0 , but we have
| (®n—14i1 )n>1 — (Tn—1+4i2)n>1 ||loc > 1 whenever iy # iy .

In the next example we show that replacing the unit ball of a Banach space in the prime problem
from Section 1 by a smaller family of vectors allows the uniform ergodic theorem (1.1) to become
weaker and more easily established (but still of a considerable interest). Our emphasis is rather on
the interpretation of the result than on the generality in which it is stated.

Example 4.6 (A uniform ergodic theorem over the orbit)

Consider the d-dimensional torus X = [0,1[? equipped with the d-dimensional Lebesgue
measure i = Ay forsome d > 1. Then X isa compact group with respect to the coordinatewise
addition mod 1. Take a point « = («y,...,ay4) in X such that aq,...,ay and 1 are integrally
independent (if Zle ki ; 1is an integer for some integers ky,...,kg,then ki =...=k;=0).
Under this condition the translation 7'(z) = x+« is an ergodic measure-preserving transformation
of X , and the orbit O(z) = { T/(x) | j > 0} is dense in X for every x € X (see [25]
p.12). Let f: X — R be a continuous function, and let O(f) = {T/(f) | j > 0} be the
orbit of f under 7 . Then the prime problem from Section 1 may be restated to a problem of
the uniform convergence as follows:

1 .
(4.17) sup ‘—ZT](g) —/f du‘ —0
geo(f) ' 5
as n — oo . It is immediate that (4.17) is equivalent to the following statement:
n—1
1 L
(4.18) sup | = > T (f) —/f dﬂ‘ —=0
20 11T,

as n — oo . Finally, we obtain by the continuity of f and denseness of O(x) forevery x € X ,
that (4.18) is equivalent to the following statement:

n—1
1 .
(4.19) sup | = TY(f)(x) —/f du‘ —=0
zeX ' =0
as n — oo . However, this is precisely the statement of Weyl’s theorem on uniform distribution
mod 1 (see [25] p.13). This establishes the uniform ergodic theorem (4.17).
In fact, the equivalence of (4.17)-(4.19) extends to any Markov operator 7' in C(X) with
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X being a compact Hausdorff space. For this, it should be noted that the pointwise convergence
in (4.18) with ¢ = 0 means weak convergence in C(X) , and implies the strong convergence
(see [25] p.72) which is precisely (4.19). For more information in this direction see [25] (p.12)
and [40] (p.137).

So far we have considered a Blum-DeHardt approach towards solution for the prime and dual
problem by offering Lipschitz type conditions. The next lines concern the Vapnik-Chervonenkis
random entropy approach. We begin in this direction by displaying a cornerstone for this type
of results in the independent case. For this consider a sequence of independent and identically
distributed random variables {&; | j > 1} defined on a probability space (€2, F,P) with values in
a measurable space (S,.A). Let f:SxO — R be a given map, such that M(8) = [ f(&1,6) dP
is well-defined. Let {s; | j > 1} be a Bernoulli sequence independent of {¢;|j > 1} . Then
passing over measurability problems it is well-known that we have:

(4.20) Esup —ngj, — M(0)| < 2-FEsup —Zej 53,0)‘

=S =S

for all n > 1. It turns out that this symmetrization inequality plays a vitally important role in the
Vapnik-Chervonenkis random entropy approach. Moreover, it might be easily verified that having
this inequality in the case where the sequence {&; | j > 1} is only assumed to be stationary
and ergodic, the basic random entropy result of Vapnik and Chervonenkis could be established in
exactly the same way as in the independent case (see for instance the proof in [53]). However, our
next example shows that this is not possible in general.

Example 4.7

We show that inequality (4.20) may fail if the sequence {¢; | 7 > 1} is only assumed to
be stationary and ergodic. For this we shall consider a simple case where © consists of a single
point, and where f equals to the identity map on the real line. The sequence {&; | j > 1}
itself is for a moment only assumed to be stationary and Gaussian. Thus our question reduces to
verify the following inequality:

1< 1<
4.21) EHEj@‘gc.E‘gqu.g}"

for all n > 1 with some constant C' > 0, where {¢; | j > 1} is a Bernoulli sequence

independent of {&;|j > 1} . Let us first consider the right-hand side of this inequality. For this

denote by || - ||w, the Orlicz norm induced by the function Wo(x) = exp(2?) —1 for v € R .

Then it is easily verified that we have || X]||; < 6/5|/X ||y, whenever X is a random variable.

Hence by Kahane-Khintchine’s inequality for || - |y, and Jensen’s inequality we get (see [38]):
<

6 1 -
E{ < 2.1, EH}: ‘
5 5‘7‘_ 5 n ¢ j:lgj 5‘7 o
6 8 1 1/2 1 2
. —-—-E(E .2> < 2. InEl&2 = A Bl 12
5 \/; n ¢ = 1551 - n n Elg| Vn €1]
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for all n > 1. On the other hand since n~! Z?Zl §; 1is Gaussian, then we have:

1o~ 2\1/2 1 <
423 (FloXa] )" < pr] 6]

Jj=1 7=1

for some constant D > 0 and all n > 1 . Inserting (4.22) and (4.23) into (4.21) we obtain:

n 2
(4.24) EIY gl <6on Blap

j=1

for all n» > 1 with G =+/2CD . Thus it is enough to show that (4.24) may fail in general. Since
{¢& | j>1} is stationary, then we have E(&¢&;) = R(i—j) for all ¢,j > 1. Moreover, it is
easily verified that the left-hand side in (4.24) may be written as follows:

(4.25) E‘ij‘ SN S B = 3OS Ri—g) = nRO)+ > 2 (n—k) Rk
k=1

i=1 j=1 i=1 j=1

for all n > 1. Let us in addition consider a particular case by putting R(k) = 1/(k+1) for
all £ > 0. Then R is a decreasing convex function, and therefore by Polya’s theorem it could
be the covariance function of a centered stationary Gaussian sequence {&; | j > 1} . Moreover,
by Maruyama’s theorem this sequence is strongly mixing, and thus ergodic as well. Finally, from
(4.25) we may easily obtain:

n n—1
2 n—k 1

|
2 1 dv — 2 =
(n+ )/1 pr n +
2(n+1)log (n+1) — (1 +log4) (n+1) +3 > nlogn

for all n > 1. This inequality contradicts (4.24), and therefore (4.21) is false in this case as well.

Remark 4.8

It could be instructive to observe that in order that inequality (4.24) from Example 4.7 holds we
should have || "7, &;lla = O(y/n) as n — oo . This fact is known to be valid if the sequence
{& ] j > 1} is mixing enough (see for instance [8]). It could indicate that the symmetrization
method is intimately related with a mixing property. Moreover, even though Example 4.7 shows
that the symmetrization inequality (4.20) does not extend to the stationary ergodic case, it does not
contradict the most useful consequence of (4.20) in this context. Namely, for Vapnik-Chervonenkis
type results in the notation of (4.20), it seems quite enough to have “an asymptotic symmetrization
inequality” as follows:

(4.26) Esup Za‘] f(&.,0)| =0 = Esup foj, —M(@#)| —0

fco =S

as n — oo . Our Example 4.7 shows that these convergencies could have different speeds. These
observations may leave some open space for further developments (see [39]).
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