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INTEGRABILITY OF SEQUENCES
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Department of Mathematics and Informatics, Faculty of Education, University of Trnava,
Trnava, SLOVAKIA

ABSTRACT. This paper deals with density on the set of natural numbers and
its connections to the distribution of sequences. Under the assumption of inde-
pendence, some formulas are derived.

1. Introduction

The aim of this paper is to study a certain type of finitely additive mea-
sures of sets of natural numbers and their connections with the distribution
of sequences on real line. This concept is firstly studied in [16] and [14].
This research was later developed by other authors. For the survey, we refer
to monographs []], [4], [13]. In papers [11], [12], [10], distribution of sequences
with respect to the asymptotic density was studied. We apply some of the ideas
from these papers for calculation of the distribution function with respect to the
arbitrary “density”.

We start with following notions.

DEFINITION 1. Let ) be a system of subsets of N Then, ) will be called
g-algebra if
i) ,Ne),
i) AcY=N\A4¢e€),
iii) ABEYANANB=0=AUBeY),
for arbitrary A, B C N.
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DEFINITION 2. A finitely additive probability measure v defined on g-algebra
Y will be called density if for each A C N we have

iV) AEy@VE>OE|Sl, SQGy; 51CACSQAV(SQ)*V(51)<E.

A sequence of real numbers {v(n)} is called v-measurable if for each real
number z the set v~ !((—o0, x)) belongs to ). The function

F(X)=v(v™((—00,2)))
is called v-distribution function of {v(n)}.

Let S C N. If the limit
. |Sn[1,N]|
lim ———

N—o0 N

= d(S)

does exist, we say that the set S has asymptotic density, and the value d(S5)
will be called asymptotic density of S. Let D denote the system of all subsets of
N having asymptotic density. This set system is a g-algebra and d is a density
on D. Let us remark that properties i), ii), iii) are copied from the properties of
the system D. Condition iii) is weak.

Asymptotic density can be generalized in the following way. Let m = {my, k =
1,2,3,...} be a sequence of probability measures on P(N). We say that a set
S has matriz density with respect to this sequence if the proper limit m(S) =
limy_, 0o my (S) exists (see [2]). If Dy, is the system of all sets having the given
matrix density, then Dy, is a g-algebra and m is a density on Dy,.

If for S C N the value w converges uniformly for n — oo, m € N,
then this value is called the uniform density of S denoted by u(S), and we say
that S has uniform density. The system of sets U, all sets having uniform density,
forms a g-algebra.

Unfortunately, for asymptotic density and many other concepts of density,
the condition AN B = () cannot be omitted. Because of this, we shall study some
subsystems of g-algebra.

DEFINITION 3. A g-algebra A will be called algebra if
v) VA Be A, AUBe€ A.
If an algebra is a subsystem of a given g-algebra, we say that it is subalgebra

of this g-algebra. The following well-known result will play an important role
in the construction of algebra.

1. If v*: P(N) — [0, 1} is such a function that

[
vi) v*(0) = 0,7*(N) =
vii) ACB:>7*(A)< *(B)
viii) 7*(AN B) +~*(AUB) < ~v*(4) + v*(B)
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for every A, B C N, then the system
A= {AC N7 (A) +7"(N\ 4) = 1)
is an algebra, and v = v*| 4 is a finitely additive measure on this algebra.

ExXAMPLE 1. A well-known subalgebra of D is the algebra of Buck measurable
sets, see [I]. Denote

r+(m)={a€N;a=r (modm)}

where @ € Z,m € N, 0+ (m) := (m). Then, these sets belong to D, and
d(r + (m)) = . Let Dy be the system of all sets in the form U r; 4 (m;).
For S C N, define the function

w(S) =inf{d(A); S C AN A € Dy}.

A set S C N will be called p*-measurable if p*(S) +p*(N\ S) = 1. If D,, denotes
the system of all " u*x-measurable sets, then this system is an algebra, and the
restriction p = p*|p, is a finitely additive probability measure on D, which
coincides with the asymptotic density. The elements of D,, are also called Buck
measurable sets.

2. Integral of sequence

We recall the integral with respect to finitely additive probability measure
(see [IT]). For an overview of these topics, see [15].

Let A C P(N) be an algebra of sets, and let A : A — [0,1] be a density.
Denote L£(A) = L({Xa;A € A})-the linear hall of the indicator functions
of the sets from A.

If Ay,..., Ay, B1,..., B, are two finite sequences of mutually disjoint sets
from A, then it can be proved in a standard way that from the equality

n m
Z aiXAi = Z ijBj
i=1 j=1

it follows that
i=1 J=1

This allows us to define the integral of a given s € L(A) in a standard way.
If s=5"  a;Xa,, then
/3 AN = aiA(4).
i=1
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Let I(A) be a set of all bounded sequences from cl(£(A))-the closure of £(.A)
with respect to the supremum metric. Each sequence {v(n)} € I(A) can be
assigned a value

/vd)\ = lim [sydA (1)
N—o00

where sy € L(A), N =1,2,3,..., and sy — v uniformly for N — oo.

If {v(n)} € I(A) is a sequence of elements of the interval [a,b] and f is a real
valued continuous function defined on this interval, then the sequence { f (v(n)) }
belongs to I(A) as well. Therefore, each such a function can be assigned a value

) = [f(v)dA. This is a positive linear functional on the space of real contin-
uous functions defined on the interval [a, b]. Riesz representation theorem yields

2. Let {v(n)} € I(A) be a sequence of elements of an interval [a,b]. There exists
a non-decreasing function F, F(a) =0, F(b) =1 such that

Jrwar - /bf(x) aF(z)

for each continuous real function f defined on the interval |a,b].

If {v(n)} is a A-measurable sequence of elements of a certain interval [a, b],
a < b. Set

I](\’}) = [a+i

b —
T,a+(l+1)Ta> fori:O,...,Nf2

and

_ b—
1Y = [a+(N1) Na,b].

We define the sequence {sy(n)} where

= b—a

i=0
Clearly,
[v(n) = sn(n)| <
Thus the sequence of sequences sy, N=1,2,3, ..., converges uniformly to {v(n)}.
And so,

3. Each A\-measurable sequence belongs to I(A).

If s and s’ are sequences from L£(A) such that s < ¢/, then

/sd/\ </ dA

172



INTEGRABILITY OF SEQUENCES

and so, from (I, we get

4. If v1,ve € L(A) such that vi < vy, then

/Uld)\ S/Ugd)\

From this, the method of Weyl’s type criterion can be proved in a standard
way (see [8, page 54]:

THEOREM 1. Let {v(n)} be a A\-measurable sequence. A non-decreasing contin-
uwous function F, F(a) = 0, F(b) = 1 is A-distribution function of this sequence
if and only if

Jrwar - /bf(:v) dF (z)

for each monotone continuous function f defined on the interval [a,b].

We say that bounded A-measurable sequences vy, va, ..., v are Al-independent
if for all real numbers 1, ..., x; the set

opl((=00,21)) M-+ N v (=00, 7))
belongs to A and

Avg, (=00, 1)) N -+ Nv (=00, 7))
= H /\(v,:il((—oo, xz)))

THEOREM 2. If vy,ve are A-measurable sequences of elements of a given in-
terval [a,b] with continuous A-distribution functions, then the sequences are
A-independent if and only if

[tz ax = [fie) v [

for all continuous functions f1, fo defined on the interval [a, b].

Since every continuous function can be uniformly approximated by polyno-
mial function on a closed interval, from Theorem [7], we get

PROPOSITION 1. Under the assumptions of Theorem[7, we have that the men-
tioned sequences are A-independent if and only if

/v?“v;”z dX :/vinl d/\/v;”2 d.
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3. Subalgebra of )

We repeat the constructions from [7] and [12].
Let {v1(n)}, {v2(n)} be two v-measurable sequences of elements of a given
interval [a,b], where v is a density defined on g-algebra ). Suppose that these

sequences are v-independent. Consider the intervals II(\?),i =0,...,N —1 men-
tioned above. Let E](\’f) denote all the sets

U;I(Iﬁ)) mv;1(1g>), i,j=0,...N—1.

Then, we have a system of decompositions of N in the form
En :{EJ(\',“),k: 1,...,N2}, N=1,23,...
Let Ag denote the algebra of all subsets of N in the form nglEj(\Zi). Let us
denote )
A(S) =inf{v(E); E € Ap}.
We have \*()) = 0, A(N) =1 and
)\*<51 U Sg) + /\*(81 N 52) < )\*<51) + )\*<52)

This yields:
5. The system of sets

A={SCcN; A" (S)+ A*(N\S) =1}

is an algebra of sets, and X\ = N\*| 4 is a density on A. Moreover, A C Y and
A(S) =wv(S) for S € A.

PROPOSITION 2. If the sequence {vi(n)} has a continuous v- distribution func-
tion, then it is A\-measurable and

Ay ([a,2))) = F(x)

where F is a v-distribution function of {vi(n)}.

Proof. For each @ € [a,b], the set

vl_l ([a,a+ @))

is a union of the sets of the form Ej(n) for a suitable finite set of indices j.
Thus, it belongs to Ajg. If k1, ko are such naturals numbers that

a+ki(b—a) <z< a+ka(b—a)
n n
for a given x € [a, b], then

ot (s BOD)) oo o ([aas 20=2))
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Moreover,

A(vfl qa,a + W))) _ A(vfl <[a ot @))) _

Pas B0 p (o 00

n

Let € > 0. Since F' is uniformly continuous on [a, b], such n, kq, ko can be chosen
that the difference in (2]) is smaller than the given e. g

4. Compact space

The metric given by this system of decomposition can be defined as usual:
Set ¥ (a,b) = 0 if a, b belong to the same set EJ(\]f) for suitable k € {1,..., N?},
and ¥y (a,b) =1 for the other case. Then, the function

ZwNab)v 7b€N7

is metric on N. Denote by (M, d) the completion of the metric space (N, ?). Then
the sets

aw :cl(E](\’f)), N=1,23,...k=1,...,N?

form an open base of the metric space (M, ). Let By denote the algebra of all
sets in the form UQZIHJ(\’,C:). The function A : By — [0, 1], where

s () - (0
=1 =1

is a probability measure on By. This yields that the set function P* given by
= inf Z A , AC U Hj € By

is an outer measure defined on the system of all subset of M. Thus, the system

of sets B={S CM; P*(S) + P*(M\ §) = 1}

is a o-algebra containing all Borel subsets of M, and the restriction P = P*|p is
a borel probability measure.

PROPOSITION 3. For each S C N we have
MN(S) = P(cl(9)).
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If {v(n)} is a sequence uniformly continuous with respect to metric 9, then
it can be extended to a uniformly continuous function v : M — R as

() = kll}rgo v(ng),

where np — « for Kk — oo, np € N. From the continuity of v, we get that
this function is measurable. Thus it can be considered as random variable.
Let F(z) = P(0 < z) be its distribution function. From Proposition B we
get (see [10], Theorem 3).

6. For each point of continuity of F, the set v='((a,z]) belongs to Y and
v(v ' ((a,2])) = F(z).
From 18 in [10], we get

7. If the sequences {vi(n)}, {va(n)} have continuous v-distribution functions,
then the random variables v1, V2 are independent.

Let us consider a rectangle R = [z1, 22] X [y1, y2].- Under the conditions of [T}
we get

v({n € N; (v1,v2) € R}) = (Fi(x2) — Fi(21)) (Fa(y2) — Fa(y1)).
This leads to

THEOREM 3. Let {v1(n)},{va(n)} be bounded v-measurable and v-independent
sequences with continuous v-distribution functions Fy, Fy. If S C (—00,00) X
(—00,00) is such set that its indicator function Xs is Riemann Steltjes integrable
with respect to Fy, Fy, then the set {n eN; (1)1 (n), UQ(TL)) € S} is v-measurable
and

U({nE N; (v1(n), v2(n)) € S}) :// dF; dFs.
s

A sequence {v(n)} of elements of the interval [0,1] is called wuniformly
distributed mod 1 if for each z € [0,1] the set v=!([0,2)) belongs to Y and

v(v71([0,2))) = z.
ExaMPLE 2. If the sequences {vi(n)},{v2(n)} are v-uniformly distributed
mod 1, then the set
K ={n e N;vi(n) +v3(n) <1}
belongs to Y and v(K) =
Similarly, the set

a3

D ={neN;vi(n) <wvs(n)}
belongs to V and v(D) = 3.
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5. Product of uniformly distributed sequences

In [I1], the distribution of sum of independent sequences is studied. In this
section, we observe the product of such sequences.

8. Let {v1(n)},{va(n)} be two v-independent sequences of elements of the in-
terval [0, 1] uniformly continuous with respect to the metric 0 having continuous
v-distribution functions Hy, Hy. Then, the sequence {vi(n)ve(n)} has a contin-
uwous v-distribution function F given by

Fla) Lﬁ%( )ma B, for e (0,1]. (3)

Proof. It suffices to prove that F given by (B]) is the distribution function
of the random variable U1v;. Let & € (0,1]. Then, v19; < z if and only if
the random vector (v7, v2) belongs to the set

S={(s,t);st<xN0<s<1,0<t<1}.

Hm@<x)://ﬂb@dHﬁ)
S
/ / dHy(s) dH, ( / / dH,(s) dH, (¢

1 z/t

+ / / dHo(s) dH, (¢)
H () +/H2< )dHl ). O

9. If we suppose in[8 that Hy has a continuous derivation, then

This yields

We have

1
T
F(z) = Hy(x) +/H2(?>H{(t) dt
This yields v

10. If we suppose in[8 that the sequence {vo(n)} is v-uniformly distributed mod-
uwlo 1, and Hy has a continuous derivation, we get

F(z) = Hy(z) + x/@ dt.
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And so

11. If both sequences {vi(n)},{v2(n)} are v-uniformly distributed modulo 1,
then the v-distribution function of {v1(n)va(n)} is

F(z)=xz—xlnz, for x€(0,1] and F(0)=0.
From Proposition [I, we get

12. If {wi(n)}, {we(n)}, {ws(n)} are bounded v-measurable and v-independent
sequences with continuous v-distribution functions such that the sequence

{wi(n)wz(n)}

has a continuous distribution function, then the sequences

{wi(n)wz(n)},  {ws(n)}

are v-independent.

Suppose now that {vy(n)}, ..., {vg(n)} are v-uniformly distributed modulo 1
sequences, continuous with respect to the metric 0, of elements of the inter-
val (0, 1], which are v-independent. Denote ug(n) = vi(n)...vx(n) for n € N,
and k a given natural number. We derive the v-distribution function for this
sequence.

Let g(y) be a polynomial. Let g(y) denote a primitive polynomial corre-
sponding to g(y) (i-e., §'(y) =g(y)) such that §(0) =0. Define the polynomials
9r(y), k€N as follows:

a@) =1 gy) =1+9gx-100) — gr-1(y) — Gr—1(y)-
Put
Fi(z) =zgr(Inz), x€(0,1], keN.

THEOREM 4. The function Fy(x) is the v-distribution function of the sequence
{ur(n)}.

Proof. For k =1, the assertion holds.
Suppose that the sequence {u,_1(n)} has a continuous v-distribution function

Fj._1 where Fo1(2) = 2ge_1 (In2),

where gi_1(t) is a polynomial of degree k — 2. Then

1
F_ . (t
Fi(x) :x+x/ k_tl( ) dt

1
/gk—l(ln t) + g1 (Int)
=x+x r

dt.

x
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Substituting y = Int, we get

0
Fu@)=z+z / (01 (9) + g1 (4)) dy

Inx

=z +2(gk-1(0) = gr—1(Inx) — Gr—1(Inx))

=zgr(Inz). O

ExAaMPLE 3. We have

1
F3(x) = x(l —|— 5 1112 l‘),

1 1
F4(x):x<1lnx§ln2xgln3x>.
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