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Since the advantages of quasi-Monte Carlo methods vanish when the dimension of the basic
space increases, the question arises whether there are better methods than classical Monte
Carlo in large or infinite dimensional basic spaces. We study here the use of the shift operator
with the pointwise ergodic theorem whose implementation is particularly interesting. After
recalling the theoretical results on the speed of convergence in a form useful for applications,
we give sufficient criteria for the law of iterated logarithm in several cases and in particular in
situations involving the Wiener space.
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If a family of real random variables is naturally defined on a probability space which can
be smoothly changed to be ([0, 1], B([0, 1]*), dx) with small s, quasi-Monte Carlo methods are
among the fastest ones for computing expectations, at least when the family is wide enough
to exclude other specific methods. See for example [20], [21]. But the advantage of these
methods vanishes when s increases (cf [22]). Practically, for the best low-discrepancy sequences
available at present (cf [21], [12]), to compute expectations with an accuracy of 107* by unit
of standard deviation, it is faster to come back to the classical Monte Carlo method as soon as
the dimension s exceeds 20 (cf [1] [9]).

In large or infinite dimension (computation of expectations of stopping times for Markov
chains, or of functionals of solutions of stochastic differential equations, etc.) the classical Monte
Carlo method which is based on the law of large numbers, can nevertheless be supplanted by
another method based on the pointwise ergodic theorem of Birkhoff and the shift operator.
Particular features of the implementation of this method make it at present the most interesting
way of integration in large or infinite dimension (cf [5]).

The aim of this study is to clarify the consequences of recent theoretical results for the
numerical computation of expectation by the shift method, and in particular to yield sufficient
criteria for the existence of speed of convergence of the type ‘iterated logarithm’ in several
situations. We put particular accent to the case of Wiener space because it is the basic space
of many situations useful in applications.

The content of the study is the following:

I. Law of iterated logarithm for the shift
I1. Criteria of membership for the Gordin class
1. Case of the torus T
2. Case of the torus TW
3. Case of Wiener space
a) The Wiener space as a product space
b) Functionals of lipschitzian SDE’s
¢) Multiple Wiener integrals
4. Other factorisations of the Wiener space

We give now some details on each of these parts.

The first part is concerned with the speed of convergence in the pointwise ergodic theorem
for the shift on 7. In contrast to the case of the law of large numbers, there is no standard
speed of convergence valid for every function in L?. Nevertheless the successive improvements
of the LIL (cf [16], [23], [15], and more recently [4]) have shown the importance of a sub-class
of L? for which a form of the LIL is valid and which contains several useful examples (cf part
IT). We call this class the Gordin class by reference to [13] one of the first works where this
decomposition in sum of martingale increments and a subsidiary harmless term is used. Our
purpose is not to extend the general results (cf [4]) but to express useful consequences for
applications. All the results are explicitely proved except the theorem of Heyde and Scott
itself.

In the second part, we show first that functions in the Sobolev spaces H*(T*) are in the
Gordin class for the shift of binary digits. Next for the torus 7™ with the shift to the right,
Dirichlet forms techniques are used to obtain a simple sufficient criterion for membership to the
Gordin class. For the first factorisation of the Wiener space under study, the shift becomes the
scaling Byo1 = %th. With this transform, Holderian functions of solutions of Lipschitzian
SDE’s are shown to belong to the Gordin class. Somes examples are analysed which are
related to multiple Wiener integrals. Other factorisations are discussed and especially the
representation of Brownian motion on the Schauder basis of C([0,1]) consisting of primitive



functions of the Haar basis. The criterion obtained on 7™ by Dirichlet forms method applies
here as well.
We thank J.P. Conze and E. Lesigne for useful discussions and suggestions.

I. The law of iterated logarithm for the shift

We are interested by almost sure results. It is well known (see [14], [17]) that for every ergodic
endomorphism 7 on a Lebesgue space, and for every sequence, (o), o, > 0, o, — 0, there is

an f in L? such that
1 n—1

(ngoTk_IEf)/Oén%—l-oo a.s.
k=0

Such a “slow” f is constructed by suitable application of the Rohlin-Halmos lemma which
likewise furnishes a “fast” non constant f € L? for which (L 2720 fo 7% —IEf) is o( =) (see
also [18] pp.14-15)

Nevertheless such functions, by the nature of the Rohlin-Halmos lemma itself, are rather
abstract examples, and do not prohibit an LIL from holding for a large class of functions
containing the most common ones.

For later convenience, we assume the following framework:

(E,E, p1) is a probability space and

(0, A P) = (K% 9% 1 92),

The coordinates from €2 into F are denoted by X,,. We define the ergodic automorphism 7
on (2, A,1P) by

X,ot=X,_ Vn € Z.

We call 7 the shift to the right. One puts
Fr=o0(Xm, Xing1,--., Xp) form<neZ

Fro=o(Xpk<n)
Fto =o(Xg, k > m)
Fre = o(Xy, k € Z)

As stated in the introduction the following results can be proved in a more general setting, for
other endomorphisms (see [16], [23], [15]) and for Banach-valued random variables (see [4]).
Let us consider on L'(Fs°,IP) the Perron-Frobenius operator T' defined by

Tf=1IE[f[FrloT fe LY (F5,1P)
we then have:

Lemma 1 For f € L*(Fg°,1P), IEf =0, the following assumptions are equivalent:
a) SN_o T f remains bounded in L?,
b) SN T f converges weakly in L? when N 1 oo,
¢) SN T f converges in L* when N 1 oo,
d) there exists g € L*(F5°,P) such that f = (I —T)g.

Proof. b)=d): if ", 7" f converges weakly, by the Banach-Steinhaus theorem the limit ¢ is
an element of L*(F5°,IP). By composition with the bounded operator T', we obtain g = f+Tg.



d)=c): if f = (I —-T)g, g € L?, it can be supposed I[Eg = 0. Then ||[TVg| ;> — 0 when

N 1 co. Indeed ||TNg||2, = E[IE(g|F57)?) and [E(g|F¥) is an inverse martingale which tends
to zero in L2,

Finally for a)=b), let us consider a subsequence N such that 3, *

in L?(F§°) as k 1 co. Letting g be the limit, by composition with T we get

N o I f converges weakly

9= f+lim T g =Tg

and the same argument as for ¢)=-d) shows that T™*1f — 0 in L% m
Remark. It is easy to see that these conditions are equivalent to the condition that 3% 7" f
converge for the topology o( L?(F*2), L3H(F ™).

We shall say that a function f € L?*(Ff*) belongs to the Gordin class (for which we
write f € G) if f — IEf satisfies the equivalent conditions of lemma 1.

Lemma 2 The Gordin class is the class of the functions f € L*(F§™) admitting a decompo-
sition

(1) f—IEf=g+hor ! —h

where g, h € f € L*(FF) with TE(§|F>°) = 0 and IER = 0. Such a decomposition, if il exists,

1S untque.

Proof. By lemma 1, if f € G there is a g € L*(Fy™) such that f — IEf = g — T'g. Putting
g=g—IE(g|F)and h = Tg = [E(g|F{°) o T, we get the decomposition (1).

Conversely, if f can be decomposed as (1), we have Tg = 0 and T(h o 77%) = h, hence
f—IEf=(I—-T)g with g =g+ hor™!. The uniqueness follows immediately. 0

The theorem of iterated logarithm is valid for functions in the Gordin class:

Theorem 3 Let f € L*(FF™) be in the Gordin class, and §, h the elements of its decomposi-
tion (1). Then, putting Sy = SN _o(f —IEf) o 7, there holds
a)

Jim \/—_HSNHLQ 191]z
b)

! Sy
1m sup

Nteo V2N loglog N = Iz
Proof. Noting that
N
Sy = Zgorn+h07_1—horN

n=0

part a) comes from the following inequality, where the norms are taken in L*:

1 4]
Uvidalie !W—Z TN e 0

and from || XN g o 77| = (N 4 1)]|§||?, which follows by orthogonality.

If g = 0 part b) is a consequence of the fact that, & being in L?, h\o/T— — 0 when N 1 oo by
the pointwise ergodic theorem. Thus, when ¢ # 0 it suffices to show that

] < 2




1- |§:Q;Og(3Tn|
umsup

Ntoo V2N loglog N = ligll

But this is given by the theorem of Heyde and Scott ([16] corollary 2). 0

We shall now state sufficient conditions for membership to the Gordin class G.
Without subscript, norms are L*-norms.

Proposition 4 Let f € L*(FF™) be such that

(2) > IMEL] = E(fIF)] < +o0,
n=0

then f € G and the g of its decomposition satisfies

1l < i IEL] — (7))

Proof. By the fact that
IT*(f = BN = [Ef = EF7)]
the convergence of the series (2) implies that the series - T"(f — IEf) converges normally.

Letting ¢ be its sum, then ¢ is given by g — IE(g|Fy°) thus ||g]] < ||¢]|- O

Proposition 5 Let f € L*(F{™), and let us consider the decomposition

3) f=1Ef+ifn

with
fo=T(f|F5) — E(f)

and

fu=E(f1F5) -~ E(f[F57)  forn=1
a) f € G if and only if

o0 N
S%pz IE fogs o 7| F)* < +oo.

7=o0 n=0
b) This is satisfied if

D 2 P < 4o

m>0 \ k>m

and then the g associated with f in (1) is such that ||| < 350 \/Zrsm [ fell*-
¢) This is also satified if
> Vmllfull < Foo

m>0

and then the g associated with f in (1) is such that ||g|| < X,.50 V|| full-



Proof. The existence of the decomposition (3) for any f € L*(Fy ) comes from the fact that

> [ = E(fIF) — B(fIF7)

is a martingale which converges in L?.
Let f € L*(F ™), and put f = f—1IEf. Using the fact that for n > 0, 7" f = IE[fo " F§°]
we get N
T = Y Blf oV F]
k>n

because for k < n, fyo7"is F-L -measurable. It follows that

(4) ZT”f ZZIEkaT”|f°°]

n=0k>n

0 N
=Y IE(Y farj o T"|F).
7=0 n=0
But the random variables N
= ]E(Z fovi 07" FG)
n=0
form an orthogonal sequence and therefore

N o]
n 7|2 N |2
I3 7= 312

n— =

and part a) follows from lemma 1.
From the equality (4) we have also

HZT”fH = Z 1> Elfe o 77| F57]I-

n=0 k>n

For every fixed n the sequence (IE(fi o 7"||F5°))r>n is orthogonal, and so

1/2
1> B[ fi o 7" F5 Il = (ZH]E kOT”|f°°]H2)

k>n k>n

1/2
= (Z kaH2)
k>n
which gives part b).

Taking once more the equality (4) rewritten as

N N o]
ZTnf: ZE(fm+fm07‘|'"'+fmOTm/\N|‘7:éV)

gives

N o0
n=0 m=0



< 3 Valsall

mAN mAN—1
, fmoT

by the fact that the sequence f,, o7 so vy fm 18 orthogonal. Part ¢) follows by

the same arguments. O

If T is an almost finite stopping time of the o-fields (Fg)nso and if f is an FJ-measurable
random variable, f can be written as

F=>F Lir=n

k>0
with f Lip—py Fl-measurable. This is a particular case of the following situation:

Proposition 6 Let f € L*(F5°) admit the following representation converging in L*:
f= ka with fr Fr-measurable.
k=0

If the condition
(5) > k| fi = Efi| < +oo
k=0

is fulfilled, then f € G, and the associated § satisfies
(6) g1l < > VE+ 1Sk = Bl
k=0

Proof. By the fact that T"(fy — IEf;) = 0 for n > k,

T(f = f) = > T"(fr — Bfi)

k>n

and therefore under condition (5) the series 3_, T™(f — IEf) is normally convergent and f € G.
Let us put g(fx) = X0 T"(fr — IEfi) and g(f) = 3,50 T"(f — IEf). Under condition (5)

we have thus
g(f) =D alfi),

k>0
the series converging normally. Therefore

g(f) = Blg(NIFo) = 3_la(fe) = Elg(fe)|Fo)l;

k>0

the series again converging normally. But by lemma 7 below and proposition 5 applied to f;
we have

lg(fe) = E(g(fo)|Fo)ll < VE+ 1|1 fi — Efi|
so that

lg(f) = E(g(NIF)II < DoVE + 1 fi = Bfi

which proves the proposition. O



Lemma 7 If f € L? depends only on d consecutive coordinates then

5 lf+for+-+ for¥N 1 - NIEf|
im sup
N V2N loglog N

Proof. This is a simple application of the LIL of Hartman-Wintner for independent variables.
Let us put N —1 = pd + g with 0 < ¢ < d, and let us suppose f to be centred. Then

< Vd|f - Ef)|

d—1p-—1 pd+q
(7) Zfor_ZZforjd"'k—l—ZfOT
k=0 j=0 n=pd

By the fact that for every fixed £

TS fo ™
lim sup

P V2ploglog p

= [I/]

we have 507 Sl ot \/2ploglog p
lim sup ki/osz;gOlogN < d||f|[lim \/#%
< Vd||f]I
Now the second term of (7) gives
| Shea o _ Simglflo

V2N log log N V2N loglog N
which vanishes almost surely as N 1 oo by the ergodic theorem because f € L?. The lemma

follows from these estimates. O

Remark. For f € L*(F§°) admitting the representation f = 3, fr converging in L* with
fx Fr-measurable, we dont know whether the sole hypothesis Y, vk + 1| fr — Efi|| < +oo

suffices to imply

- | SN o (f—TEf)or"|
1 n S VETII e — EA
P S N Tog Tog N —Zk: + L1 = ]

The following result, whose statement is simple, is a rather rough consequence of the pre-
ceding proposition.

Proposition 8 Let T be an a.s. finite stopping time of (F§)nso0, and f € L*(F).
If there is an o > 1 such that

E[f*T%log™ T] < +o0
then

N —IEf)or"
hmsup |Zn:0(f f) | < @Hf(T + 1)3/2H

N V2N loglog N -

Proof. Putting fr = f L= we have

1
Yo klf = Ef] < ZkakH Zk: Wﬂ\/k?’log“ Efill

k<1




which by the Cauchy-Schwarz inequality, is bounded by

1
< IS™ k3108 k £ < e/TR[T?log® T f2].
< Zk:klogak Zk: 0g” kfi < e\/IE[T%log” T f?]

Therefore the inequality (5) is satisfied and similarly

S VEFTIf — Al < L+ 1.
k=0

Remark. It is worth noting that if f € G it can of course happen that
gl < IIf = E£.

This is the case if f —IEf = hor™! —h with h € L? and other examples are easily constructed
by the Gordin decomposition. This can occur even when f depends only on a finite number of
coordinates. In this case integration by the shift method runs (asymptotically) faster than by
classical Monte Carlo.

Nevertheless, the principal interest of the shift method does not come from this phenomenon
but from certain facilities afforded by its implementation (see [5]).

II. Criteria of membership to the Gordin class

IT1.1. The case of the torus 77

Let us consider the following transform of 7% x T

2x1 — [21'1] + 11 2z — [st] + Ys

(e )

where [z] is the fractional part of € IR, which is easily seen to correspond to the bilateral
Bernoulli shift by binary expansion of real numbers.
We have for this transformation and for f € L*(T%, dy, - - - dys):

((1}1, st ,J}S), (ylv . '7y8)) — (([21‘1], SRR [21’5])),(

i) = Y S+ Y

ne{0,1}s

" = — + =)
Using then the Fourier representation of f

f(y) _ Z a, €2i7r<m,y>

meZs
one easily obtains that if [Ef =0
N N '
IRIVE DD R
n=0 q€Z*, q#0 n=0

and we get:



Proposition 9 The function f € L*(T¢) belongs to G if and only if

N
S%p Z | Z Clznq|2 < +o0

qEZS, q#0 n=0
in which case ¥q # 0, SN agng —Ntoo by with Y, 10g> < +oo and the g of f in (1) satisfies
1G11* < 32, [bg |

Corollary 10 Let f € L*(T*) be such that there are ¢, > 0 with Y202 ¢, < +00 and |agn,| <
Colam| Ym € Z°\{0}. Then f € G and

19l < ILf = I D e

Example. Letting f belong to the Sobolev space H*(T*) defined by 3 ez [a,|* (X iy p?)* <
+oo for some a > 0. Then f € G and ||§]] < (X, |ay|* (i, p?)™) V2.

I1.2. Case of the infinite dimensional torus

We consider here the Bernoulli shift ( to the right) on ([0, 1]*, B([0, 1]*), dz)%.

The property of membership to the Gordin class is strongly related to the dependence of f
on the size of the derivatives of f (when they exist) with respect to the faraway coordinates.
This is particularly simple to espress by means of Dirichlet forms:

Let us consider a Dirichlet form (dI, ) on L*([0, 1]*, dx) possessing a carré du champ operator
v (cf [7]) and let us consider the product Dirichlet structure (cf [8]):

(AP, d,E) = ([0,1]%, B([0, 1)), d, dI, £)¥?
This structure has a carré du champ I' given by

LU, f)=2%(f.f) ¥VfeD

1E€Z
where 5; operates on the i-th coordinate. We consider the shift 7 given by
X,or=X,1
where (X, ),z are the coordinates. For F € L*(Q, F5°) there holds

Tf(:z;o,xl,...,xn,...):/ fla, 2o, 21, .. .)d.
z€[0,1]¢

We make the following assumption (8): Let L2 = {f € L* IEf = 0}

(8)

{ There exists K > 0 such that
VieDN Ly |[fli: < KESf)

Then the space ID N L2 is a Hilbert space for the norm +/&(f, f) which is invariant by .
Let Do ={f € D, IEf =0, f is Fy°-measurable} which is closed in ID

Proposition 11 Under hypothesis (8), let f € Dy be such that

S (S (f F)])H2 < 4o,

k=0 1=k

Then f € g.



Proof. This is straightforward by the fact that

E(T"f, T"f) < %E[i Vil £, f)]

Corollary 12 Let f € L*(Q, F5°) be such that for every n € N,
[0,1]° 5 &, — f(z0,...,n...) € R

possesses a derivative in the sense of distributions in L*(dx,) (dxg- - dv,_1dz,y -+ )-almost
surely.

Then if N
Zz2 (log™ ] < 400

=2

foran a > 1, then f €G.

Proof. The preceding proposition is here applied to the case (dl,¢) = (H'([0,1]*, dz, [ V?, dx)

a) Let us prove first that the hypothesis (8) is fulfilled. For this we use the fact that this
hypothesis is satisfied on the Wiener space equipped by the Ornstein-Uhlenbeck semi-group, as
it is easily seen by the spectral representation on the chaos. This is equivalent to saying that
(8) is satisfied on the Gaussian structure

(1115, BORY), N,(0,1), [ V2 H'(R®, N, (0, 1)))®Z

with the constant K = 1. The property is therefore true for every image structure of this
structure (cf [8]) and the result comes then from the following easy fact :

Let be p(a) = [7__ \/%e_édy; then
1 1
12 < 12
J(Foeran(o.) < - [

b) It remains only to prove that

Zzzlog a; <—|—oo:>ZZ 1/2<—|—oo.
1=2

k=0 1=k

which a consequence of the Cauchy-Schwarz inequality. O

II.3. The case of Wiener space
3.a) The Wiener space as a product space

Let us consider the space W = {f € C([0,1],IR?), f(0) = 0} equipped with its Borelian o-field
B and with the Wiener measure m.

On the space (Q, A, P) = [[72> (W, B,,m,) where (W, B,,m,) are copies of (W,B,m)
we define a Brownian motion (B;)er, in the following manner: Letting X, be the coordinate
map from ) into W,,, for ¢ €]2k+1, Qk] k € Z we put

t—1/2k+1

sl Xn(l) Xk( 1/2k+1 )

By = Z nil + (=5}

nk—l—l2 272




— 12

The process thus defined is Gaussian centred with independent increments, tends to zero as ¢
goes to zero and its covariance is easily computed to be s A ¢t times the identity matrix; it is
therefore a standard IR%-valued Brownian motion.

The transform 7 defined on ) by

XnOT:Xn—l n ez

is a scaling

1
Bior=—8B
t \/§ 2t
and the results of section I apply with
Fyo = o(Bs, s <1)
Fr = o(Bs, s < %)
fg = U(BS - B2k1+17 S E]leﬁvl])

We shall put B; = (B, s <1).

3.b) Functionals of Lipschitzian SDE’s

Let us consider maps
o:R™ xRy - R™?  b:R™ xRy — R”

satisfying the Lipschitz hypotheses:
AC > 0 such that Vs € [0, 1]

|o(2,5) = oy, s)[ + |b(w, 5) = by, s)| < Cle —y|

|o(, 8)[ + [bz, 5)| < C(1 + |])

where | . | is one of the equivalent norms on Euclidean spaces.

Let X7 be the solution of the the SDE:
¢ ¢
Xe =g +/ (X%, 5)dB, +/ b(XT, s)ds &€ R™
0 0

Proposition 13 Let be f = h(X7) for t < 1, with h : R™ — IR Hélderian of exponent
A €]0,1]). Then f€g.
Proof. Let A be the Holder constant of A:

[h(x) = h(y)] < Alx —y[*

and let (P;)i<o be the semi-group of the diffusion associated with the flow X;. By classical
estimates (cf [19] chapter 2) we have

|Puh(w) = Puh(y)] = [BA(X]) — BA(X])] < AE|IX] - X[

< Klz -yt Yuel0,1]

for some constant K depending on the dimensions m. d and on the constants ' and A.
If ¢ is Holder with exponent A, we have

var[p(X7)] = Elp(X7) — Ep(X])[? < Ele(X7) — o(E(X]))[?



< GIE[XT — EXT* < eyl + |2*Y)s?
(cf [19] theorem 2.1)

Now, let us remark that

T"f =1E[h (X$)|BL”] :Pt_Lh(le_n)orn.

on

Hence by the preceding estimates we get

177(f = EH|* = var[T" f] = var[P,_ h(XT] )]

BN

and the series 3 ||T"(f — IEf)|| converges geometrically.
Proposition 14 Let pu(ds,dx) be a measure on [0,1] x IR™ such that
| (el s, do)| < +oo
[0,1]xR™
with A €]0,1], and let g be a Hélderian function of exponent X\. Then the functional
= XD u(ds,d
f A 9(X7)u(ds, dx)

belongs to G.

Proof. We have
T = / /m (X®)u(ds, da) o 7" +/ [P o(X g )ds,da) o 7
and hence
I -ENl < | - | Ng(X2) = g(BXE) || + /_ [ arlPy g(X 4 ) ]

and therefore by the estimates used in the preceding proof:

1
|T™(f — ]EfH</ / A+ |2 S2|Md8d$|+// 1‘|‘|$|)A)2M/“‘

By hypothesis the second term is bounded by C'—. For the first one, let us remark that
273

= A
Z 1[072%](5)5 2
n=0

is bounded on s € [0, 1] from which it follows

SNT(f = IEf)|| < +oo

(ds,dx)|.

13



3.c) Multiple Wiener integrals

The case of multiple Wiener integrals is important on one hand because their family is in some
sense the universal diffusion process (cf [2] [3]) and on the other hand because most of them
are quite irregular and such that every Borelian version is discontinuous at every point in the
Wiener space. Such functionals are not Riemann integrable and have to be approximated by
more regular functionals before simulation (cf [6]).

Here we give some examples to illustrate which irregularity at the origin can have functions
in the Gordin class for scaling.

Let

F = h(ti, ... tw) dB{*dB}2 - - dBj"
0<ty <<t <1

where i, € {1,2,...,d} for k=1,...,m with

/ RE(t1,. .. ty) dtydty - - - dt,, < +oc.
0<ty <<t <1

One has easily
1t Lo .
oo o) dBIABE - dBT.

TnF: T ( . 5
0<ti < Ktm<]l 272 2" 2

Therefore I belongs to the Gordin class if and only if

N
T\
i o on o))" dtadty - dty, < 400
p/o<751< <tm<1 Z:: T Qn)) 1@t

Example 1. Let us take m =1, h(z) = =, a < L. It is easily seen that
1] 1
P= [ dB €g va<,
ot 2

Example 2. Let us take
1 1
hiz) = ——— ith —.
(@)= e lgayp M A>3

Then

2 1
F :/ ——F dB
o Vi(—logt)?
is in the Gordin class if 3 > 1, but F ¢G if 3 €]1,1] although h € L?[0,1] in that case.

Example 3. If we take
1 sin(mlog, x)

ﬁ log «

the functional F' = fO% h(t) dB; gives an example of a functional in G such that

DT F|| = +oo

h(z) =

and such that f; 1|h(t)| dB; ¢G.
Example 4. Let us consider a real Brownian motion (d = 1), and a function F' square
integrable with the following Wiener chaos expansion:

F=Fot 2 F, _F0—|—Z/ h(tr,... tw) dBydB,, - -~ dB,,

0t <<t <1



_— 15

and let us suppose |hy,(t1,...,tn)| < amta;n} w with of" < 1 Vi =1...,m. We get, by the

%

1

fact that the chaos are invariant by T,

HZT”F Fo)|I* = ZHZT”F I

n=0
o) Cl2
< T -
> Z:: 1 — 2(agn+...+am—7)]z m: (z _ 222:1 OKZL)

so that, if all o/*’s are equal to « < =, I € G as soon as the series

= ml(l —2a)™

converges.

II.4. Other factorisations of the Wiener space.

4.a)

Let (Xn(t))n>0 be an orthonormal basis of L?[0, 1] and let ¢,(t) = f5 Xn(s) ds. Let (g, be
(

Jnzo
a sequence of independent standard Gaussian variables built as the Coordmates of (Q, A, IP) =
(RN, BRY), N (0, 1)),
The series

(9) Zgn‘ron
converges in C([0,1]) a.s. and in L?((,A,IP),C([0,1])) p € [1,00[ and its sum is a Brownian
motion under IP.

Indeed, if on the Wiener space we put Y,(w) = [y xa(s) dB, and F, = (X, k < n), we
obtain, denoting by B the identity map from C[0, 1] into itself,

(10) E[B|F] Z Nkk

as can be seen by applying a continuous linear functional y on C[0, 1] to both sides of (10) and

by remarking that (x4, Xo, ..., Xn) is a Gaussian array. By the convergence properties of vector
martingales, we have therefore
(11) B =) Xrpk

k=0

a.s. and in LP. Since the family of partial sums of the series (9) has the same law as the sums
of (11) the assertion is proved.
Such a representation of the Brownian motion

B =) ks
k=0

allows us to define the shift, and the associated Gordin class clearly depends on the basis (x4)
which is chosen.



4.b)

The case of Haar functions is particularly interesting. Let us put y = 1[07%[ — 1[%71[ and

(12 Xnalt) = <2mt—k>
(13) Pmalt) = / e

fort e Ry, meZ, keIN.
The functions (Xm.k)mez, kew form an orthonormal basis of L*(IRy) and if g,, s are standard
independent Gaussian variables, the Brownian motion can be represented by

B(wt ZO:O i@mk gmk ))

m=—o0 k=0

and the scaling studied in paragraph II.3 is the mapping which transforms the sequence

(Gm k(@) )

into the sequence
(gm—Lk(w))m,k-

The space generated by the functions (X, k)m>0, 0<k<2m 1s the subspace of L?[0,1] orthogonal
to the constants, and the process

oo 2™M—1

(14) Zi= 22 2 emk(t)gmi

m=0 k=0

is a standard Brownian bridge vanishing at zero and one. The representation (14) is unique
and converges in Coo[0, 1] = {f € C[0,1] f(0) = f(1) = 0}. The functions ¢, ; form a Schauder
basis of this space. If f € Cyo[0, 1] with

oo 2™M—1

(15) = > D arlani(f)

m=0 h=0

there holds L | L bl
i) = 2T o+ o) — o) — F(E Do,
The Banach spaces of Holderian functions of exponent a €]0, 1 of Cyo[0, 1] can be interpreted
in terms of spaces {*° and ¢y on the sequences (2%, k)m x (cf [10]).
To approach a continuous function by a partial sum of the series (15) is convenient practi-
cally, and if we change the notations by putting agmyr, = @y m > 0, K =0,...,2" — 1 the

simple shift on the a,, i.e., the transform
Fla, ..., an,...) — For = F(ag,ar,...,dn41,...)

(which does not correspond to a scaling) is quite thrifty in random drawings. By proposition
11, a sufficient condition for a function F' to be in the Gordin class for this transform is that it
be in L? and possess partial derivatives such that

S < o

k=0 1=k



where the expectation is taken on (IR™, B(IR™), N (0, 1)®™),
Example. For fixed ¢ € [0,1], let us consider the functional

Py = X ot ([ ol i)

nzon‘l'l

which, with the preceding notations F' can be written

Fey

nzon‘l'l

1
Pult) a’.

Now F' belongs to L? by the fact that the series

1
> m%(t)

n>0
converges and we have F! = H—Ll @i(t)a; so that

o0

ii]EFf = Z

k=0 1=k k=0

¢
k+190k()<+00

because (ﬁ) € (?. And thus F € G.



18

References

[1]

[10]

[11]

[12]

M.B. Alaya. On the simulation of expectations of random variables depending on a stopping
time, Stoc. Anal. and Appl. (to appear)

R. Azencott. Formule de Taylor stochastique et développement asymptotique d’intégrales de
Feynmann.
237-285, in Sem. Prob. XVI supp. Géométrie diff. stoch. Lect. Notes in M. 921 Springer (1982)

G. Ben Arous. Flots et séries de Taylor stochastiques.

Probab. th. rel. fields, 81, 29-77, (1989)

E. Berger. An almost sure invariance principle for stationary ergodic sequences of Banach space
valued random variables.
Prob. Th. Rel. F. 84, 161-201, (1990)

N. Bouleau. On effective computation of expectations in large or infinite dimension.
J. of Computational and App. Math. 31,23-34, (1990)

N. Bouleau. Irregular and simulatable functionals on Wiener space, in Probabilités Numériques,

p39-53, INRIA, (1991)

N. Bouleau, F. Hirsch. Formes de Dirichlet générales et densité de variables aléatoires sur I’espace
de Wiener.
J. Funct. Analysis, vol 69, 227-259, (1986)

N. Bouleau, F. Hirsch. Algebre des structures de Dirichlet.
C. R. Acad. Sc. Paris t310, sl, 15-18, (1990)

N. Bouleau, G. Pages, J. Xiao. Extension des Méthodes de Monte Carlo accélérées.
Contrat DRET, CERMA Ecole Nationale des Ponts et Chaussées, Paris (1990)

7. Ciesielski. On the isomorphism of spaces H, and m.
Bull. Acad. Polonaise des Sc., s. des Sc. math. astr. phys., VIII, n4, 217-222, (1960)

I.P. Cornfeld, S.V. Fomin, Ya.G. Sinai. Ergodic Theory.
Springer (1982)

H. Faure.Discrépance de suites associées a un systeme de numération (en dimension s).
Acta Arythm. 41, 337-351, (1982)

M.I. Gordin. The central limit theorem for stationary sequences.
Soviet Math. Dokl. vol. 10, n5, 1174-1175, (1969)

G. Haldsz. Remarks on the remainder in Birkhoff’s ergodic theorem.
Acta Math. Acad. Hungar. 28,389-395, (1976)

P. Hall, C.C. Heyde. Martingale limit theory and applications.
Acad. Press (1980)

C.C. Heyde, D.J. Scott. Invariance principles for the law of iterated logarithm for martingales
and processes with stationary increments.
Ann. Prob. vol 1, n3, 428-436, (1973)

U. Krengel.On the speed of convergence in the ergodic theorem.
Monatsh. Math. 86, 3-6, (1978)



[18]

[19]

[20]

[21]

[22]

19

U. Krengel. Ergodic theorems.
de Gruyter (1985)

H. Kunita. Stochastic differential equations and stochastic flows of diffeomorphisms.
in Ecole d’été de St Flour XII, 143-303, Springer lect. notes in M. 1087, (1982)

H. Niederreiter.Quasi-Monte Carlo methods and pseudo-random numbers.
Bull. Amer. Math. Soc. 84, 957-1041, (1978)

H. Niederreiter.Low-discrepancy and low-dispersion sequences.
J. of Number Th. 30, n1, 51-70, (1988)

P.K. Sarkar, M.A. Prasad. A comparative study of pseudo and quasi random sequences for
solution of integral equations .
J. of computational Physics 68, 66-88, (1987)

D.J. Scott. Central limit theorems for martingales and processes with stationary increments using
a Skorokod representation approach.

Adv. Appl. Prob. 5,119-137, (1973)



