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Abstract

The concept of probability limit identification function introduced by G. Simons in 1970 is
revisited and some recent advances on the topic presented. A new proof to the existence of
the function under the hypothesis continuum is presented in Section 3.
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1 Introduction

Consider a parametric family of probability distributions

{P,, x € E}

on a sample space ({2, F), where E will be a separable metric space, if not stated
otherwise. Its Borel o-algebra is denoted as B(E). A sequence of random variables
X,, : Q — FE such that

X, —>x in P, probability forall xe€ F

and

X, —x P, —almost surely for all € F

is called a weak and strong estimator of the parameter z, respectively.
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Recall that a sequence of E-valued random variables X, converge to an E-valued
random variable X in P-probability if

lim P[d(X,,,X) > € =0 Ve>D0, (1.1)
n
where d is an equivalent metric for E. A useful equivalent definition is stated by

Theorem 1.1 (Riesz theorem [3, Lemma 4.2]). The convergence (1.1) holds if and
only if every increasing sequence of natural numbers (ng) has an subsequence (ny;)
such that

lim X,,, =X P — almost surely.
j—o0 "7

Hence, for arbitrary « € E there exists an increasing subsequence of natural numbers

ng(x) such that

Xnp(@) — = Pp — almost surely.

Provided that S C E is at most countable set we are able to apply Riesz theorem
and the diagonal Helly’s procedure to construct a subsequence (ny) such that

lim X, =« P, — almost surely for all x € S.
k—o0

Unfortunately, such an universal subsequence (ny) is not available generally as we
shall see later on. However, we might be inclined to believe that for arbitrary weak
estimator X, there are transformations g, (z1,...,2,) : E™ — E such that

gn(X1,Xo, ..., X)) —» 2 P, —almost surely = € E.

Unfortunately, this is not a true statement, again (see Example 2.5 in Section 2).

We prefer to state our problem in a probabilistic setting. Assume for a while that
F is a Borel set in a Polish metric space, especially a separable metric space.
Given a family of probability measures {P,, z € E} and a sequence of estimators
X = (X1, X5...) then by Borel isomorphism theorem (see [3, Theorem 8.3.6]) there
is an universal probability space (2, F, P) and EN-valued random sequences

X* = (XF,X2,...): (Q,F) = (EN,BEY), zcFE
such that

LX|P,) =L(X®|P) Vzeb, (1.2)

where £(X| P) denotes the Borel probability distribution of a sequence X on the space
EN w.r.t. the measure P. Thus, we may, in this case, operate with one probability
measure P and a set of sequences of random variables that are convergent in P-
probability because (1.2) implies that X,, — =z in P,-probability iff X — z in
P-probability.

Remark that the Lebesgue interval [0, 1] is a space rich enough to be suitable as
an universal probability space to allow the above construction.

Denote by E(FE) the space of all sequences X = (X1, Xs,...) of E-valued random
variables X,, that are convergent in probability to a limit denoted as p(X). Our
problem is then stated as follows:
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Which are the subsets F of £(E) such that it is possible to identify the probability
limit p(X) for all X € F almost surely?

An adapted (Borel) identification for F (a concept perhaps more suitable for
the needs of statistics) requires the existence of (Borel) g, (21, za,...,2,) : E® = E
transforms such that

gn(X1, Xo, ..., X,) = p(X) almost surely VX = (X1,X3...) € F.

A humble probabilist might be perhaps satisfied with the existence of a (Borel) map
flxy,m0,...): EN — E such that
f(X1,Xo,...) = p(X) almost surely VX =(X;,X5...) € F,

the map f being called a (Borel) probability limit identification function
(PLIF) for F.
Observe that if g, (z1,z2,...,zy) define an adapted (Borel) identification, then

f(z1,29,...) = limsup g,(z1, T2, ..., 2p)
n

is a (Borel) PLIF for F.
2 PLIFs - the present state of art
If F is a countable subset of £(F) (E a separable metric space) , then Riesz theorem
yields an universal subsequence of natural numbers n; < ny < ... such that
Xn, = p(X) almost surely VX = (X;7,Xs,...) € F.

and therefore there is an adapted Borel identification for F, hence also a Borel PLIF
for F.
P. Kfiz in [4] proved a deeper statement

Theorem 2.1. Let E be a separable metric space and F a subset of E(E) such that
there is a Borel o-finite measure p on E that dominates all probability distributions
n

P(F)={Px, X€F}, ie Pa<pu YXeF. (2.1)
Then there exists a Borel adapted identification, hence a Borel PLIF for F.

We have denoted by Px the probability distribution of the sequence X defined as

Pg(B) = P[X€ B], BcCE"Y aBorel set.

Proof is an application of a well known theorem that states that any set P of proba-
bility measures on a countably generated o-algebra (B(EY) in our case) that is dom-
inated in sense of (2.1) is separable w.r.t. the total variation metric (see [7, Theorem
A.41)).

To construct sets F C £(F) that satisfy (2.1) might not be a very easy task.

Example 2.2. Consider £ = {0,1} that provides EN = {0,1}" as a compact Abel
group with the Haar probability measure 1 = Py, where Y = (Y7, Y5, ...) is a sequence
of i.i.d. random variables with P[Y,, = 0] = P[Y,, = 1] =1/2. Then
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Pe L u YXe&({0,1}).

Indeed, having a sequence X = (X7, Xs,...) of 0 — 1 random variables that is con-
vergent in probability then there is a subsequence r = (r; < ro < ...) such that
Px(A,) =1, where

A= {x = (z1,29...) € {0, 1} kli_}rgo Ty, exists}.

On the other hand, p(A,) = 0 by Kolomogoroff 0-1 law.

A good space to start with is £({0,1}) of all sequences of 0-1 random variables that
converge in probability. Its important subset is

H={Xe&({0,1}):p(X)=1 or 0}.
It is a good space because of

Theorem 2.3 (G. Simons (1971)). If there is a (Borel) PLIF for H then there is a
(Borel) PLIF for £(]0,1]).

We recapitulate shortly the Simon’s proof. Consider X € £([0,1]) and a € [0,1].
Put

Xa = (I[X1<a}> I[X2<a]a .. ) and Ya = (I[X1<a,p(X)>a]7 I[X2<a,p(X)>a]7 .. ) .

Note that

Y*eH with p(Y)=0 almost surely.
So if f(x1,x2,...) is a PLIF for H, then outside a P-null set and all rational numbers
a€[0,1]
pX)>a = fX*)=f(Y)=p¥")=0
and by a symmetry,

pX)<a = [f(X%)=1
hold. Define a g : [0, 1] — [0, 1] by

g(x) :==sup{a € QN [0,1] such that f(z*) =0}, z= (z1,z1,...)€[0,1]",

where 2¢ = (2¢,23,...) and xj, = I|; 4. It follows that outside a P-null set and for
all rational numbers 0 < a < b <1

a<pX)<b = a<gX)<b.

Hence, p(X) = ¢(X) almost surely. If f is a (Borel) PLIF for #, then g is a (Borel)
PLIF for £([0,1]).
We complement slightly the above result.

Corollary 2.4. If there is a (Borel) PLIF for H then there is a (Borel) PLIF for
E(E) where E is arbitrary separable metric space.
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Proof. By Theorem 2.3 we may assume that there is a (Borel) PLIF f(x1,2,...) for
£([0,1]). It follows that

Nz, 20,...) = (f(21), f(22),...), where x, € [0,1]"

(
defines a (Borel) PLIF for £([0,1]Y). Hence, there exists a (Borel) PLIF for &(F)
where F' C [0,1]V is arbitrary subset. The proof is concluded by Urysohn Theorem
that states that any separable metric space E is homeomorphic to a subset of the
Urysohn’s cube [0, 1]N. O

Obviously, the space H deserves our attention. We construct its subset H* as
follows:

Example 2.5 (G.Simons (1971)). Pick up a sequence
Y = (¥1,Y2,...) of independent 0-1 random variables such that
limP[Y, =1]=0 or 1 (= YecH).
Also, choose a sequence of natural numbers r = (r; < r9 < ...) and define X =
X(Y,r) as
1 2 .. 71 T1+1 7’1+2 ...... T2 7’2+1 7’2+2 ......
X= Y Y1 ...... i Y Yo ol Yo Y3 Ys o oL

Finally, denote by H* the set of all sequences constructed in the above manner. We
state that there is no adapted identification of probability limit for H*. G.
Simons reasons as follows. Assume that there are g, (21, 22,...,2,) : {0,1}" — {0,1}
such that

gn(X1,Xo, ..., X)) — p(X)  almost surely VX = (X1,Xs,...) € H".
For a fixed j € N choose a sequence of independent r.v’s Y = (Y7,Y3,...) such that

PlY,=1]€(0,1) if k<j and P[Y,=1]=0 if k>j
Note that

gl(Yl)a -..7gj(Y1»"'a}/})v "'7gm(Y17°'°7Y—jayvj+17"~aym)7°”

is a sequence that converges to p(Y) = 0 almost surely and is almost surely one of
the 27 sequences

gl(x1)7 ) gj(xla"'axj)v L} g’rn(xlv--~7xj307~'- 70)7 (xla"'vxj) S {Ovl}j
Hence, there is an m; such that for all m > m; and (z1,...,z;) € {0,1}
gm(z1,...,2;,0,...,0)=0 (2.2)

and by a symmetry
gm(z1,...,z5,1,...,1) =1 (2.3)

holds.
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Finally, choose a sequence of independent r.v’s Y = (Y1,Ys,...) € H* such that

iP[Yn:O] =oo and iP[Yn: 1] =00

and put X = X(Y, ), where r = (r; < r2 < ...). The Borel-Cantelli 0-1 law states
that the X owns infinitely many strings of zeros and infinitely many strings of ones.
If the sequence r = (rq1,79,...) grows rapidly enough (perhaps as 51 > m,, ), then
according to (2.2) and (2.3).

Plgr (X1, X, X1y Xpyyy) =0, 0o x k] =1, (2.4)
Plgr . (X1, X, X1, - X 1

k+1 )
Hence, a contradiction.

Example 2.6 (G. Simons (1971)). An interesting subset of H* is H** = {X(Y,r)}
defined by

1 = almostall r; even (2.6)
p(Y)=0 = almostall 7, odd.

We state that there is no adapted identification for the probability limit
for H** (to be applied the same reasoning as in Example 2.5), but there is a Borel
PLIF for H**. For the proof of the latter statement we are indebted to P. Kiiz (2012).

We denote by Aj the set of sequences in {0, 1} that converge to zero and by N
the set of those that converge to one. Note that N := {0, 1} \ (M UN7) is the set
of all sequences with an infinite number of changes. Put

Never .= {the sequences in N with at most finite changes in the even coordinates}

N°dd .= [the sequences in N with at most finite changes in the odd coordinates}.

Note that the sets Ny, N7, N AU are paire-wise disjoint.

It follows by Borel-Cantelli 0-1 law that a sequence Y of independent 0-1 random
variables is either convergent almost surely or owns infinitely many ones and infinitely
zeros. Hence, for any X = X(Y,r) € H**

pX)=1 = XeN unNw
pX)=0 = XeANUunNeen

holds almost surely. It follows that

fl@)=1 if ze MUN  [f(z)=0 if zeNgUN,
flz)=0 else

defines a Borel PLIF for H**.

A very deep and rather conclusive is a result of D. Blackwell (1980).
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Theorem 2.7. There is no Borel PLIF for the set

H:={Xe€&(0,1):pX)=1 OR p(X)=0}.
A straightforward implication is

Corollary 2.8. There is no Borel PLIF for £(F) whenever E is a separable metric
space with card(E) > 2.

The Blackwell’s sophisticated proof goes along the following lines:

Assume that f(zq,22,...) is a Borel PLIF for H. We may assume w.l.g. that f
is the indicator of a tail Borel set C C {0, 1} which means that it is a Borel set such
that

$:($1,x27..-)607 y:(y17y25"')€{071}N7
Ty =Yk, k>mn forsome néeN = yel

holds. By Oxtoby’s category 0-1 law [3, Theorem 21.4] either C or {0,1}N\ C s a
set of the first category which means that the other set contains a G5 set H such that
H = {0,1}". Assume that H C C. The corner stone of the proof is a lemma that says
that for arbitrary dense Gs-set H there is a sequence of 0-1 r.v’s X = (X1, Xo,...)
such that

PXe H)=1 and p(X)=0 almost surely,

hence, a contradiction with f(X) = 1.
Surprisingly, skipping the measurability requirement for PLIF’s and allowing the
continuum hypothesis we have all the PLIFs we might need.

Theorem 2.9. Let E be a separable metric space. Then, under the continuum hy-
pothesis, there exists a PLIF for E(E). In other words, there is a map f : EN — E
such that

fX) =p(X) almost surely

for all sequences X of E-valued 1.v.’s that converge in probability.

Theorem was first proved in 1973 in [10] for E = R and generalized to separable
metric spaces in 2010 in [4]. We shall propose a new and more straightforward proof
of the theorem in the coming Section.

3 Proof of Theorem 2.9

First, we employ the continuum hypothesis to prove that there is a PLIF for the set
H={Xe&({0,1}):p(X)=1 or 0}
What we have to prove is that there exits a set C' C {0, 1} such that
XeH, pX)=1 = XeC almostsurely

and

XeH, pX)=0 = X¢C almost surely.
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This is as to say that that there exists a set C' C {0, 1} such that

peEM; = uw(C)=1, peMy = pd{0,1}N\C)=1, (3.1)
where we have denoted

My ={Px, XeH, p(X) =1}, Mo={Px, XeH, pX) =0}

Note that card(M;) = card(My) = c¢. Hence, the continuum hypothesis allows to
enumerate the set M as

My = {Naa a < Q}a
where ) denotes the first uncountable ordinal number. Further, by the transfinite
construction we get a net
r(a) = (ri(a) <rg(a) <...), a<Q

of sequences of natural numbers such that u*(A,) = 1 holds for all a < §2, where

A, = {m = (1‘1,$2, . ) € {0, I}N : 11*>Hl Tr,(a) = 1}

and such that

a<f = r(B) isasubsequenceof r(a).

The steps of the transfinite construction are performed as follows:
If « is an isolated ordinal, then @ = 8+ 1 for some S < « and r(«) is constructed
as a subsequence of r(3) by means of Riesz theorem If « is a limit ordinal number,

then there are 81 < -+ < 8, -+ < a such that « = sup,, 8,,. Then, r(«) is received as
a subsequence of all r(3,,) sequences by Riesz theorem, again. Observe that {A,, a <
Q} is an increasing net and put C':=J, . Aa. Then

pud(C)y=1 VYa<Q

and the former implication in (3.1) is satisfied.
Define by

T(x1,T2,...,Tn,...) = (1—21,1=29,...,1=2p,...), (21,29,...,2p,...) € {0, 1}

a homeomorphic map {0, 1} — {0, 1} and observe that if X € H then

pX)=1 <<= p(TX)=0.
Hence,
MOZ{VQ ::TOMQ7 CY<Q},

where the measure o T is defined on the Borel o-algebra of {0, 1} by (T o u)(B) =
w(T~1B). Obviously, C N T(C) = () since

r€A,, T(x)eAs (saythat a<pf) = ze€dznT(4p) =0.
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Finally, note that

v (TAs) = p*(Aa) =1 = v2({0,1}"\C) =1, Va<Q
verifies the latter implication in (3.1) and f = Io defines a PLIF for the set H.
To conclude the proof of Theorem 2.9 apply Corollary 2.4. O
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