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Fazia BEDOUHENE? Omar MELLAH'and Paul RAYNAUD DE FITTE?

March 4, 2012

Abstract

We compare several notions of almost periodicity for continuous
processes defined on the time interval I = R or I = [0,+00) with
values in a separable Banach space E (or more generally a separable
completely regular topological space): almost periodicity in distribu-
tion, in probability, in quadratic mean, almost sure almost periodicity,
almost equi-almost periodicity. In the deterministic case, all these
notions reduce to Bochner-almost periodicity, which is equivalent to
Bohr-almost periodicity when I = R, and to asymptotic Bohr-almost
periodicity when I = [0, +00).

1 Introduction

Since the creation of the theory of almost periodicity by Harald Bohr in the
1920s, many concepts of almost periodicity have proved useful, in particular
those of Stepanov, Besicovitch, and Weyl. In the context of stochastic pro-
cesses, each of these notions gives rise to several possible definitions, such as:
almost periodicity in distribution, in probability, in quadratic mean, almost
sure etc (not to mention e.g. processes with almost periodic covariance func-
tions and many others, see [20]). In this paper we study the relationships
between some of these definitions for Bochner-almost periodicity. Bochner-
almost periodicity coincides with Bohr-almost periodicity when the time
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interval I is the whole line R [6], but it only amounts to asymptotic Bohr-
almost periodicity when I = [0,400). It has the advantage over Bohr’s
definition that it does not depend on the uniform structure of the state
space but only on it’s topology (see Remark 2.1 in this paper).

Our work completes that of C. Tudor [20] who compared different types
of Bohr (or Bochner) almost periodicity for continuous processes in the case
when I = R.

As an application of our study, it is possible to compare previous re-
sults proving almost periodicity in the Bohr sense of the solution of some
stochastic differential equations. For example, in the works of C. Tudor and
his collaborators (see in particular [13, 19, 1, 9]), almost periodicity in dis-
tribution of the solutions is proved. On the other hand, in a series of papers
(in particular [2, 3, 4]) Bezandry and Diagana prove almost periodicity in
quadratic mean, which amounts to almost periodicity in probability plus
uniform integrability of the square of the norms. We show that Bochner-
almost periodicity in distribution and Bochner-almost periodicity in proba-
bility are not equivalent, actually neither notion of almost periodicity implies
the other. However, under a tightness hypothesis, Bochner-almost period-
icity in probability implies Bochner-almost periodicity in distribution.

The paper is organized as follows: The next section is devoted to the
case when the state space is metrizable. An extension of the comparison be-
tween almost periodicity in distribution and in probability in the completely
regular case is given in Section 3 for possible applications in nonmetrizable
locally convex topological vector spaces. This extension is done by consider-
ing completely regular spaces as inverse limits of metrizable spaces and using
the results of section 2. Some complements on criteria of almost periodic-
ity and asymptotic almost periodicity on metric spaces and in completely
regular spaces are given in the Appendix (Section 4).

Notations and terminology In all what follows, we are given

- a separable completely regular topological space E (the state space), e.g.
E is a separable metrizable space,

- an interval I, which is R or RT (the time interval),

- a probability space (2, F,P),

- a continuous stochastic process X on E defined on € x 1.

We use the following notations:

- We denote by C(I;E) the space of continuous functions from I to E.

- The space of trajectories of the process X is the space of continuous func-
tions from [ to E, which we endow with the topology of uniform conver-



gence on compact subsets of I and denote by C, = Ci(I;E). The definition
of Cy, seems to rely on the choice of a uniformity on E (e.g. of a metric
in the metrizable case), but actually the topology of Cj is independent of
this choice, see [11, Theorem 8.2.6].

- For any uniform space F, we denote C,(I; F') the space of continuous
functions from I to F' endowed with the topology of uniform convergence
on [.

- For any function x : I — E, and for every t € I, x(t) is the translation
mapping x(t+.) : [ = E, s = x(t + s).

- For any topological space F', we denote by P (Ci) the space of Radon prob-
abilities on F' endowed with the topology of narrow convergence, which is
the coarsest topology such that the mappings p — u(f) are continuous
for all bounded continuous functions f: F — R.

- We denote by law (U) the law of a random variable U. The law of the
process X is the law of the Cy-valued random variable X = X(0).

As we concentrate mainly on the study of Bochner-almost periodicity
for stochastic processes, by default, in this paper, “almost periodic” means
“Bochner-almost periodic”.

2 Metrizable case

In this section, E is a Polish space i.e. E is separable and its topology can
be defined by a distance di such that (E,dg) is complete.

Before we give the different definitions of almost periodicity for stochas-
tic processes, let us recall the corresponding definitions for deterministic
functions.

2.1 Almost periodicity in the deterministic case

Let dg be a distance on E which is compatible with the topology of E, and let
x: I — (E;dg) be a continuous function. We say that x is Bochner-almost
periodic if the set {z(t), t € I} = {x(t+.), t € I} is totally bounded in the
space Cy(I,E).

We say that x is Bohr-almost periodic (resp. asymptotically Bohr-almost
periodic) if for any € > 0, there exists I(¢) > 0 (resp. there exists I(g) > 0
and T'= T'(e) > 0) such that any interval of length [(¢) contains at least an
e-almost period, that is, a number 7 for which

dg (z(t+7),z(t)) <e¢, for allt € I = R (resp. for all ¢ > T'such that t +7 >1T).



In the first case (Bohr-almost periodicity), we say that the set of e-almost
periods of x is relatively densein I. If [E is a vector space, a function z : R —
[ is asymptotically Bohr-almost periodic iff it has the form z = y+ z, where
y is Bohr-almost periodic and z is a continuous function with lim4., z = 0,
see e.g. [16].

The following statements are equivalent (see [6, 9] and Corollary 4.3):

1.

2.

x is Bochner-almost periodic.

x satisfies Bochner’s double sequence criterion, that is, for every pair
of sequences (a],) and (3)) in I, there are subsequences (ay,) C (o)
and (,) C (B}, respectively with same indexes such that, for every

t € I, the limits

(1) lim lim z(t + oy + B) and lim z(t + a, + Br),
n—oo

n— o0 M—0o0

exist and are equal.

x is almost periodic in Bohr’s sense if I = R, or asymptotically almost
periodic in Bohr’s sense if I = R*.

Remark 2.1 (i) Bochner’s double sequence criterion shows that Bochner-

(i)

(i)

2.2

almost periodicity is topological, i.e. it doesn’t depend on the choice
of dg, provided that dg is compatible with the topology of E.

A striking property of Bochner’s double sequence criterion is that the
limits in (1) exist in any of the three modes of convergences: pointwise,
uniform on compact intervals and uniform on I (with respect to dg).
This criterion has thus the avantage that it allows to establish uniform
convergence by checking pointwise convergence.

Asymptotic Bohr-almost periodicity is strictly weaker than Bohr-almost
periodicity, as shows the following example provided by Ruess and
Summers [16]:

x(t) =

1
" cos[ln(1 +t)], t € RT.

Almost periodicity and asymptotic almost periodicity in
distribution

Following Tudor’s [20] terminology, we say that X is Bochner-almost periodic
in distribution, APD for short, (resp. Bohr-almost periodic in distribution,



resp. asymptotically Bohr-almost periodic in distribution) if the mapping
t — law <)? (t)), I — P (Cy) is Bochner-almost periodic (resp. Bohr-almost
periodic in distribution, resp. asymptotically Bohr-almost periodic in distri-
bution). Other definitions of almost periodicity in distribution are possible,
see [1, 13, 20]: for example we say that X has almost periodic finite dimen-
stonal distributions (APFD for short) if, for all finite sequences (t1,...,t,) in
I, the mapping ¢t — law (X (t; +t),..., X (t, +t)) is almost periodic. Like-
wise, if the mapping ¢ — law (X (¢)) is almost periodic, we say that X has
almost periodic one-dimensional distributions (APOD for short).

Bochner-almost periodicity in distribution as defined here is proved for
some solutions of stochastic differential equations in [13, 19, 1, 9].

Remark 2.2 If X is almost periodic in distribution, the family (X (r))res
is tight in Cx. By [5, Theorem 7.3] or [21, Theorem 4], this implies that,
for each interval [a,b] C I, for every € > 0 and for every n > 0, there exists
0 > 0 such that

P{‘:ulgé dig (X (r)(t), X (r)(s))> n} < e
t,s€(a,b]

for all r € I. Equivalently:

(2) Via,b] CI,Ve>0,Vn>0, 356>0,Vrel,
P{ sup dg(X(r+t),X(r+s))>n} <e.

[t—s|<d
t,s€a,b]

Theorem 2.3 If X satisfies (2), the following properties are equivalent:
(a) X is APFD.
(b) X is APD.

Before we give the proof of Theorem 2.3 we recall the following definition:
For f € Cy(E), (where Cy(E) is the Banach space of continuous and bounded
functions defined on E),

[f(z) = f(y)]
d]E(x’y)

and |f|g; = max{|f|.,|f|.}.

£, = sup oAy e =suplf(@),

z€E



For p,v € P (E), we define

dpr(p,v) = sup /Efd(u—V)-

|flpr<1

The metric dgy, on P (E) is complete and compatible with the topology of
narrow convergence.

Proof of Theorem 2.3 Clearly (b)=(a). Assume that X is APFD. Let
(o) and (),) be two sequences in I and for t1,ts,...,t;, t € I define (using
notations of [20])

pe = law (X (t + 1), ..., X (tg +1)).

By a diagonal procedure we can find subsequences () C (a},) and (8,,) C
(Bl,) with same indexes such that, for every k > 1, for all q1,q2,...,qx €
QNI (where Q is the set of rational numbers), and for every ¢ € I, the
limits

q1,---4k q1;--9k

lim o, and lmlim g 0wty
exist and are equal. We have, for all t1,t2,...,tx,t € I, and for all ¢1,¢qo, ..., qx €
QNI
d q1;--5qk U1yt — su fd( qis--qk b1t )
BL\ Pt 4+ Httan+6n p Pitoan+n ~ Pttantpn
IfllsL<1/E*

= / dEk[(X(ql+t+an+ﬁn),-..,X(qk+t+an+ﬁn)),
Q
(X(t1 +t+an+5n),...,X(tk+t+an+ﬁn))}dP.
Thus, by (2), if (¢1,...,q9%) = (t1,...,tx), then

q1y---5qk t1,. otk
dpr, (Mt+an+ﬁn ’ “t+an+ﬁn> —+0

uniformly with respect to ¢ € I and n > 0. By a classical result on inversion
of limits, we deduce that, for all £ > 1 and ¢1,...,%g,t € I, the limits

t1,.tg
t+04n+6n

1yeslk

. TR
hﬁn n and hﬁn llrgl Pty ont B

exist and are equal. Therefore, to show that the limits

lim law ()?(t + an + ﬂn)) and lim lim law ()Z'(t + an + ﬂm)>

n m



exist and are equal, it is enough to prove that (X (t));cs is tight in Cy. Since
X is APFD, the family (X (¢))ier = (X (¢)(0))ser is tight, thus by (2) and

[21, 5] we conclude that (X (¢)):es is tight in Cy.
[

Corollary 2.4 Assume that I = RT. If X is an homogeneous Feller process
and satisfies (2), the following properties of X are equivalent:

(a) X is APOD.
(b) X is APFD.
(¢) X is APD.

Proof The equivalence (b)<(c) follows from Theorem 2.3. Clearly (b)=(a).
There remains to show that (a)=(b).
Using again Tudor’s notations [20], let us set

pe :=law (X (t)) and pi % = law (X (ty +1),..., X (tx +1))).

Suppose that X is APOD, then for every sequence (/) C R*, there exists
a subsequence (o) C () such that for each function g € Cy(E) (Cy(E)
is the Banach space of continuous and bounded functions, g : E — R) the
limit

lim iz4-q,, (9)
exists uniformly with respect to t € R™. To show that the limit

. t1,.. 0tk
111£H Httan,

exists uniformly with respect to t € R™, it is enough to show it for k = 2
and t; < ta. Let f € Cb(E x E), we have

e (f) :/EMO(de)/]Eptl-‘,-t-‘,-ozn(xmdxl)/ptg—tl(xlade)f(xlax2)7

E
where py(x,.) is the transition function for a time-homogeneous Markov
process X. Since X is a Feller process, the function

1= g(x1) == /pt2t1 (x1,dz2) f(x1,22)
E
is in Cy(E). Therefore
5, (1) = [ moldzo) [ priasn (0. deng(en) = iy o, (0

converges uniformly with respect to t € R, hence X is APFD.

[]



2.3 Almost periodicity and asymptotic almost periodicity in
probability or in p-mean

We say that X is Bochner-almost periodic in probability if {)?(t), t e I}
is totally bounded with respect to the topology of uniform convergence in
probability, which amounts to say that X satisfies Bochner’s double sequence
criterion for the convergence in probability. Recall from Remark 2.1(ii) that
this property depends only on the topology of convergence in probability, not
on any metric which is compatible with this topology, thus it is independent
of the metric dg on E.

We say that X is Bohr-almost periodic (resp. asymptotically Bohr-almost
periodic) in probability if for any € > 0 and n > 0, there exists | = I(g,7) > 0
(resp. there exist [ = I(e,n) > 0 and T = T'(e,n)) such that any interval of
length [ contains at least a number 7 for which

P{dg(X(t+71),X(t)) >n} <e, forallt € R(resp. forall t >T,t+7>T).

Precupanu [14, 15] showed that most of the basic properties of Bohr-
almost periodic functions can be formulated accordingly for R-valued almost
periodic in probability processes, particularly, the usual approximation theo-
rem with random trigonometric polynomials is valid for stochastic processes.

Now, let us consider the case when E is a normed space and I = R. We
denote by ||.|| the norm of E. Let p > 1. We say that X is almost periodic
in p-mean if the mapping X : R — LP(Q; E) is almost periodic with respect

1
to the metric induced by |||, = ([ I-|§ dP)>.
Proposition 2.5 Let I = R. If X is almost periodic in p-mean, then it
is almost periodic in probability. Conversely, if X is almost periodic in

probability and the familly {||X(t)||f]f:, te R} s uniformly integrable, then
X is p-mean almost periodic.

Proof This is a direct consequence of Bochner’s double sequence criterion
and Vitali Theorem. ]

Almost periodicity in quadratic mean (using Bohr’s definition, but with
I = R) is proved for some solutions of stochastic differential equations in
(2, 3, 4].
2.4 Almost sure almost periodicity properties

We can give at least three different definitions:



(a) The stochastic process X is almost surely almost periodic if there exists
a measurable subset ; C € such that P(Q;) = 1 and for every w € Qy,
the trajectory ¢t — X (¢)(w) is almost periodic.

(b) The stochastic process X satisfies Bochner’s almost sure uniform double
sequence criterion if, for every pair of sequences (a},) and (/) in I,

there exists a measurable subset Qg of 2 such that P(£) = 1 and there
are subsequences (ay,) C (af,) and (8,,) C (f),) respectively, with same
indexes (independent of w) such that, for every ¢ € I, the limits

(3)  lim lim X(t+ ap+ fm)(w) and lim X(t + o + Bn)(w)

exist and are equal for all w € . (In this case, 0y depends on the pair

of sequences (a,) and (f),).)

(c) We say that X is almost equi-almost periodic in Bochner’s sense if, for
each € > 0, there exists a measurable subset ). of Q with P(.) >
1 — € such that the family of trajectories {X(w)}weq. is equi-almost
periodic in Bochner’s sense, that is, the family of translation mappings
{X({#)(w); t €I, we Q.} is totally bounded on C,(I,E).

Remark 2.6 A stronger notion of almost equi-almost periodicity can be
defined as follows:

(d) We say that X is almost surely equi-almost periodic in Bochner’s sense
if there exists a measurable subset Q¢ C € such that P(€y) = 1 and the
family of trajectories {X (w)}ueq, 1S equi-almost periodic in Bochner’s
sense.

However this notion seems too strong for stochastic processes: For example,
let U be an integer-valued random variable with P(U = n) > 0 for each
integer n, and let X (¢) = U for every t € I. Then X is almost surely equi-
bounded, and X is also almost periodic in distribution (it is even stationary)
and in probability, and it has almost periodic (constant) trajectories. But X
is not almost surely equi-almost periodic, since the familly of its trajectories
is not almost surely equibounded.

Proposition 2.7 We have (¢) = (b) and (c) = (a).

Remark 2.8 The implications (b) = (a) and (a) = (b) are false, this will
be proved by Counterexamples 2.11 and 2.12. Consequently, the implica-
tions (a) = (c) and (b) = (c) are false.



Proof of Proposition 2.7 Assume (c¢). Let (a},) and (3),) be two sequences

in I. For each integer k& > 0, we can apply Bochner’s uniform double se-

quence criterion to the family {X (¢ )( )it € Itweq, , (see Theorem 4.2),

that is, we can find subsequences (o) C (/,) and (8%) C (8) respectively,

with same indexes (independent of w) such that, for every ¢ € I, the limits
lim lim X(t+ of + 8% )(w) and hm X(t—|—a + 85 (w)

n— o0 M—0o0

exist and are equal for all w € Qy—«. By induction, we can take (af*!) C
(aF) and (BETY) c (BE). Set ay, = o and B, = A7 and Qg = liminf Qy—s.
Then P (£20) = 1 and the limits (3) exist and are equal for all w € €. Thus
(b) holds true. Furthermore, g does not depend on («/,) and (/3/,). Thus,
for every w € Qp, X (w) is almost periodic, which proves (a). []

2.5 Comparison between almost periodicities
Almost periodicity in probability vs almost sure properties

Lemma 2.9 Let (X, (t)) be a sequence of processes which converges in prob-
ability uniformly with respect tot € 1. There exists a subsequence (X, (t)) C
(Xn(t)) which converges almost surely for each t € I.

Proof Assume that (X, (t)) converges in probability to a process X (¢) uni-
formly with respect to ¢t € I, let us denote Y,,(t) = d(X,,(t), X(t)). Then for
each ¢ > 0 and n > 0, there exists N = N(g,n) such that for all ¢ € I and
n > N, we have

P(Y,(t) >¢) <n.

Let (nr) be a real positive sequence such that
Z M, converges to zero as n — 00.
k>n

To each £ > 0 and n, > 0, there corresponds Ny = N(g,n;) such that, for
all t € I, P(Yn,(t) > €) < ng. Let us show that (Y, (t)) converges almost
surely for every ¢t € I. We have

P(sup Y, () U {Yn, (t) >¢e}) < Z un

k>n k>n

and the right hand term converges to zero when n — oco. Thus (Y, ())
converges almost surely to zero for every ¢ € I. Consequently (Xp, (%))
converges almost surely to X (t) for every ¢ € I. ]

10



Theorem 2.10 The following properties of X are equivalent:
(1) X satisfies Bochner’s almost sure uniform double sequence criterion.
(2) X is almost periodic in probability.

Proof Obviously (1)= (2).
Assume that X is almost periodic in probability. Let (a},) and (3],) be

n

two sequences in I. There exist subsequences («,) C (f,) and (53,) C (5,)

with same indexes such that for each ¢ € I, the limits in probability
P —lim X(ay, + B +t) and P —limlim X (o, + B + 1)
n n m

exist and are equal. By Remark 2.1(ii) these limits exist uniformly with
respect to t € I. The previous Lemma implies that there exist further
subsequences (still denoted («,) and (3, )) with same indexes such that, for
each t € I, the limits

lim X (o, + B, + t) and lim lim X (o, + By + t)
n n m

exist and are equal almost surely. ]

We now give counterexamples which show that X can be almost peri-
odic in probability without any almost periodic trajectory, or almost surely
almost periodic without being almost periodic in probability. By Theo-
rem 2.10, these counterexamples show that the implications (a) = (c) and
(b) = (c) in Proposition 2.7 are false. Consequently, the converse implica-
tions to (c) = (a) and (c) = (b) in Proposition 2.7 are also false.

Counterexample 2.11 (almost periodicity in probability without
almost periodic trajectories) Let (J,,) be the sequence of random vari-
ables on the probability space ([0,1],dt) (dt is the Lebesgue measure) de-
fined by ¢, = 1[l n1] for 2571 < n < 2%, k € N. For each n > 1, let

ok ok

fn :10,1] — R be defined by

ot it telo,
fn(t)—{ n(1—t) if tel[i1]

and let (X;);>0 be defined by

 fu@=1t]) if opy(w)=1
Xt(w)_{ 0 if 5%@):0

11



where [t] is the integer part of t. The trajectories of X are continuous on RT,
but almost none is uniformly continuous, nor bounded, since P(lim sup §,, =
1) = 1. We have, for every ¢ > 0,

. < I 1) —
tllglo P(Xt > 8) < tliglo P(5[t] 1) 0

which means that X is asymptotically Bohr-almost periodic in probability,
thus it is Bochner-almost periodic in probability.

A variant of this example, with uniformly bounded trajectories, is ob-
tained by replacing X by min(X,1).

Note that, for all integers n,p > 0 and for every n > 0 and every § > 0,
we have

P{ sup dg(X(t),X(s))>n}<P{3ke{n,....,n+p}; o =1}

[t—s|<d

<271 5 0 when n — oo.

As the trajectories of X are n-Lipschitz on [0, n], this implies that X satisfies
Condition (2). We shall see later that X is almost periodic in distribution,
thus Counterexample 2.11 also provides an example of an almost periodic
in distribution process without any almost periodic trajectory.

Counterexample 2.12 (almost sure almost periodicity does not im-
ply almost periodicity in probability) Let X be defined by X (¢)(w) =
e%, for every w €]0,1] and ¢t € I. The process X is almost surely almost
periodic, but it is not almost periodic in probability (thus it is not almost
equi-almost periodic). Indeed, since |X| < 1 then to prove that X is not
almost periodic in probability, il suffices to show that X is not almost peri-

odic in quadratic mean. Let 7 be an e-almost period i.e. B| Xy, — X¢|?> < e,
for all t € I. Let A(7) := E| X1, — X¢|?,

L o 1 , S
A(T) :/ le"w —e'u] dw:/ le'w — 1] dw:4/ | ————|“dw
0 0 0

21
1 oo
1- 2
= 2/ sin? <1> dw = 2|7 7(:028( w) du
0 w 7] u

du > 2|7 —du

2| | o /|T+(k+1)7r 1— COS(QU) o q |7_|
g T — = °
2 L =

k=0 |7|+km

Thus if |7| > 26—7T, we get A(T) > &, which shows that the set of e-almost
—¢

periods is not relatively dense in I, thus X is not almost periodic in quadratic
mean.

12



Almost periodicity in distribution vs other almost periodicity prop-
erties

Remark 2.13 In all preceding definitions of almost periodicity, it is only
in the definition of almost periodicity in distribution that the choice of a
topology on the space C(I,E) of trajectories plays a role.

Theorem 2.14 (Almost periodicity in distribution vs almost peri-
odicity in probability) Consider the following properties of X :

(a) X is APD.

(b) X is APFD.

(¢) X is almost periodic in probability.

We have (c) = (b). If furthermore X satisfies (2), then (c) = (a).

Remark 2.15 The implications (¢) = (a) and (a) = (c) are false, see
Counterexamples 2.16 and 2.17.

Proof of Theorem 2.14 Assume (c¢) and let (a),) and (53),) be two se-

n

quences in I. There exist subsequences (ay,) C (o)) and (3,) C (8),) with

n
same indexes such that for each ¢,s € I, the limits in probability

P—lim X(ay, + Bp +t+s) and P—limlim X (o, + By +t + 5)
n n m

exist and are equal. Hence, for every (t1,to,...,t;) € I*, and every s € T
P —lim (X(an+Bnt+ti+5s), X(an+Bpn+ta+s),..., X (o + Bn +ti+5))

and
P—liylgbn (X (o +Bm+ti+5), X(n+Bm+ta+5), ..., X (an+Bn+ti+s))
exist and are equal, thus

lirrbnlaw(X(an +B8n+t14+8),.. ., X(n+ B+t +9))
and
limlim law (X (apn + B +t1 + 8), ..., X(apn + B+t + 8))

n m

exist and are equal, that is, X is APFD, and by Theorem 2.3 we deduce (a).
[]

13



Counterexample 2.16 (almost periodicity in distribution does not
imply almost periodicity in probability) Let X be a strictly stationary
(thus APD) continuous process such that (X;,)nez is independent and X is
nonconstant.

Assume that X is almost periodic in probability. Then we can extract
from (X,,) a subsequence (X, ) which converges in probability to some ran-
dom variable U. By stationarity, we have law (U) = law (Xj). Extracting if
necessary a further subsequence, we can assume that (X, ) converges a.e. to
U. By Kolmogorov’s zero-one law, U is constant a.e., a contradiction. Thus
X is not almost periodic in probability.

To construct such a process X, we can use results of [10]. Let o be an
atomless probability measure on [0, 7[, and let 1 (u) = inf{z; o ([0, x]) > u}.
Let v be the symmetric measure on [—7, 7| defined by

7(A4) = 5 (e(AN[0,7]) + o(=AN 0, x]))

N |

for every Borel subset of [—, 7]. Let (By)o<u<1 be a standard Brownian mo-
tion on the complex plane, and define a complex Gaussian centered process

(&¢)ter by )
& = / e qB,.
0

By the construction in [10], we have & = By oT?, where (T") is a stationary
flow on the probability space on which B is defined, thus & is strictly sta-
tionary. Furthermore, by [10, Proposition 3.1], almost all trajectories of &
are C'°. Let X be the real part of £&. The process X is Gaussian stationary
continuous and centered, and, by [10, Proposition 2.2], we have

K

E(X, X)) = / et =m) (¢
—T
for all n,m € Z. In particular, if ¢ is the normalized Lebesgue measure,
(X )nez is independent.

Counterexample 2.17 (almost periodicity in probability does not
imply almost periodicity in distribution) This example is constructed
in the spirit of Counterexample 2.11, but the process constructed in Coun-
terexample 2.11 is almost periodic in probability and satisfies Condition (2),
thus by Theorem 2.14 it is almost periodic in distribution. The process con-
structed here is almost periodic in probability but does not satisfy Condition

(2).

14



Let Q = [0,1] endowed with the Lebesgue measure. For every integer
n > 0 and every w € [0, 1], let w), = min(w + 1/n,1). Define a function f,
on [0,1[x[0,1] by

0 if t<wort>uw),

!
folw,t) ={ 222 if w<t<
287l jf e <y <yt

wy, —w

For t > 0 and w € [0, 1], set

Xi(w) = fig(w,t = [t]),

where [t] denotes the integer part of . Then X has continuous trajectories,
and we have, for every ¢ > 0,

lim P(X; > ¢) < lim 1 0

t—ro0 t—ro0 [t]
which means that X is asymptotically Bohr-almost periodic in probability
thus it is Bochner-almost periodic in probability. On the other hand, for
each n > 0 and for each w € [0,1], f,(w,.) takes the value 1 at the point
Tn(w) = (w + w),)/2 and the value 0 outside the interval [w,w]]. Thus, for
each integer n > 0 and for each w € €, there exist t = n+7,(w) € [n,n+1]
such that X;(w) = 1 and s € [n,n+1[ such that X;(w) = 0and |t — s| < 1/n.
For every § > 0, and for n > 1/4, we thus have

P{ sup dg(X(t),X(s))>1/2} =1,
—s|<d
z‘;se[f,nJrl]

which contradicts Condition (2). Thus X is not almost periodic in distribu-
tion.

Theorem 2.18 If X is almost equi-almost periodic, then X is almost peri-
odic in probability and in distribution.

Proof By Proposition 2.7 and Theorem 2.10, X satisfies Bochner’s almost
sure uniform double sequence criterion which is equivalent to almost peri-
odicity in probability.

Now, by Theorem 2.14, to prove that X is APD, we only need to show
that X satisfies (2). Since X is almost equi-almost periodic, almost all its
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trajectories are uniformly continuous, thus we can find for each w € ) and
for each n > 0, a number §(w) > 0, such that, for all t,s € I,

(4) M )duz (X ()(w), X(s)(w)) <.

Furthermore, by restricting to the rational numbers the variables ¢ and s
in (4), we can assume that the mapping w — §(w) is measurable. For each
€ > 0, there exists . > 0 such that

(5) P{d >0} >1—e.

Indeed, suppose that (5) is false, then there exists g > 0 such that for
every 0* > 0, we have P{d < §*} > gp. In particular, for each m € N
P{6 <1} > Let A, = {6 < L}, we have

1
P{6 =0} =infP{§ < —} > &0 >0,

which contradicts §(w) > 0 for every w € Q. Thus, from (4) and (5), we
deduce that there exists d. such that

P{ sup dg(X(t),X(s))>n} <e.

[t—s|<de

Therefore, for every interval [a,b] C I and every r € I, we have

P{‘:l% de (X(r)(t), X(r)(s))>n} < e
t,se[a,b}E

i.e. X satisfies (2). ]

3 Extension to completely regular state spaces

Topological preliminaries We now assume that E is a separable com-
pletely regular space. Recall that a Hausdorff topological space is completely
regular iff it is uniformizable, that is, iff its topology can be defined by a
family of semi-metrics. Such a family defines a uniformity. The notions
of uniform continuity, Cauchy sequences, Cauchy nets and totally bounded
sets are defined relatively to a given uniformity. For more details see e.g.
[11].

Let 4 be a uniformity (a set of entourages) on E which is compatible
with the topology of E, and let © be an upwards filtering set of semimetrics
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on [E which induces this uniformity. For every d € ®, we denote by IvEd the
quotient metric space (E/d,d), and by C¢ the space Cx(I;E4). We denote
by pq the projection mapping:

{E - Iy
pd: N
T = X4

which extends to Cp:

{ Ck — Cug
Dd - v
r = pgox=:Zg(.).

These mappings are continuous and the uniform space E (resp. Cx) is the

limit of the inverse system {IVE } resp. {éd} .
Y d 4D ( p k de©)

Almost periodicity for deterministic functions A function z in C(I; E)
is said to be Bochner-almost periodic, if the set {z(t +.), t € I} of its trans-
lation mappings is totally bounded on C,(I;E).

A function z in C (R;E) is said to be Bohr-almost periodic if for each
entourage V' in i, there exists a real number [ = {(V') > 0 such that every
interval [a,a + [] contains at least one point 7 satisfying

(x(t+7),2(t)) € V, for allt € R.

We say that a function z € C (R™;E) is asymptotically Bohr-almost peri-
odic if, for each entourage V' € 4, there exist a real number [ = [(V) > 0 and
T = T(V) > 0 with the property that any interval [a,a + ] C RT contains
a number 7 such that

(x(t+7),2(t)) €V, for allt > T'such thatt +71 > T.

The relationships between these notions of almost periodicity are ex-
plained in Lemma 4.4 in the Appendix.

Almost periodicity in distribution vs in probability for stochastic
processes Let P (E) (resp. P (Ck)) be the space of Radon probabilities on
E (resp. Cr) endowed with the initial topology of narrow convergence, that
is the coarsest topology such that the mappings p — u(f) are continuous
for all measurable bounded function f : E — R (resp. f : Cx — R). For
more details on this topology, see [18].
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For each projection mapping py, we can define a mapping from P (Cy)
to P ((fg) (or from P (E) to P <I§ld)) by
= (pa)s(p) = j*
where (pg)(1) denotes the image of u by py that is, i%(f) = p(f o pa) for
every measurable bounded function f : ég — R.

We say that the process X is almost periodic in distribution (resp. asymp-
totically almost periodic in distribution) in Bohr’s or Bochner sense if the

mapping
I — P(Cy)
{ t — law <)~((t))

is almost periodic (resp. asymptotically almost periodic) in Bohr’s or Bochner
sense in P (Cy).
We say that X is Bochner-almost periodic in probability if the set {)Nf(t), te I}

of translation mappings is totally bounded in probabilily.

We say that X is Bohr-almost periodic (resp. asymptotically Bohr-almost
periodic) in probability if for any entourage V and n > 0, there exists | =
I(V,nm) > 0 (resp. there exist [ =1(V,n) > 0 and T'=T(V,n)) such that any
interval of length [ contains at least a number 7 for which

P{X(@t+71),X(t) ¢V}<n, forallt € R(resp. forall t >T,t+7>T).

In order to establish a result similar to Theorem 2.14, we need to char-
acterize total boundedness in inverse limits of uniform spaces.

Lemma 3.1 Let {Fp}pez be an inverse system of uniform spaces where X
1s directed set, and let

F= @1 {F,}
the projective limit satisfying F, = p, (F), for every projection mapping p,
from F to F,. Then, F is totally bounded if and only if for each p € ¥, I,
1s totally bounded.

Proof It is straightforward that, if IF is totally bounded, F, is also totally
bounded for each p € 3. -
Conversely, assume that for each p € ¥, F, is totally bounded. Let IF,

be the completion of IF,, then ﬁ‘; is a compact space and {Iﬁ';, pE E} is
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an inverse system (see [18, second proof of Prokhorov theorem, page 78]).
Hence the projective limit

Fi= l&lI/F;
is a compact space (see [7, page 1.64, Proposition 8]). On the other hand,
using [11, Proposition 2.5.6. page 100] one can see that F,,p € ¥, is an
inverse system satisfying

imF, =F,
where F_p is the closure of IF, in I/F; and F is the closer of F in ﬁ, which yields
F =T, thus F is totally bounded. ]

Now we can state and prove a version of Theorem 2.14 in the case of a
process with values in a completely regular space [E.

Theorem 3.2 Consider the following properties of X :

a) X is almost periodic in distribution .
p
(b) X is almost periodic in probability.

(¢c) for each interval [a,b] C I, for every e > 0 and for every n > 0, there
exists § > 0 such that for every d € ©
P{ sup d(X(r+1t),X(r+s))>n}<e

[t—s|<d
t,s€(a,b]

forallr e 1.
Then ((c) and (b)) = (a).

Proof Assume that X is almost periodic in probability and satisfies Property
(¢). Then for each d € ® the process X = pgo X satisfies (2) (see Section 2)
and by Lemma 4.4 X9 is almost periodic in probability in By for each d € D,
hence X? is almost periodic in probability in the completion E4 (of Ed) for
each d € ®. In view of Theorem 2.14 we get that X 4 is almost periodic
in distribution in Eg4, i.e. the set {ﬁgg.; te I} of translation mappings is
totally bounded on the space of functions on I with values in the space

P <ég> By Prokhorov Theorem on inverse systems of Radon measures (see
[18, Theorem 21, page 74]), it is easy to see that the set {ff, ;¢ € I} is
an exact inverse system and that its projective limit is the set {4 ; t € I}
of translation mappings. Now, applying Lemma 3.1 to this set, we obtain
that it is totally bounded, that is, X is almost periodic in distribution.

]
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4 Appendix : Almost periodicity and asymptotic
almost periodicity in completely regular spaces

First we consider the case when E is a metric space.

Bochner’s criteria of almost periodicity for functions with values
in a metric space Let (E,d) be a metric space (not necessarily complete).
A subset A C I is said to be relatively dense if there exists a real number
[ > 0 such that for each number a € I, [a,a + 1] N A # (). Any such number
[ is called an inclusion length of A.

A subset H of C(I;E) is said to be equi-almost periodic (respectively
equi-asymptotically almost periodic) in Bohr’s sense if, for every € > 0, there
exists a relatively dense set A = A(H,¢) in I (resp. there exist a relatively
dense set A = A(#,¢) in I and a number r > 0) such that, for every 7 € A
and h € H,

d(h(t+7),h(t)) <eforall t € R (resp. for all t > r,t +7 >r).

A subset H of C(I;E) is said to be equinormal if, from every sequence (a,)
in I, one may extract a subsequence (o) such that the sequence (h(t+ ay,))
converges uniformly with respect to ¢t € I and h € H.

The following results are adaptations of those obtained by Ruess and
Summers [17] in the case of locally convex spaces. We only consider the
case I = RT, the almost periodic case follows exactly in the same way with
obvious minor changes.

Lemma 4.1 Let H be a subset of C(RT;E). Suppose that H is a totally
bounded in Cr,(R*;E) and equi-asymptotically almost periodic. Then, H is
uniformly equicontinuous on RY and H(R™) is totally bounded in E.

Proof Let € > 0, since H is equi-asymptotically almost periodic in Bohr’s
sense, there exist a number r = r(¢) > 0 and a relatively dense set A =
A(H,e) in [r,400[ such that, for each 7 € A and for every h € H,

d(h(t 4+ 7),h(t)) < e for all t > r such that t + 7 > r.

Let N = max(r,1), where [ is an inclusion length of .A. Choose 71, € [kN, (k+
1)N], k=1,2,.... Let us denote by H /o 5n] the restriction of all functions
of H to the interval [0, 5N]. Then H /g 5n is totally bounded in C([0, 5N]; E).
Hence, by Ascoli Theorem, we get that H/ [0,57] 18 uniformly equicontinuous.

Let 6 € [0, 5] such that d(h(t1),h(t2)) < § whenever h € H and ty,t; €
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[0,5N] with |t; — 2] < §. Now, suppose that t1,to > 4N, with [t; —to| < 6.
Taking k € N such that ¢1,ts € [kN, (k 4+ 2)N], let s; = t; — 7—2, i = 1,2.
Since s1,s2 € [N,4N] and |s; — s2| < 0, we have

d(h(t1),h(t2)) < d(h(s1 + Tp—2), h(s1)) + d(h(s1), h(s2))
+d(h(s2),h(s2 + Tk_2)) <€

for any A in H, which implies that H is indeed uniformly equicontinuous
on RT. To verify that H(R™") is totally bounded in E, we start again from
the equicontinuity of H to obtain a finite cover {T;};" ; of [0,3N] and ¢; €
T;, i =1,...,n such that for every h € H

d(h(t),h(t;)) < = whenever t € T;, i =1,...,n.

Do ™

If t > 3N, let us choose k € N so that t € [kN,(k + 1)N]. Setting s =
t — Tx_2, we then have that s € [N,3N] whence s € T; for some i € 1,...,n.
Therefore, given any h € ‘H, we get

(6) d(h(t), h(t;)) < d(h(s + Tk—2), h(s)) + d(h(s), h(t;)) <.

Since for each ¢ = 1,...,n the set H(;) is totally bounded, we deduce in
view of inequality (6) that H(R™) is totally bounded.

]

Theorem 4.2 Let H be a subset of C(RT;E). The following conditions are
equivalent:

1. The set Ht = {h(t), heH, te R*} is a totally bounded subset of
Cu(RT:E) i.e. H is Bochner-equi-almost periodic.

2. (a) H is a totally bounded subset in Cr,(RT;E), and
(b) H satisfies Bochner’s uniform double sequence criterion.
3. (a) H is a totally bounded subset in C,(RT;E), and

(b) H is equinormal.

4. (a) H is a totally bounded subset in Cx(RT;E), and

(b) H is equi-asymptotically almost periodic in Bohr’s sense.
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Proof From [6], we have the equivalence between 2 and 3. From [22, Theo-
rem 5, and Theorem 6 page 56] and Lemma 4.1, we deduce the equivalence
between 3 and 4.

There remains to show that 4 is equivalent to 1.

Assume 4, then in view of Lemma 4.1 the subset H(R™T) is totally
bounded in E, thus H* (t) is totally bounded in E for each ¢t € R*. We have
also in view of Lemma 4.1 that H* is uniformly equicontinuous. Thus by As-
coli Theorem [8, Theorem 2, page X.17], it is totally bounded in C,(R™;E).

Conversely, it is obvious that if HT is a totally bounded subset of
Cu(RT;E) then H is a totally bounded subset of Cx(R™;E). There re-
mains to show that H is equi-asymptotically almost periodic in Bohr’s
sense. For every € > 0, we can construct a finite cover {T;}” ; of R" and
t; €Ty, i =1,...,n such that, for every w € R™, we have

d(h(w+1t),h(w+1t;)) <&, whenever t € T;, i =1,...,n.

Let r =1 > max {t1,t2,...,t,}, and let us set

n

U - ti)] (I, +ool.

1

A=

Let us check that AN[t,t 4+ 1] # 0 for all ¢ > r, i.e. that A is a relatively
dense set in [r, +ool. Let ¢t > r, since {T}}]_, is a cover of R and t+1 € R™,
there exists 7 € 1,...,n such that t+1 € T;. Observe that t < t4+1—t; < t+1
and then t +1 —t; € AN[t,t +1]. Now, for a given t > r and 7 € A, let us
choose i € {1,...,n} and s € T; such that 7 = s — t;. Since t —t; > 0 we
have, for all ¢ € [r,4+o00[ and for all h € H

d(h(t +7), h(t)) = d(h(t — t; + 5), h((t — t:) + 1;)) < e.

Hence H is equi-asymptotically almost periodic in Bohr’s sense.

]

Corollary 4.3 Let x € C(R";E). The following two statements are equiv-
alent:

1. The set HT(x) = {Z(t), t € Rt} is totally bounded in C,(RT;E).

2. x is asymptotically almost periodic in Bohr’s sense.
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Almost periodicity and asymptotic almost periodicity in completely
regular spaces Let E be a separable completely regular space, let 4 be

a uniformity on E which is compatible with the topology of E, and © a

familly of semimetrics on E which induce the uniformity. We denote by E4

the semimetric space (E;d).

Lemma 4.4 Let x in C(I;E). For each d € ©, let x4 = ig o x, where
ig: E — E, is the canonical injection. Then,

1. x is Bohr-almost periodic (resp. Bohr-asymptotically almost periodic)
if and only for each semimetric d in ®, the function x4 is Bohr-almost
periodic (resp. Bohr-asymptotically almost periodic).

2. x is Bochner-almost periodic if and only for each semimetric d in ®,
the function xq4 is Bochner-almost periodic.

Proof

1. Assume that = is Bohr-almost periodic. Let d be a semimetric in
and let ¢ > 0. Theset V = {(z,y) € EXE; d(z,y) < ¢} is in Y. Since
x is almost periodic, there exists a real number [ = (V') > 0 such that
every interval [a,a + (] contains at least one point 7 satisfying

(x(t+7),z(t) €V, for every t € I

hence
d(z(t+71),2(t)) <e, for everyt € I

which means that z4 is almost periodic.

Conversely, assume that for each d in ®, the function f; is almost
periodic i.e. for each € > 0 there exists a real number | = I(g,d) > 0
such that every interval [a,a + [] contains at least one point 7 such
that

d(z(t+71),2(t)) < ¢, for everyt € I.

Let V in 4 then there exists a semimetric d in ® such that
{(z,y);d(z,y) <e} C V.
In particular, we have
(x(t+71),2(t) €V, for everyt € I,

and thus x is almost periodic.
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2. In view of Lemma 3.1, the equivalence we wish to prove is a direct con-
sequence of the fact that the set {Z(t), t € I} of translation mappings
associated to x is totally bounded in the space C,([;E) if and only
if, for each d € ©, the set {z4(t +.), t € I} of translation mappings
associated to x4 is totally bounded in the space C,(I;Eg).

]

Remark 4.5 By passing to the quotient spaces Ed, the previous Lemma
reduces the study of almost periodicity and asymptotic almost periodic-
ity in uniform spaces to that of almost periodicity and asymptotic almost
periodicity in metric spaces. Thanks to Lemma 4.4, we can extend to uni-
form spaces the equivalence between Bohr-almost periodicity (resp. Bohr-
asymptotic almost periodicity) and Bochner-almost periodicity when I = R
(resp. I = R*). This result is well known in the case when I = R, see
[12]. In the case when I = RT and E is a locally convex space, it is also
well-known, see [17].

Theorem 4.6 Let E be a uniform space (nonnecessarily complete) and f :
I — E a continuous function. Then

1. If I =R, the following statements are equivalent:

(a) x is Bohr-almost periodic.

(b) x is Bochner-almost periodic.
2. If I = R™*, the following conditions are equivalent:

(a) x is Bohr-asymptotically almost periodic.

(b) x is Bochner-almost periodic.

Proof This is a direct consequence of Lemma 4.4 and of the corresponding
result in (semi)metric spaces. []
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