| CHRAPTER ¢

'\L WEAK  CONVERGENCE oF PROSACILITY MEASURES.
, |

(7\0005 e Qives semse LO }J,.—D)J P’\ P’\o\’ae«‘eikg MMEO Sun ey .

N p«(;gML [‘ec A AAN Cucwaclm.,éotw r\eeoltoL
Qp\ Vv tm oh'o'f\i\auto.'\ o—e B

SEL““F (ﬂ.,?,P) Pl'xeo\ qu\ac\. Spoce .

(E) A) mMefue ppace

&(E) gO\CQ G _.a(eﬁc\ona ( JB(E) ) ({O'/ 6 open o(\' s EII>>

|l INTRODUCTION .

(I»‘n)n)’./\’ peguemce oQ pﬂoLa\acQ{l\o ™MeasSune m(\r( p JS(VU)

!

C'\oapz How cam e give sense bo Yo—2 }

Eromele 1:opaz pa &0 o) S0 (B &) v (p)

UJ\H\ Pn — "\i

ELMRQ‘__; R % \()MX)OO\ X\ﬂ:;‘ o.s.\/ .

i
-—
~

We ‘wou.QA DKLC é|

. Ny ™
n




CC’IS\ CA\L&Z
'3\/6[_}- P __(s/)—> Y \‘Q XJ" AcC &(‘Q\ Pn m) -2 T’(A>

L gx/ee_l Yo (A> = Pa 41@“ N (‘—P”) 406’\

4°en = \)(A) ol

PR

| . b
= €4IGA 2

Ly Exp()c 2 A } of
vl &

() 70 = 3, )=

5 %

N

L o\=-

He’nce %l "
n

2 WEAK CON VERGENCE OF pROMABILITY neﬁsurtf,_s .

'\:' O\H‘. @L = { Q E — \R Covx‘nmuws \DOWMAQS

D_ZQ @QL T)ﬂ/,,;\ omd ]) P')o\:a\oCQA‘% measwne.s - \X/@
Sa\é t&a\\' (\J,\)ﬁ cv wca\<9% k’o }) ( Tj" _if—?a T\)

i —
% ‘_%QQ& SQO\W“_:SQO\YJ J

B_\i; Rence Q N d w measmatle ) e
fedy < WL Trey <o

€ E .

y (E)
\‘\Q’Y\ce 8 QA\J,\ / SQ A\’ nec chQ- o\r.QCf'\ul




Ex | paz po & e (e 6, PesSrS (o))

[0y, = o 00+l 006) —y L0 L0 = 0y

(w)

C.;C_(:'- Fn —_> T‘ .

Ex SQA& = Q(KW — e(o) 2 /(@\go

\

7\ n— P
X

\’¢CMQ Q cml‘M.\.

cer: & S,

k)

EX3 \Jq = r\,LeLLO‘_

el Pa w2, .
ExG T)“ = ',‘\—LCLlo,n3 7:%———“_[ (prw (Q X\J\}\Q—Ol"])

n

A ssume P == § Pebe mensuinc

Leb (V= N

—L_‘_‘( .l Vg

PLEMY) < by = b Tl o

Hence }) (lf?‘, = O cmhadidieom -
L._C_(:." (Y")n doeg ’“O\’ Con~rencye wca\r%

Eié (g,& does mo\» tmrtage Lo p_l{(’j,ﬂ ( che>

axl




2 HAUS poR §  PROPERTY OF WEAK CONVERGENCE ToPocow .

Faoyp . Lt P, o be fwo (no\»\\bLQ«t' measunes o E .

g
el fuy =)l

H‘\)em y=o.

|

Conoden

P'\oo(). 'Zoe" F CE be a Losed oc)‘ . Fn eneny) k2L,
@c cmbimuono Qu-mcit:m Aee. Le&

*x € E QL (x) = mox (O, | = \rA(:/F)).

N N

F P

Fo me%\r , we hawve 59), dy :SQLAU

‘*‘"’“"l JM‘.cv_ —_
v (F) v (F)

HCMC.& rCOCmcidcs unté O M t&c 'IT~p%olm {F : FC@O&C&‘

Q,cmemi&ﬂg o TQequo\c, y=ov.

(_maQOMcg ro" \.}n/r\)l , Y' %) P'\o\oa measSunesy m E .
’_[L_: Ie\)grmo\r)—qw técnp- ._

F'\OOQ 'g’ OC @\, we L)OIUC SQAY: nQ:ﬂ: S()Ay,‘ = 5 e Au

Memce p= © -




3 PORTMANTEAU THEREM

”o‘(-uotl% E QCQC\LLW ‘oeliuuccn Pa (A» omd Y(A\ 7

‘TB::; “@e} \Jn, n2 1 r P\o\ac\&ac‘Q;\ua measmmes m E . TQe QOQJWM"&

ne eO\\M'nJ an mk X

(w)
3]

(&) . P -
(m) X,L FCE c@osec}. Q&msup Pa (C) < Y (F) J

QM) \v O CE opem Qcmm@ Pa (U) 2 )J (O\J

() ¥ 0e Ble) oh p():0 Pa (0) — pl0) J

l
TAg
ﬂoo@. () =>(ix)

‘éot’—l’ 3 be « cposeo\ oei'. F o e”&“(} k? l Cmacéea t@\c

Lm‘&.mmw ?unc\&m P\K i FE — Lo, o\,&, ‘m\

Yoer UL - max (0, 1-kd(=,6),

__/Z...'\*_/’_\QL=

F F

&D

¥k ¥
PA(F> = S’ip dya € SQL dya

Memce *alf'v»ca the QA;’IV\Dur as n —3B®, We ‘b‘L
¥l QA'ﬂmou.p ‘J,(F) < SQLAY

A-> o N—~———
/ k..’.'! t) (‘:)
domimaled

c.v




)=o)
¥¢ce @ c(’osca\)c-—:)L()':FC oyvfm> y.

K> ¥ ¢ Losed  Umovy p.(6) ¢ p(F)

=> ¥F Posed Qim(}ne (l_‘)nk‘:))> [-P(C)

N

A (6 y F9)

= ¥ 0 open Q*Me P"(U>> \)(O') > W)

(i) = (W)

Lt D ed(e)
o) & e 15
P 0) € Gy (8) < Comiml p,(8) <lioug pa18) € Comsin p, (5)1‘\» 5)

IE \—'(6—\8)—'0 5 !&Cn ‘! (ﬁ):\-’(&> am & oﬂ@ }Qc\hcqw&Q}\cu

Q£O\J& one quaQ)\TCA_

(/i.'\f):) (L\
-%)c" Q€@b , WLOG osswwme OSQS\

80\? ) Se ‘ 5: e coi0) & ) dy)

AN

= ) (J 1l—$£’(x)okwa)) Ak

0 E

|
= j Y ('{XEC: 9(1)>¥3)(J\k

(e €00 = §Pieee) )

S)d A‘,:: {:&€€: E(a,)zl-} \»70




C Posiem :D'_:it € [o,1] y bAL) > 0§ G ok sk oo«mLaLQ. ;

&299_,9.% tﬁc COOU}W\ .

Let te Lo,01) . iﬂ:A; becowse A} o fgoscA/o,,oL
{xe€ ; e(x)>"3 C P?].. Hemce

oA, C {x€E : Pey=t]

Fnemcma e 2| l{sz(?"\ﬂ?-&—ﬁ\gk
(Ow~ff\wwe 3t . 4, dolinek P (.BAJ‘;) ?:—r P wQCcO\
corbedids p(3hg) et (PR ) <1

Hemce {(’ r(hp\}) )-O; = 0 “’Y(Bm'))/%.} ak g
' k=1

C O«unLaLQc_ R =

Fa\ervema n2 !l , we Qavt

[ § 0y, - S0y -

S (V“ (A4) _ymn) ok 1‘,

(o]

o
&n—xn

Hemce Eté o\m"\ab& me\g’ncgam

Se d)‘n 2 S()AY '

[ Lz ad .



Exome i yo = 6

. F:(-ao,o] Losed Va (C):O < T)(C): l.

e O - (0/1-»,0) open F“ (O\/:[ P }.J(U):Q

A - [— |/ 03 [ .

-—

| | ¢
™M xsS enleno im B a4t @c OJ.T"'\A .

0
A - (_-l/ 2) [- ';‘-‘g_,_'
~’ £

MAHhSSe ‘Mt—ho ¢~ P \M()me [ﬁ Q‘M{’

A
{ RESTRICTING THE SET of TEST FONCTIONS N U

Ho‘watm: gL Ao Oa.n%e, - pﬁcv't"ﬂ% ’ ‘Le 6 @b ; ™ ony
be hand .

b(}u, oQtec Scct:r‘i : E;RA . Euc@cotccm duclomee. |

/

E)c = < e \RO\-I)[R ) - — /(,m,mcl'sq‘pmlj

E:Q-: { Q3 R‘\ - R y L\f\e(m\t cQa AAW /Cm(;c\cL Suﬂ‘\”

_R};E’:c&c%g.



i

_‘:_Q_d_r). .20&\_ ),,.,nz\ y )) Pﬁo\oaQQQA&ta meéasmés om Ra\
TQc QOQQMGMQ ane eo,wR)aOemL:

i . (w)
(&) I

)rlet [ldy. — .

BGASLEEL ‘**'":ff:f.?

Rod: (0o@si) (s fom BT C € c 8
Wam-LLPelh . Aevo.
PCCQ e 2| Qfmooe &Y\MO\Q och\ tQa‘r _
£
()3 0 i
(’wcw ACQ ‘becau..,oe QUT’\ ro: Q QJ (R> :IJ

—) [

_g)a(, X be {78 le*dmw_s ()WWC‘UY\ o . I‘
o) e o ¢ Ll ke IJ

X e bk




px‘mcc X e@c ) we Rane

b | Snx“‘") ) = 1= & fra,

<=

= J(I-X)d)». < £
2liel,

| $0ar - S

< | J {(1-) 4y,

&

J Ecdr - O] 4 fenay |

\————v___/ ;—K__-— %

<ol (o0, i <l f(*-y) dy
< &/
(”‘ A s—h«be : a/z_

Hemee eifmsuq\ ( I() er,\ - 5€ o(rl < & e

P\-dy

@ o Lk Peb . b 2200 By e Wiwndg B,

We  Com ewc 3 S é)m O.L

C

A



0 dv.- fgay

< | J@-0a {fadn -Sadelo | {04

<le-all = 0 <11€- ol
< &/ < &
D

Heonce Qx:*\:Wr Dg‘*}“'jéi)’j < & =




Rew’j}‘:‘_ol T’\M@m\' Qmngh

(ﬂ, 3’,()> fno\>a Space .

(E/ (€> fmea/.)una\aée 4~ -

\
X a1.v i E szﬂ_g EmeasmaﬁQ)

QO/UJ CQXA ‘J (Mo\oak menSwme M E -

doef p(®)= P(xew)

Trofrt Pl

Q E _>5 IR meo 20

(!
E(LQ) = )Py
€.

‘\ )

—
A |t
o - ce wh n ¢
EOJAQ/J. N Q = i 1(?,4 %x_ P = P(?ﬁ=1>
\J 1 66

}Q Sy = ZQ(:}?(X::) .

4 2C
. E=R‘x dy = %ALe\oRl

5(1()\‘], = g%pu)-%(l)t)ﬂt-

Q



o
ol E(Q(x - ;
Wgng@ TR
I E -

0o X
G\:J\nac\‘

lere 4 «o—we'ec
!\JL - X(u>
L. g‘?‘ - A\Q(#
> ?"*‘& |
™ @ Q = J‘
A
@ Q z Z)«; ’\ A Q/»—
@ g C""—\;‘&
ﬁ ™mero. 2 0 nh"’t

R Ehedo P oLt



