ON CHARACTERISTIC FUNCTIONS OF BANACH
SPACE VALUED RANDOM VARIABLES

R. K. GETOOR

1. Introduction. In recent years several authors have considered
the notion of random variables with values in a Banach space, X. One
of the basic problems is to characterize those positive definite funections
on ¥* that are characteristic functions of such random variables. Mourier
[4] has given a solution to this problem if ¥ is separable and reflexive.
The purpose of this paper is to give another solution of this problem.
Our results are valid if % is reflexive. However the contribution of this
paper is not so much the removal of the condition of separability, rather
we feel that our method sheds new light on the problem and aids in
understanding it. The basic tool that we use is the concept of a weak
distribution as introduced by Segal [5], and this idea succeeds in unifying
the theory.

Section 2 contains the basic definitions and preliminaries. The main
results are contained in §8 but in a form slightly more general than
needed for the problem at hand. However we will need the results in
this generality in a future paper. The contents of § 3 are clearly valid
in any locally convex linear topological space. Finally in §4 our solution
to the problem stated above is given along with some examples and
consequences.

The considerations of Bochner in chapters five and six of [1] are
somewhat related to our problem.

2. Definitions. Let (2, ¥, P) be a probability space, that is, 2 is
an abstract point set, §§ a s-algebra of subsets of 2, and P is a measure
on (2, ¥) with P(2)=1. Let % be a real Banach space' and X* its conju-
gate space. Let X: 02-%, we will call X an X valued random variable
if X is weakly measurable, that is, if <{a*, X(v))> is a real valued ¥-
measurable function for each xz*e¥*. Let E(X) be the Pettis integral
of X with respect to P, provided it exists. Thus E(X) is the unique

element of X such that (z*, E(X)>=E{<z*, X5} =S<x*, X(w)>dP for each

x* e X*. .The characteristic function of X is defined as follows,

@.1) Wa®)=E(e ¥} = [dhar(a*; )
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where F(a*; 2) is the distribution function of the real valued random
variable {z*, X(w)>. It follows that ¢(0)=1, ¢ is positive definite, and
¢ is continuous. For a detailed discussion of the above concepts see [4].

If we put L{x*)=<{x*, X(w)> then L is a linear map from X* to
random variables. Segal [5] defines a “ weak distribution”, L, on % to
be a linear map from X* to random variables. However there are two

interpretations of this statement. We may mean L( i aixz“)= ;Zl aL(x})
with probability one or the stronger statement that for almost all w the
funetion L(-, ») is linear’. Theorem 2 of the next section shows that
these two possibilities are actually equivalent. Thus since there is a
possible ambiguity and since we want to consider a weak distribution
as the generalization of an ordinary n-dimensional distribution we make
the following definition.

DEFINITION 2.1. A weak distribution, L, on X is a map which as-
signs to each finite collection of elements («f, ---, #}) in X* an n-dimen-
sional distribution funetion F,(af, 4,; ---; ¥, 4,) such that

(1) F, is symmetric in the pairs (z7, 4;) .

(2) Fuaf, di; -ee5 an, ©)=Foa(@f, ;v Tno1y Anma).

@) If ﬁalezo then
=1

an(w;ky 21; ey 96;5, Zn)=€(/2)
Fau=i

where ¢() is the unit distribution, e(z)z{o 40
1 i1>0.

Note. Condition (3) implies that if z*= i azxf then
i=1
F(x*, R)=S AF(afF, Ay oo an, 1) .
iznilailiéﬂ

ExampLE. If X is an ¥ valued random variable then there is as-
sociated with it in a natural way a weak distribution which assigns to
(zfF, +--, ¥) the joint distribution function of the random variables
Lz, X(w)), thus,

F(x;k, ’21; et a’:; ln)= PI‘[<§L‘;‘<, X(w)>-g 4, 2'=1’ tt % 'n] .
2 Since “random variable” in [5] in treated as a residue class module null sets, it

clearly seems that the definition of weak distribution given there refers to the first inter-
pretation.
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Given a weak distribution L we define its characteristic function
(™) by

2.2) ¢(x*)=§e“dF(x*; 2.

It is clear from (2.1) that if L comes from X (as in the example) then
the characteristic function of L and X are the same.

We are going to give conditions that a weak distribution come from
some ¥ valued random variable and hence that ¢ be the characteristic
function of some ¥ valued random variable.

3. The main theorems. From the definitions in the preceding sec-
tion we see that L and its characteristic fuunction ¢ are both defined
relative to ¥*. In other words in the study of the relations between ¢
and L the space ¥ plays no role. We are thus led to define a g-weak
distribution on X as a map, L, from finite sets of elements (z, ---, z,)
in ¥ to distribution funections which satisfies the conditions of Definition
2.1. We can now state our first theorem.

THEOREM 1. There is a unique one-to-one correspondence between q-
weak distributions L defined on X and positive definite functions ¢ defined
on X satisfying (1) $(0)=1 (ii) ¢ is continuous on each finite dimensional
subspace of ¥. We say that ¢ is the Fourier transform of L and denote
the correspondence by =%F(L).?

Proof. In the following we will need é formula for change of vari-
ables in Lebesgue-Stieltjes in:cegrals that we give here for convenience.
If

FO={ R, )

Aihs <A
1

iMs

then for any bounded Borel measurable function, f, we have

(3.1) [rovare = #(Sar)ar, - 2.
Given L we define the corresponding ¢ by

(3.2) ¢(x)=§e“dF(a:; 2.

3 This result was essentially contained in a lecture of I. Segal given at the Institute
for Advanced Study during the academic year 1954-55. See also [1]. Note that (ii) can
be replaced by the equivalent condition that ¢ is continuous at 0 on each finite dimensional
subspace.
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Clearly ¢(0)=1 and since

( > akwk) Se“dF( kg;l Qs *H i3 awie

AF (21, Ay * v * 5 Ty An)

(using the formula stated above) it is evident that ¢ is continuous on
each finite dimensional subspace of X. Moreover

j%l akaqu(xk—x"): 2“ akajgei'\dF(x}c'—xj’ I{)

= En:, akaJSei“k'*J"sz(x,c, Aoy X5y A3)
Ji=1
= i akajge“k"‘j’an(xl, A eee Tny An)
Jik=1
n
S S o] dF, >0
k=

J, 1

Thus ¢ is positive definite and satisfies the conditions of Theorem 1.
Conversely suppose we are given ¢ satisfying the conditions of
Theorem 1. For any finite set of elements (x, ---, #,) we consider the

funetion ¢(«a, ---,aﬂ)=¢<lc§:akxk). It then follows that ¢ is an «-

dimensional characteristic function in the ordinary sense. Hence by the
n-dimensional Bochner theorem there exists a distribution function
F(x, A; «+*; ,, 4,) such that

7 Z agli

(3.8) ¢<;:21 a,cxk)=¢(a1, cee, ) =S k=t AR (@, Ay vy @y Ay) -

By using the uniqueness assertion of the n-dimensional Bochner theorem
it is easy to show that the above construction actually defines a ¢-weak
distribution on X. The fact that the correspondence established between
the ¢’s and the L’s is one-to-one (and unique) again follows from the
uniqueness in the n-dimensional Bochner theorem.

COROLLARY 1. A mecessary and sufficient condition that ¢ be con-
tinuous on X is that F(x, ))—<(2) as z—0.

Proof. This is an immediate consequence of the representation (3.2)
and the properties of ordinary characteristic functions.

The following example shows that there actually exist positive defi-
nite functions continuous on each finite dimensional subspace without
being continuous. Let X be a separable Hilbert space and let {e,} be

n
a linear base, thus if x € X then z= 3 « o, and this expression is unique.
1

It is no restriction to assume [le,||=1 for all 5. Let {s,} be a given
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sequence from {s}, and let Y, be independent Gaussian random variables
(real valued) such that E(Y,)=0 and E(Y;)=n. Put Y, =Y, and Y,=0
is o0+, for some n. If x=§_‘,a,evi we define L(w)=§k:aJY,j. This

1 1

then defines a ¢-weak distribution, L, on X as described in the example

of §2, that is, F(x, 4; +++; @, 4,) is the joint distribution of L(x,),

«or, L(x,). Let ¢p=%(L) then, according to Theorem 2, ¢ is continuous

on each finite dimensional subspace. However «171,:;6(, — 0 while for each
n n

n F( 1/1;: s , /1) is the standard normal distribution with mean 0 and
n n

variance 1. Thus by Corollary 1 we see that ¢ is not continuous on X.

Since for any g-weak distribution on X the family of associated
distribution functions satisfies the Kolmogorov compatibility conditions
we can construct a stochastic process in R* (R is the real number
system) which induces the given distribution functions. If we put 2=R*
then we can denote this stochastic process by L(x, w)=w(x) and the
joint distribution of L(x,, ), «--, L(x,, ») is given by F,(x;, A5 - *; Xy, 4n).
See [2]. Taking into account condition (3) of Definition 2.1 it is clear
that one should expect the sample functions L(-, ») to be linear in some
sense. The next theorem states that L(-, w) is a linear function for
almost all .

THEOREM 2. Given a g-weak distribution L on X then the stochastic
process L(x, w) can be realized in the space of all linear functions from
X to R, that 1s, in the algebraic dual of X.

Proof. Let 2 be the set of all linear functions from % to R, let

& be the field of cylinder sets of 2. e if and only if U= {w/(w(x,),
<+, o(z,)) € A,} where 4, is a Borel set in B*. Let P, be the n-dimen-
sional measure induced by F.(xz, 4,; ---; @,, 4,) and then we put P()=
P,(A4,). We will now show that P is a completely additive measure

on .

1) If AeF then P(A) is uniquely determined. This is proved in
exactly the same way as in Kolmogorov [2].

(2) P@)=1. C(Clear.

(3) If A and B are disjoint cylinder sets then P(A\J B)=P(NA)+ P(B).

Let A= {/(a(z,), - -+, o(x)) € A} and B={of(w()), -+, o(x)) € B,},
then by assumption 2 N\ B=0. Let (v, -+, ¥,) contain all the ,’s and
x;’s in some order and let A be the cylinder set in R* with base 4, in
R* and B be the cylinder set in R* with base B; in R’. We claim that
P,(AN B)=0. Suppose not, that is, P,(A N\ B)>0. We distinguish two
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cases. First suppose (v, ---,¥,) are linearly independent. A N\ B0
since P,(AN\ B)>0. Let(, ---, 2,)e AN B, define w(y;)=2;, and extend
o linearly to the linear extension, {y, ---, ¥.}z, of (¥, -+, %,). Then
we can extend w to a linear function on all of ¥ (v can even be taken
to be continuous by the Hahn-Banach theorem). Thus we 2 and
we A NB which is a contradiction. Second suppose there is a linear

n
relation, ) «,4,=0, among the y,’s. Since
1

dF(yI, ’21; 0t Yn Rn)=5(2)
Daidi =2

the measure P, in R" is concentrated on the subspace i a,2,=0. Because
i=1
P,(ANB)>0 there exists a point (4, ---,4,)€A N\ B such that

ﬁai2i=0. If we define » as before we obtain the same contradiction.
i=1
Thus P,(A N B)=0. Now

P\ B)=P,(A\J B)=P,(A)+ P,(B)—P,(A N B)=PA)+P(I) .

(4) P is completely additive on . This again can be proved
exactly as in [2].

We can now extend P to a completely additive measure on the o-
algebra, §’, generated by ¥ and thus the proof of Theorem 2 is complete.

The next theorem gives conditions under which L(-, ») is continuous
for almost all o, that is, L(-, v)e ¥* for almost all w. The proof is
fashioned after a proof given by Mann [3] in the real valued case.

THEOREM 3. A mnecessary and sufficient condition that L(x, o) 1s
realizable in the space, X*, of all continuous linear functions from X to
R is that for any separable subspace X' and any e, p >0 there ewists
0=0(¢, 1, X') such that for any finite collection x,, «--, x, € X with ||lz|]| <o
we have

(3.4) Se "'Se an(mn '21; e Ty Xn)gl'—??

Proof of sufficiency. First note that if 1,=e and A,=—¢ (i=1, 2,
.-+, n) are continuity points of F), then the integral (3.4) is equal to
P[ max |L(z;)| <€¢]. For the purposes of this proof we denote X¥* by 2

1=i=n

and then as in the proof of Theorem 2 we can introduce a finitely ad-
ditive measure, P, on the field, §, of cylinder sets in 2. We will now
show that P is completely additive. As is well known it is sufficient
to show that if 2, DA, D --. is a decreasing sequence of cylinder sets
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such that ﬁ%{nz—o then P(2,)\0. Assume P(,)\6>0. It is no

n=1
loss of generality to assume that 2, is defined by «,, + - -, x, and a closed
Borel set 4, in B*

mn={w,(w($1)’ M) w(xn)) € An} .

Let X’ be the separable subspace generated by {z,x,, ---}, and let
{y, ---} be the set of all finite linear combinations of the z;s with
rational coefficients. Thus {y;} is a countable dense set in ¥’ and we
arrange the notation so that A, depends on y, ---, y,, where k, <k, if
t< 7 and k,— o as n— . By hypothesis we can choose a é, >0,
independent of n, such that

P| olmaxjo()] < for i<k, and uli<a]=1-0

Define  i—={wlwe A, and max lw(yi)ig_—zi; i<k, lpl|< 4.}, then since

PEL)>0 we have P(3L) Z‘Z’*’Z" and 2 CA,. Also DA

Similarly we define inductively

Ur—fo e W, max o) < 7, for i <k, llull <0}

0

and P(%S)?__g%—é}. More over AP DAL D -+« and A2 AT .-- CY,.

Consider the sequence 2 and note that A DA > ..., also note that
Az depends on y, ---, Y, - Moreover the above inequality shows that

P(%g)g%. We can now replace the 2% by sets B, depending on vy,

Sty U, such that B, C A and the corresponding Borel set, B,, in R?
is closed and bounded and P(%,,)g__%. See [2].

Now choose w,€®B, and by the diagonal process we can choose a
subsequence (which we again denote by o,) such that w,(y;) — 4, for
each y,. Since B, is closed the point (1, ---, R,cp) is in B, and thus if
we define «(y,)=4, for all y, we see that if we can show we ¥* it will
then follow that we®,. Clearly w is rational linear on {y;}. We now
show that « is uniformly continuous on {y;}. Given ¢ >0 choose 5 such
that 0—} < % and then choose §=4¢, (the 4, used in the construction of

At). For any y, with |y;]| <8 we have

lo(y)] < lo(y;) — 0 ()| +oy(y)] .
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Since w,(y;) > w(y;) we can choose a p, such that p>p, implies

Iw(yi)—wp(yi)[_g_—;—. We choose a p such that p =>p, p=>4, and k, >7,

then w,e%®B, C A2 A end hence |wp(yi)|§—g—3_£_—;. Thus if |yl <o

then |w(y;)]<e. Since o is rational linear on {y,} it follows that w is
uniformly continuous and hence can be extended by continuity to X’.
Clearly the extension will be linear on X/, and hence by the Hahn-Banach
theorem o can be extended to be a continuous linear function on X%.
It now follows that we®, for all p and since B, T A, we have that

we ﬁ A,. Hence P is completely additive on .
k=1

Proof of mecessity. Since L(-, w)e X* for almost all ® we can write
L(z, w)={x, X*(w)>. Let X be a separable subspace of X and let
[|X*(w)]|’ be the norm of X*(w) when considered as a linear functional
on ¥, then || X*(w)||' is a measurable function. Given ¢, 7 >0 we can
choose 6 >0 such that P[||X*||'<{e¢/6]=>=1-~7 and this § has the required
properties.

4. Application to ¥ valued random variables. We can now give a
solution to the problem stated in the introduction in case X is a reflexive
space.

THEOREM 4. Let X be a real reflexive Banach space and ¢(x*) be a
positive definite function on X*. A necessary and sufficient condition that
¢ is the characteristic function of an X valued random variable is that :

(i) #0)=1 and ¢ be continuous on each finite dimensional subspace
of X*,

(i) If L=%F(¢p) (which exists by (i) and Theorem 1) then for any
separable subspace X¥ of X* and any e, >0 there exists 6=0(Xf¥, ¢, 1)
such that for any finite collection x¥, -+, xf € XF with |lzf]| <6 we
have

SE '-'SE an(x;k, 21; cees m:; 'zn)Zl"W .
- -8

Proof. L is a g-weak distribution on X* which satisfies the conditions
of Theorem 38 relative to ¥*. Hence L can be realized in X¥**=X since
X is assumed reflexive. Thus L(z*, w)={z*, X(v)> and X(w) is weakly
measurable since L(z*, -) is measurable for all z*. But ¢ is the charac-
teristic function of L and hence as remarked in §2 it is the charac-
teristic function of X. The necessity of the above conditions is obvious
if we apply Theorem 3.
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We conclude by giving two ‘“continuity” theorems. Suppose ¢,=
B(X,) (F(X,) denotes the characteristic function of X,) and ¢,(z*)—
¢(x*). Clearly ¢ is positive definite and if ¢ is continuous at 0 on each
finite dimensional subspace then there exists a weak distribution L on
X such that ¢=%(L). The question naturally arises as to when there
exists an X such that ¢p=%(X). We give two theorems which bear on
this question and then two examples.

THEOREM 5. Let X be a real reflexive Banach space and let ¢,=
B(XL), i pula™) > p(a™) then a necessary and sufficient condition that
there exist am X such that ¢=F(X) 4s that:

(1) ¢ restricted to any finite dimensional subspace of X* is continuous
at 0.

(2) Given any separable subspace Xf of X* and any e, 7 >0 there
ewists a O such that for any finite collection J=(xf, -+, xF) e XF with
x| < 6 there ewxists n(J, 8) such that iof n_>n(J, &) then

(4.1) Plmax |Ly(@)| <e]=1~7 .

Proof. Recall that L,(z*)=<{a*, X,(w)>. We now prove the sufficiency.
Condition (1) implies that there exists a weak distribution L such that
¢=%(L) and L, — L in the sense that

(4.2) Fl(cn)(m;k) Ay oees @y )= F(al, A oeee 8, Ar)

provided (4, ---, 4,) is a continuity point of F,. We show that L

satisfies the conditions of Theorem 4. For convenience we put Fl(e)=
F(e, «++, &)= F(—¢, --+, —¢) for any distribution function F' and we say
e is a continuity point provided (e, ---, ¢) and (—e, - -+, —e) are continuity
points of F.

Given X, ¢, 7, choose & of Condition (2) corresponding to X}, ; , —gg s

Given any finite collection J=(af¥, ---, z7) e X¥ with ||zf||<{Jé we must
show that

[ arner a0 =10,
Choose ¢ such that ¢ is a continuity point of F, and %<e/<s .

Choose m, such that n,>n(J,d) and lFﬁo(s’)—Fk(s’)lg—% then

F(¢) > F’,;‘o(e')—-—;?—. Since ¢ >>¢ we have
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—-€

Y j AR, b -+ ity ) ZFe) 2 Fide) =7

>1-2-7 >1—9,
S

The necessity is proved by a similar computation.

THEOREM 6. Let X be a real separable reflexive Banach space and
let ¢, =F(X,), tf Pu(x™) > p(a™) then a sufficient condition that there exist
an X such that ¢=F(X) s that :

(1) Condition (1) of Theorem 5 hold.

2) If G.(a)=P[l|X,]||< a] then there exists a subsequence an(a,) con-
verging to a distribution function G(a). (||X,|| 4s measurable since % is
separable.)

Proof. In the same way as in the proof of Theorem 5 we have
that L, - L where L=%(¢) and L,(a*)={z*, X,>. Given ¢, 7 >0 choose

>0 such that = is tinuity point of G and G 5) 1- 7
> a 25 is a continuity poin (23 > 9

Choose N such that n, > N implies

& 50) ¢ (55)

Now let J=(af, ---, 2F) where ||z}||< 0, and let ¢ be a continuity point

7
<4

of Fy(xf, 2; ---, x¥, 2;) such that %< ¢’ < e. (We use same notation as

in proof of Theorem 5.) Choose n; > N such that
P =P <
We now have

Fe) 2 Fe) 2 Fene) ~ L = Fu(5 ) -7

2 4
But
Zn.f €\ __ * & . £ = f—\
Fo($)=P[maxicer, X, )1 < 5 =Pl 01X, 1< 2 =6, (£)
Therefore we finally obtain
S_e"'S-EdF"(x;k’ PR zk)=Fk(s)gG%)_ 7

>1-7-7 =1-9,
2 2
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and hence the proof of Theorem 6 is complete.

COROLLARY 1. Condition (2) of Theorem 6 s implied by
lim inf G,(a)=1.

Ao N

Proof. In this case every convergent subsequence (at least one
exists by the Helly theorem) converges to a distribution function.

COROLLARY 2. (Mourier [4]). The following condition tmplies (2) of
Theorem 6. For some a >0 E(||X,||%) exists for all n and E(}|X,||*) < M.

Proof. An immediate consequence of Corollary 1.

ExampLE. Let ¥ be a separable Hilbert space and let {e,} be a
complete orthonormal system. Let Y, be ordinary random variables
mutually independent with normal distributions such that E(Y,)=0,

E(Y? =i. Define Xn=2n Y,e,, clearly X, is an ¥ valued random vari-
n 1

able. Moreover (identifying ¥* with %), if x=§], £.6, then
1

b (x)=E { e ik%s" Yi } —e I/Zkglgi/k .

~12 38k o .
But ¢ (a)— p(x)=e k=1%" and the convergence is uniform if |jz||< A.

Clearly ¢(x) corresponds to the weak distribution L(z)= §_‘, £.Y,.. How-
1
ever there is no X valued random variable corresponding since 3 Yi.e,
1

diverges with probability one. (This also follows from Theorem 4.) Thus
uniform convergence of ¢,(x*) — ¢(z*) on bounded sets is not sufficient
to insure that ¢ corresponds to an ¥ valued random variable.

ExampLE. This example shows that condition (2) of Theorem 6 is
not a necessary condition. Let X and {e,} be as in Example 1. We
define an ordinary random variable Y with the following distribution.

P[Y=1/3{]=P[Y2=n]=~1~'(e"‘x") for n—0, -+~ . Clearly E(Y)< 1. Let
n.

Y, . be independent random variables each with the above distribution
with parameter 2,,. Put

3/2 2 o n® .
)nk={(1/n) ké’n ’ ln,k=2 1n,7¢=1/n .
0 k> n? k=1 1
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9

Let Xn=kZl Yn,ke,c=kz Y. x¢:, then again X, is an ¥ valued random vari-
= =1

able. If x=§] £.2, then
k=1

n’ n? 1/2
(i, X} < 8 1l loll-[ 32, "= L jel>o0.
k=1 k=1 vV'n
Therefore (x, X,)— 0 in probability hence (x, X,)— (x, X) in probability
where X =0. Thus the weak distributions corresponding to ~Xn approach

the weak distribution corresponding to X. However Hxn||2=§] Y?Z . where
k=1
the Y., are independent Poisson variables with parameters A,,. Thus

the distributions of ||x,||* is Poisson with parameter éln,k=1/Z and
k=1

clearly no subsequence converges to a distribution function.
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