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1. We have defined in my paper f )
on Wiener Prediction theory a class
of function <£p . Let ftx) be a
non-decreasing bounded function in
(~oo,ao ). If there exists a function
K(θ) of bounded variation in every
finite interval such that

- -then k(x) is said to belong to
/ff-eo,**) * Further if there exists a
sequence of functions of

A X >
 sucn that

ivn, ί Ik
-> oOi-Lo

then, is called a function of

In connection with this, we shall
show that L

Λ
(f) -continuous function

can be always approximated by Fourier-
Stietjes integral as closely as we
please

If

(
J

—

then -/•(*.) is said to belong to
Liίf f , and if jκ+<*)€ LΛ(P) for
every u. > and

then fix.) is said to be ' L2 (F) -
continuous*

2, Let fa*.-)* fa) , for l*lέK.,
=. o , for / x / ?% 9

»Ve shall prove, under the condition
(1.2), that for any given & > < ? ,
there exist a S and an &0 such that,
ίpr / u / < c Γ , &>R0 ,

(2'1ί

Let uzo The case u <<? can be
sirailarly^treated,

We have
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say. Then

If c£u <

i ~~ •/ f, •"
R-ό

which tends to zero as /?-?<χ? , since

Next,

, then for any

n
•Λ-α
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f -2.
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-σo

Hence

/-»oo -o

(2.3), (2.4) and (2
0
5) giveί (2.1).

3. We shall prove

Theorem 1. Let +
continuous and be squarely integrable
45. ordinary Lebesgue sense in every
finite interval. Then for anjr fiive:ι_
positive t >o , th0rs exist an A and
a function K(&)*K

A
(θ) .of bounded

variation in ι-fy, ̂  , such that
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/ 7 fat - S A€UeA κr») I VftJ <
-

Put

Then

* f

Hence we have

JL

(3.3) = J,TjZf

say* We have

H £ ) 7 ^ 1 lf(* )l*<lO *** ) J\ β 7

which tends to zero as Λ:

By Schwarz inequality

OG /• 00/• 0

say. By (2.1)

We shall, here, prove that for
every finite £,, the integral

is finite.

In fact,

Ή'

/•
i <00

-A
This also shows

r'*

/

for every finite

J& έ fie ~

. Now

Hence it is evident that there exists
an A9 τ ftύ (s, &) such that for A >#0 9

(3.5) and (3.7) show that

C 3 . S ) / Ί, I £2£. t

By (3.4) and (3.8), for given ε ,
there exists an /eβ such that for
£ and A

* F(* )

Since

can write

<*..Λ)* ί
-A

Ktθ) being
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- ό ten A

Thus the theorem .is proved
 0
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(*) Recieved Feb. 1, 1954.
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