Chapter 2

Probability measure P on RE

Topics of this chapter come from Fukuyama [11]. To tell the truth, Chapter 1 was pre-
pared, since we wanted the fact that every almost periodic function always has the mean
value. Based on these mean values, we define a probability measure P on the space R® of
large volume.

2.1 Definition of the probability measure P

Definition 2.1 B := AP(R) N C(R; R), i.e., B is the set of all real-valued almost periodic
functions.

Definition 2.2 For T > 0, we define a probability measure Py on (R, B(R)) by
1
Pr(E) := ﬁ,u([—T, TINE), Ee3®R).

Here u is the 1-dimensional Lebesgue measure.

tinuous mapping

Rt (fi,.... f)@) = (f1(0),..., [u(1)) € R™.
(P7(~f1 """ ) s a probability measure on (R", B(R")).) Then
AP : a probability measure on (R", B(R™))

— P weakly as T — oo.

Proof. Let &€ = (£1,...,&) € R". By Claim 1.3 and Claim 1.1(iii), eV~ Zi=1 &0 ¢
AP(R). Thus, by Theorem 1.1,
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