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NONUNIFORM LOW-PASS FILTERS
ON NON ARCHIMEDEAN LOCAL FIELDS*
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Abstract. In real life application all signals are not obtained from uniform
shifts; so there is a natural question regarding analysis and decompositions
of this types of signals by a stable mathematical tool. Gabardo and Nashed
(J. Funct. Anal. 158:209-241, 1998) filled this gap by the concept of nonuni-
form multiresolution analysis. In this setting, the associated translation set
A ={0,7/N} + 2Z is no longer a discrete subgroup of R but a spectrum asso-
ciated with a certain one-dimensional spectral pair and the associated dilation
is an even positive integer related to the given spectral pair. The main aim of
this article is to provide the characterization of nonuniform low-pass filters on
non-Archimedean local fields.
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1. INTRODUCTION

Multiresolution analysis is an important mathematical tool since it provides
a natural framework for understanding and constructing discrete wavelet sys-
tems. The concept of MRA has been extended in various ways in recent
years. These concepts are generalized to L2 (Rd), to lattices different from Z¢,
allowing the subspaces of MRA to be generated by Riesz basis instead of or-
thonormal basis, admitting a finite number of scaling functions, replacing the
dilation factor 2 by an integer M > 2 or by an expansive matrix A € GL4(R)
as long as A C AZ?. All these concepts are developed on regular lattices, that
is the translation set is always a group. Recently, Gabardo and Nashed [25]
considered a generalization of Mallat’s [42] celebrated theory of MRA based on
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spectral pairs, in which the translation set acting on the scaling function asso-
ciated with the MRA to generate the subspace Vj is no longer a group, but is
the union of Z and a translate of Z. Based on one-dimensional spectral pairs,
Gabardo and Yu [26] considered sets of nonuniform wavelets in L?(R). In real
life application all signals are not obtained from uniform shifts; so there is a
natural question regarding analysis and decompositions of this types of signals
by a stable mathematical tool. Gabardo and Nashed [25] and Gabardo and
Yu [26] filled this gap by the concept of nonuniform multiresolution analysis.

During the last two decades, there is a substantial body of work that has
been concerned with the construction of wavelets on local fields. Even though
the structures and metrics of local fields of zero and positive characteristics
are similar, their wavelet and MRA (multiresolution analysis) theory are quite
different. For example, R. L. Benedetto and J. J. Benedetto [18] developed
a wavelet theory for local fields and related groups. They did not develop
the multiresolution analysis (MRA) approach, their method is based on the
theory of wavelet sets and only allows the construction of wavelet functions
whose Fourier transforms are characteristic functions of some sets. Khren-
nikov, Shelkovich and Skopina [31] constructed a number of scaling functions
generating an MRA of L?(Q,). But later on in [15], Albeverio, Evdokimov and
Skopina proved that all these scaling functions lead to the same Haar MRA
and that there exist no other orthogonal test scaling functions generating an
MRA except those described in [31]. Some wavelet bases for L?(Q,) differ-
ent from the Haar system were constructed in [14, 22]. These wavelet bases
were obtained by relaxing the basis condition in the definition of an MRA
and form Riesz bases without any dual wavelet systems. For some related
works on wavelets and frames on Q,,, we refer to [16, 30, 34, 35]. On the other
hand, Lang [37, 38, 39] constructed several examples of compactly supported
wavelets for the Cantor dyadic group. Farkov [23, 24] has constructed many
examples of wavelets for the Vilenkin p-groups. Jiang et al. [29] pointed out
a method for constructing orthogonal wavelets on local field K with a con-
stant generating sequence and derived necessary and sufficient conditions for
a solution of the refinement equation to generate a multiresolution analysis of
L?(K). During the last two decades, p-adics has been extensively applied to
a variety of problems in theoretical physics (string theory, cosmology, quan-
tum theory, and disordered systems,) and biology (in modeling the thinking
process and in genetics) [17, 33, 36, 32, 43, 45, 53, 54, 52].

Recently, Shah and Abdullah [50] have generalized the concept of multireso-
lution analysis on Euclidean spaces R™ to nonuniform multiresolution analysis
on local fields of positive characteristic, in which the translation set acting on
the scaling function associated with the multiresolution analysis to generate
the subspace 1 is no longer a group, but is the union of Z and a translate of Z,
where Z = {u(n) : n € Ny} is a complete list of (distinct) coset representation
of the unit disc ® in the locally compact Abelian group K*. More precisely, this
set is of the form A = {0,r/N}+ Z, where N > 1 is an integer and r is an odd
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integer such that r and N are relatively prime. They call this a nonuniform
multiresolution analysis on local fields of positive characteristic.The notion of
nonuniform wavelet frames on non-Archimedean local fields was introduced by
Ahmad and Sheikh [12] and established a complete characterization of tight
nonuniform wavelet frames on non-Archimedean local fields. More results in
this direction can also be found in [1, 2, 3,4, 5,6, 7, 8,9, 10, 11, 13, 41, 48, 49]
and the references therein.

W. Lawton [40] gave the necessary and sufficient conditions for a trigono-
metric polynomial to be a low-pass filter of an MRA on L?(R). Later, Hernan-
dez and Weiss [28] gave a characterization of low-pass filters by using Cohen’s
approach. They considered certain smooth classes of low-pass filters. Then
Papadakis, Sikic, and Weiss [44] gave a complete characterization by assuming
only the Holder condition at the origin instead of smoothness condition. Fur-
thermore, San Antolin [46] generalized it to a general dilation matrix. R. F.
Gundy [27] gave necessary and sufficient conditions for an arbitrary periodic
function to be a low-pass filter. His technique is also useful if we consider that
the translates of scaling function form a Riesz basis instead of an orthonormal
basis for V. E. Curry [20] extended this result for multivariable wavelets.

The article is organized as follows. Section 2 contains a brief introduction
to local fields and Fourier analysis on such a field. In Section 3, we give some
definitions and state the main theorem of this article, which gives necessary
and sufficient conditions for a function to be a low-pass filter on local fields of
positive characteristic. In the last section, we continue the proof of our main
result via probability and martingale methods.

2. PRELIMINARIES ON NON-ARCHIMEDEAN LOCAL FIELDS

2.1. Non-Archimedean Local Fields. A non-Archimedean local field K is
a locally compact, non-discrete and totally disconnected field. If it is of char-
acteristic zero, then it is a field of p-adic numbers Q, or its finite extension.
If K is of positive characteristic, then K is a field of formal Laurent series
over a finite field GF(p°). If ¢ = 1, it is a p-series field, while for ¢ # 1,
it is an algebraic extension of degree ¢ of a p-series field. Let K be a fixed
non-Archimedean local field with the ring of integers ® = {z € K : |z| < 1}.
Since K is a locally compact Abelian group, we choose a Haar measure dz
for K*. The field K is locally compact, non-trivial, totally disconnected and
complete topological field endowed with non—Archimedean norm || : K — R*
satisfying

(a) |z| = 0 if and only if x = 0;

(b) 9] = || - [y| for all 2,y € K;

(¢) |x +y| < max {|z|,|y|} for all z,y € K.

Property (c) is called the ultrametric inequality. Let B = {z € K : |z| < 1}
be the prime ideal of the ring of integers © in K. Then, the residue space © /B
is isomorphic to a finite field GF(q), where ¢ = p© for some prime p and ¢ € N.
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Since K is totally disconnected and 8 is both prime and principal ideal, so
there exist a prime element p of K such that 8 = (p) = p®. Let D* =D\B =
{z € K:|z| = 1}. Clearly, ©* is a group of units in K* and if « # 0, then can
write z = p"y,y € ©*. Moreover, if U = {a,, :m=0,1,...,q— 1} denotes
the fixed full set of coset representatives of B in ®, then every element z € K
can be expressed uniquely as x = > 52, ¢y p’ with ¢, € U. Recall that B is
compact and open, so each fractional ideal B* = p*® = {x e K:|z| < q_k}
is also compact and open and is a subgroup of K. We use the notation in
Taibleson’s book [51]. In the rest of this paper, we use the symbols N, Ny and Z
to denote the sets of natural, non-negative integers and integers, respectively.

Let x be a fixed character on KT that is trivial on © but non-trivial on B!
Therefore, x is constant on cosets of D so if y € B, then x,(z) = x(y, ),z €
K. Suppose that x, is any character on KT, then the restriction x,|® is a
character on ®. Moreover, as characters on ®, x, = X, if and only if u—v € ©.
Hence, if {u(n) : n € Ny} is a complete list of distinct coset representative of
© in K7, then, as it was proved in [51], the set {xy(n) : n € No} of distinct
characters on ® is a complete orthonormal system on ©.

We now impose a natural order on the sequence {u(n)}>2,. We have ® /B =
GF(q) where GF(q) is a c-dimensional vector space over the field GF'(p). We
choose a set {1 =Co,C1,¢, .-, (-1} C D such that span{(;}5_g = GF(g).
For n € Ny satisfying
0<n<q n=ay+ap+-+ac1p” ", 0<ap<p, and k=0,1,...,¢—1,
we define
(2.1) (n) = (a0 +ar1é1+ -+ ac-1Ge—1)p "

Also, for n = bo+b1g+boag®+- - -+bsq®, n € Ng, 0 < b, < ¢,k =0,1,2,...,s,
we set
(2.2) u(n) = u(bo) +u(b)p™" + -+ u(bs)p*.

This defines u(n) for all n € Ny. In general, it is not true that u(m +n) =
u(m)+u(n). But,ifr,k € Ng and 0 < s < ¢*, then u(rg®+s) = u(r)p=™*4u(s).
Further, it is also easy to verify that w(n) = 0 if and only if n = 0 and
{u(l) + u(k) : k € No} = {u(k) : k € No} for a fixed ¢ € Ny. Hereafter we use
the notation xn = Xy(n), 7 > 0.

Let the local field K be of characteristic p > 0 and (y, (1, (o,...,(.—1 be as
above. We define a character y on K as follows:

—jv _ [ exp(2mi/p), p=0andj=1,
(2.3) X(Cup )_{ 1, p=1,....c—lorj#1.

2.2. Fourier Transforms on Non-Archimedean Local Fields. The Fourier
transform of f € L'(K) is denoted by f €) and defined by

(2.4) F{f(@) / F@)xe(@) da.
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It is noted that
fo) = [ r@xe@ids = [ f@x(—€a)do.

The properties of Fourier transforms on non-Archimedean local field K are
much similar to those of on the classical field R. In fact, the Fourier transform
on non-Archimedean local fields of positive characteristic have the following
properties:

e The map f — f is a bounded linear transformation of L'(K) into
LK), and |, < |l

o If f € L(K), then f is uniformly continuous.

o If f € LY(K) N L*(K), then || f]|, = || f]|,-

The Fourier transform of a function f € L?(K) is defined by

~ -

(2.5) f(€) = lim fy() = lim J(@)xe(@) d,

—00 k—o00 || < gk
where f, = f®_;, and ®, is the characteristic function of B*. Furthermore,
if f € L?(®), then we define the Fourier coefficients of f as

(2.6) Futm) = [ £ @) da.

The series 3_,,cn, f (u(n)) Xu(n) () is called the Fourier series of f. From the
standard L?-theory for compact Abelian groups, we conclude that the Fourier
series of f converges to f in L?(®) and Parseval’s identity holds:

171 = [ 17z = 3 [Fatn)][*

n€Ng

2.3. Uniform MRA on Non-Archimedean Local Fields. In order to be
able to define the concepts of uniform MRA and wavelets on non-Archimedean
local fields, we need analogous notions of translation and dilation. Since
Ujez 7D = K, we can regard p~! as the dilation and since {u(n) : n € No}
is a complete list of distinct coset representatives of ® in K, the set Z =
{u(n) : n € No} can be treated as the translation set. Note that A is a sub-
group of K™ and unlike the standard wavelet theory on the real line, the
translation set is not a group. Let us recall the definition of a uniform MRA
on non-Archimedean local fields of positive characteristic introduced by Jiang
et al. in [29].

DEFINITION 2.1. Let K be a non-Archimedean local field of positive charac-
teristic p > 0 and p be a prime element of K. An MRA of L*(K) is a sequence
of closed subspaces {V; : j € Z} of L*(K) satisfying the following properties:

(a) Vj C Vi forallj € Z;

(b) Ujez Vj is dense in L*(K);

(c) MNjez Vi = {0}
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(d) f(z) € V;if and only if f(p~'z) € Vji1 for all j € Z;
(e) There exists a function ¢ € Vo, such that {¢(z — u(k)) : k € No} forms
an orthonormal basis for Vj.

According to the standard scheme for construction of MRA-based wavelets,
for each j, we define a wavelet space W, as the orthogonal complement of V;
in Vigi, ie, Vigu =V, @ Wy, j € Z, where W; L V;, j € Z. Tt is not difficult
to see that

(2.7) f(x) € W; ifand only if f(p~'z) € W41, j€Z

Moreover, they are mutually orthogonal, and we have the following orthog-
onal decompositions:

(2.8) K)=@PW, =V & (EB Wj> .

JEL Jj=0
As in the case of R™, we expect the existence of ¢ — 1 number of func-
tions 11, 12,...,94—1 to form a set of basic wavelets. In view of (2.7) and
(2.8), it is clear that if {t1,%9,...,94—1} is a set of function such that the
system {¢y(z —u(k)) : 1 <€ <g—1,k € Ny} forms an orthonormal basis for
Wo, then {¢//%p(p~7x —u(k)) : 1 < € < qg—1,j € Z,k € Ny} forms an
orthonormal basis for L?(K).

3. NONUNIFORM LOW-PASS FILTERS ON NON-ARCHIMEDEAN FIELDS

For an integer N > 1 and an odd integer r with 1 <r < gN — 1 such that
r and N are relatively prime, we define

A:{o,“};)}+2.

where Z = {u(n) : n € No}. It is easy to verify that A is not a group on
non-Archimedean local field K, but is the union of Z and a translate of Z.
Following is the definition of nonuniform multiresolution analysis (NUMRA)
on non-Archimedean local fields of positive characteristic given by Shah and
Abdullah [50].

DEFINITION 3.1. For an integer N > 1 and an odd integer r with 1 < r <
qgN — 1 such that r and N are relatively prime, an associated NUMRA on
non-Archimedean local field K of positive characteristic is a sequence of closed
subspaces {V; : j € Z} of L*(K) such that the following properties hold:

(a) Vj C Vi forallj € Z;

(b) Ujez Vj is dense in L?(K);

(¢) Mz Vi = {0);

(d) f(-) € Vjif and only if f(p~*N-) € Vj41 for all j € Z;

(e) There exists a function ¢ in Vy such that {o(- — X) : X € A}, is a com-
plete orthonormal basis for V.
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It is worth noticing that, when N = 1, one recovers from the definition
above the definition of an MRA on non-Archimedean local fields of positive
characteristic p > 0. When, N > 1, the dilation is induced by p~ !N and
Ip~!| = q ensures that ¢gNA C Z C A.

For every j € Z, define W} to be the orthogonal complement of V; in V1.
Then we have

Vii=V;®&W, and W, LW, ifl#/.
It follows that for j > J,
j—J—1
Vi=Vio @ W,
=0
where all these subspaces are orthogonal. By virtue of condition (b) in the
Definition 3.1, this implies
L*(K) =P w;,
JEZL
a decomposition of L?(K) into mutually orthogonal subspaces.

As in the standard scheme, one expects the existence of ¢/N — 1 number
of functions so that their translation by elements of A and dilations by the
integral powers of p~' N form an orthonormal basis for L?(K).

Let ¢ be a scaling function for a NUMRA {V; : j € Z} of L*(K). For f €
L2(K), we define fjx(z) = (gN)/2f ((p~'N)iz—)\),j € Z,A € A. Since
@ € Vo CVi,and {¢1x: A € A} is an orthonormal basis in Vi, we have

(3.1) p(@) =3 ha(gN)?p(p~ "Nz — N),
AEA

where hy = (p, p1.2) and {hy : A € A} € £2(A). Taking Fourier transforms, we
get
(32)  B) = @N)2 Y haa(pNEB(pNE) = m(pNE)G(PNE),
A€A

where m(€) = (¢N)™2 3 en haxa(€) is an integral-periodic function, called
the nonuniform lowpass filter associated with the scaling function ¢. For such
a low-pass filter m we have the following relation.

gN—1

Z [m(€ +pNu(0))> =1 ae £ €K

=0

Consider two operators P and R respectively on L> (D) and L} (K)NL>®(K)
defined by
gN—1
Pf= > ImpN(+u@)Pf(pN( +u(),
=0

Rf = |m(pN ) f(pN -).
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Corresponding to the scaling function ¢, the associated low-pass filter is m
therefore by virtue of (3.2) |@(¢)|? is a fixed point of the operator R. Define
To(€) = 3 aea |P(€ + A)J?, therefore we have

To(€) = 3 3+ M)
AEA
(3.3)
gN—1
= > Y IBE+u(t+gN V)P
=0 MEA
gN—1

= > D 1BE+ul®) + (NN
=0 AeA
gN—-1

= Y D [BPNE+ pNu(l + )P m(pNE + pNu(l) + N))[?
=0 MEA
gN—-1

= Z Im(pNE + pNu(@) > T,(pN (€ + u(l))) (since m is integral-periodic)
=0

=PJ, ) (5 )
Therefore, J,(€) is a fixed point of the operator P.

DEFINITION 3.2. Let g € LY(K)NL>®(K). A function f is almost everywhere
g-continuous at the origin if
()
i=oo |g((p~tN)IE)[?

exists and is constant almost everywhere.

DEFINITION 3.3. Doo(®) is a space of function h(§) satisfying
(i) both h(€) and h=1(§) belong to L*°(D).

(ii) h(§) is almost everywhere $-continuous at the origin and A(0)

e ()2

Note that if ¢(x) is a scaling function then 7, is almost everywhere @-
continuous at the origin. In fact, J,(£) € Doo(@). Using this weak form
of continuity, Gundy [34] has given a characterization of low-pass filter for
dyadic dilations. E. Curry [24] has generalized this characterization for the
multivariable case.

DEFINITION 3.4. We call a function ¢ a pre-scaling function associated
with a NUMRA {V; : j € Z} of L*(K) if its translates {p(- — \) : X € A} form
a Riesz basis for Vj.

Let H be a closed subspace of L?(K). A system {fi : k € No} of functions
in L?(K) is said to be a Riesz basis of H if for any f € H, there exists a
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sequence {ay : k € Ng} € £2(Ng) such that f = > keN, Ok fr, With convergence
in L?(K) and

2
<Ay > Jagl?
2 keNp

(3.4) AL > agl? <
keNy

> apfr

keNy

where the constants A; and As are independent of f .

REMARK 3.5. (i) Note that if we take Ay = As = 1, then the Riesz basis is
an orthonormal basis for H.

(ii) A function ¢ € L?(K) that satisfies the refinement equation (3.1) for
some scalars {hy};cy, but need not satisfy the Riesz basis property (3.4) is
called a refinement function. So, every pre-scaling function is a refinement
function. 0

We have the following lemma for integral-periodic unimodular functions on
K. This lemma will be helpful for proving our main result.

LEMMA 3.6. Let pu be an integral-periodic unimodular function on K. That
18,

(i) w(&) = u(€& + ) almost everywhere for every A € A, and

(ii) |u(€)| = 1 almost everywhere on K.

Then there is a unimodular function t on K such that

(3.5) w(€) = t(p INE(E) a.e. on K.

Proof. Let I'; = {x € K:|z| = (¢N)7}. Observe that K\ {0} = Ujezl;.
Let t be any measurable unimodular function defined on I'y. For example, we
can take t(§) = 1 for all £ € T'y.

Consider ¢ € I'y; then [pN¢| = ¢~ N|¢| = 1. This implies pN¢ € T'g. Hence,
t(p~INE) is well defined for ¢ € T'y. Define
(3.6) HE) =ty NOu((p~ N)E)

We now proceed inductively. Suppose that t is defined for I'1, o, ..., ')
so that equation (3.5) satisfies for U?;&Fj. Define t by (3.6) if £ € T',,. Hence,
the induction is complete.

Similarly, if £ € I'_y, then p~'N¢ € Ty. Hence, t(p~1¢) is defined. Using
(3.6), we define

(3.7) t(&) =t(p 'NYu(E)

Again using induction we can define ¢ by equation (3.7) for I';, j < —1.
Therefore, we define ¢(§) for £ € T';, j #0, by

tp INOu(pINE), foréely, j>1
(3.8) t(&) = -

tp~ NEu(E), forgely, j<—1,
Thus, (3.4) follows from (3.8) if we set t(0) = 1. O
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We are now ready to present our main theorem, which gives necessary and
sufficient conditions of a function to be a low-pass filter for a local field K of
positive characteristic.

THEOREM 3.7. Let m be a low-pass filter associated with a pre-scaling func-
tion @.Then the following hold.

(i) m is integral-periodic, m € L*(®), and |m(&)|? is almost everywhere
p-continuous at the origin with

jlggo ‘m ((ple)*jg)‘ =1 a.e

(i) The operators P and R have nontrivial fized points, J,(£) € L>(D)
and |@|? € L*(K) N L=(K), respectively

(71t) The fized point J, of operator P is the unique function in the class
Dac(®).

Conversely, if a function m satisfies (i), (i), and (iii), then m is a low-pass
filter associated with a pre-scaling function ¢ for a NUMRA {V;: j € Z} of
L?(K).

Proof. First we prove the converse part.

Suppose that the operator R has a fixed point |¢(€)|?. The fixed point J,(£)
of the operator P is the unique function in Dy ($). Then by [4, Prop. 3.5],
the ratio |g5]/j;/2 is a scaling function for a NUMRA {V; : j € Z} of L*(K).
The low-pass filter corresponding to this scaling function is

1/2
mo(©) = Im 5o 85g |

This leads us to define

. S4(¢) }” ’
Note that mo(§) = sgnm(&)mo(§)
By Lemma 3.6 we can write sgnm(¢) = t(p~ ' N&)t(€), where t is an uni-
modular function on K. Define

P(&) = = t(&)P(E)] = LEL(PNEEPNE) m(p€)P(PNE)|
= sgnm(pNE)|m(pNE)|P(pNE) = m(pNEP(pNE).

Since t(£) is a unimodular function and hence, ¢(§) is a required pre-scaling
function for NUMRA.

Now let m(&) be a low-pass filter associated with a pre-scaling function ¢
for a NUMRA {V; : j € Z} of L?(K). By definition, the operator R has a
fixed point |§|?. And also from (3.3), J,, is a fixed point of the operator P.
Furthermore, J; l'¢ L2(D). This implies that the function v(z), defined by

Sz [POP
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is a scaling function for the same NUMRA and that
Y AE+FNP=1.
AEA
By the characterization of scaling function, we have
S((p—1N)—ig)|2
2y RGN
im0 Jp((p~1N) 7€)

This shows that J,(§) is almost everywhere @-continuous at zero. It only
remains to prove that 7, is the unique function in the class Do (9). O

1= lim {((p~'N) )

4. PROOF OF THE UNIQUENESS

In this section, we want to prove that J,(§) is a unique function in D ().
Suppose h(§) is another such function. We claim that J,(£) = h(§) for almost
every £. Since () is a scaling function of a NUMRA, it is obvious that the
Fourier transform of v at £ = 0 is 1. Also, we have 3", |F(€ + A)[> = 1 for
almost every £ € D and lim;_, [F((p~'N)77¢)* = 1 for almost every £ on K.
Therefore, we can interpret [7(£ + A)|?, A € A, as a probability distribution on
A for almost every £ € ©.

Let p be the low-pass filter associated with the scaling function . Then

_ P(pINE)  Te(©) _ T (€)
HO=5e8e 2o - "Y7e 9
Let M (&) = |u(€)]?. Notice that M(€) is an integral-periodic function and
satisfies M(0) = 1 and
gN—-1
(4.1) > M(E+pNu(l) =1, ae. £ €D.
=0

Every non-negative integer k € Ny can be expressed uniquely as
0 .
k= ij(k)qul, 0 <wj(k) <gN -1
j=1

We identify k& with the sequence (0, w1 (k),w2(k),...) and define wp(k) = 0.
The integer zero is identified with the sequence zero. Note that each such
sequence has finitely many non zero terms.

Let D = {1,2,....,qN — 1} and Dy = D U {0}. Let Q = D} be the set of
sequences. We identify Ny with the subset of {2 consisting of finite sequences.
Fix A€ A. For J > 1, let \j = {w : w; = wi(A),0 < i < J)}, be a finite
cylinder in €.

For each & € ©, we define probability Fg on the set of all such cylinders as
follows.



38 Owais Ahmad, Abid H. Wani, Abid Ayub Hazari and Neyaz A. Sheikh 12

For 0 < A < (¢N)7 — 1, we set

(4.2) HM (P IN)TI(E+ V).
LEMMA 4.1. It holds
(4.3) > Tk =1
0<k<(¢gN)7—

Proof. We will prove this lemma by using induction on J. Define conditional
probability by
M((p™'N) €+ ) = Te(wi(N)wj-1, ..., w1).
Equation (4.3) can also be written as FEJ()\]) =1
For J =1,
Le(A) = M((p™'N)TH(E+ ) = Te(wi(N)
Using equation (4.1), we can easily see that the result is true for J = 1.

gN—1

D> Te(wi(A Z M((p7IN)HE+ M) =1 ae .

w1€Dg

Assume that it is true for J — 1, i.e., Fg_l()\J_l) = 1. Now we want to
prove it is true for J. We write

(HM (L) (e X)) % M@V €+ )

=T () x D (@) w15 ey 1),
T{(Ag) =T (Ag-1) % Te(ws ) w1, e w1)
Where,

Te(ws A w1, s 01) =
gN—-1
= z M _IN (€ +u(wr) + p—lNu(WQ) 4+t (p_lN)_JHu(wJ)))

wJO

gN—1
= > M(T'N)E+ (TN uwr) + (07N uwa) + -4 pT Nu(wy)).

wJO

Note that the summation is only on wy as wi,...,wj_1 are given. Again
using (4.1), we get
F§ (WJ()\J))HWJ—M "'7w1) =1
Hence, the induction is complete.
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Therefore, I'/,J > 1, specifies a probability. By the basic Kolmogorov
theorem, the family F‘g extends to a probability say Pr on the Borel sets of (2.
If we assume that infinite product of (4.2) exists, then we have

1= [E+NF =" lim HM (p"IN) I (E+ N))

AEA )\EA

lim I‘ ) for a.e. £

XA J—o0

Hence, Fg is tight in the Prokorov sense on the set of finite sequence. There-
fore, P is concentrated on finite sequences. We say Pg¢(A) = 1 for almost every

.

Consider X;(w(\)) = w;(A), where w;(A) € Dg. Define & (A) := {and &j11(A) :=

PN (& + u(w;(A)))- _

For 0 < A < (¢N)7 — 1, we write A = 237:1 wi(N) (N1 0 < wi(\) <
gN — 1. And
u(X) = u(wy)+pNu(wy)+-+(p 1N) "7 lu(wy), using equation (2.2).

Also, we can write

("N N =
= (0N (€ Fulwr) + pNu(wa) + -+ (p7IN) T u(wy)
=pN((p'N) e+ (p ) u(wr)
+ (p7IN) Pu(we) 4 - -+ pNu(wy—1) + u(wy))
= pN (&7 + u(wy)).

Now we can define the conditional probability of X; given X;_1,..., X1 as

M((p™'N)7HE + ulw;(V)))

for each j > 1. Since P is concentrated on finite sequences for almost every
&, hence, the sequence {X;};>1 converges to zero relative to P.
Now

Pe(&i1l1&55 &) = M(pN (&5 + u(w;(N)))-

By construction, Pe(&j41]|&j, -, &1) = Pe(§4+1]€5). Thus, {&;};>1 is a Markov
process.
Since P is concentrated on a finite sequence, hence, sequence {¢;};>1 con-

verges to zero.
h
© we

Te (&)
want to show that r(§) = 1 for almost every £. We know that h(£) and J,(§)

are fixed points of the operator P and J,(§) = 1 almost everywhere, hence,

Now we will come back to uniqueness question. Consider r(§) =



40 Owais Ahmad, Abid H. Wani, Abid Ayub Hazari and Neyaz A. Sheikh 14

r(§) satisfies
gN—1

Z [m((p™ N)THE + u())Pr(( T N)THE + ul())).

Therefore, the composmon r(&;) is a martingale, i.e.,

E(r(&+)lIr(&), -, r(&)) = E(r(pN (& + w(w))))[Ir (&), ---
E(r(pN (& + u(wi)lIr (&)
= > M(pN(E +u(w))r(pN(E + u(w))))

wj €Dg
=r(&)-
The martingale 7(&;) is strictly positive, bounded, and converges Pe-almost
surely to r(0) = 1 for almost every &, since {; — 0. By Lebesgue dominated
converges theorem and for all j > 1, we get

r(0) = E(r(0)|r(&)) = E( lim r(&)Ir(&) = lim E(r(€)lr(&)) = r(&).
Thus,

r(61))

(0 = r(6) = L

for almost every £. This gives h(§) = J,(§) for almost every &, which proves
the uniqueness assertion of the theorem.
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