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Summary : When we consider a congruence T(x) = ax modulo m as a pseudo random
number generator, there are several means of ensuring the independence of two successive num-
bers. In this report, we show that this dependence depends on the continued fraction expansion of
m/a. We deduce that the congruences such that m and a are two successive elements of Fibonacci
sequences are those having the weakest dependence. We will use this result to obtain truly random
number sequences x,,. For that purpose, we will use non-deterministic sequences ¥, such that the
conditional probabilities have Lipschitz coefficients not too large. They are transformed using
Fibonacci congruences and we will get by this way sequences x,. These sequences x,, admit the
IID model for correct model.

Key Words : Fibonacci sequence, Random numbers, Congruence, Dependence, Correct mod-
els.

Résumé : Quand on considére une congruence T(x) = az modulo m comme générateur de
nombres pseudo-aléatoires, il y a plusieurs moyens de s’assurer de I'indépendance de deux nombres
successifs. Dans ce rapport, nous montrons que cette dépendance dépend du développement en
fraction continue de m/a. On en déduit que les congruences telles que m et a sont deux éléments
successifs de la suite de Fibonacci sont celles ayant la dépendance la plus faible. Nous utiliserons
ce résultat pour obtenir des suites de nombres réellement aléatoires x,,. Pour cela, nous utiliserons
des suites non-déterministes y,, telles que leurs probabilités conditionnelles aient un coefficient de
Lipschitz pas trop grand. On les transformera en utilisant les congruences de Fibonacci et on
obtiendra ainsi les suites x,. Ces suites x,, admettent le modele IID pour modele correct.

Mots-clefs : Suite de Fibonacci, Nombres aléatoires, Modeles corrects, Congruence

1 Introduction

1.1 Fibonacci Congruence

One needs a transformation which transforms the elements of {0,1,.....,m — 1} in independent
numbers. Simplest is to use a congruence T'(xz) = ax mod(m). Indeed, the dependence induced
by (T"(aco), ..... , TP (2q) ) is easy to know. In particular, one can use the spectral test or the

results of Dieter which allow to choose the best ”a” and "m” (cf [16], [1]) .
Then, in this report, we study the set Ey = {6, T | £€{0,1,....;m— 1}} when Z = 2z modulo
m and 0 <z < m if z € Z. We will understand that this dependence depends on the continued

fraction 7*, i.e. it depends on sequences r,, and h,, defined in the following way.
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Notations 1.1 Let rg =m, r1 = a. One denotes by r,, the sequence defined by rp, = hpt17n41 +
Tnt2 the BEuclidean division of m, by rp+1 when ropp1 # 0. Moreover, one denotes by d the smallest
integer such as rgr1 = 0. One sets rgio = 0.

One sets kg =0, k1 =1 and kpyo = hpg1kns1 + ke if n+1 < d.

Then, dependence depends on the h;’s : more they are small, more the dependence is weak.

Theorem 1 Let (z9,y) € E. Let R® = {[zo, 20 + kn] ® [yo, Yo +rn—2[} and let Ry = RO, be the
rectangle R® modulo m. Then

If n is even, Eo N Ry = {(xo +kn 10, yo + rn_1€)|€ =0,1,2,...., hn_l}. Moreover the points
(o + kn-10 , yo + rn_1£) are lined up modulo m .

If n is odd,
EsNRy = {(xo 4+ kno+kn 1l , yo+rn_o— rn,lé)yf =0,1,2,..., hn,l}. Moreover, the points
(o + kn—o + kn_10, yo + rn—2 — rn_1£) are lined up modulo m.

Of course, in general, it is only on the border that Ry, the rectangle modulo m, satisfies
Ry # RC. If not, Ry is a normal rectangle.

For example if g = yo = 0, this theorem means that the rectangle [0, k., /2] ® [rn—2/2,7n—2]
does not contain points of Es if n is even : FEs N {[O,kn/2] ® [rn_2/2,rn_2[} =0 . If hy_q is
large, that will mean that an important rectangle of R? is empty of points of Eo: that will mark
a breakdown of independence.

As h; > 1, the congruence which defines the best independence of Fo will satisfy h; = 1
and hg = 2. In this case we call it congruence of Fibonacci. Indeed, there exists ny such
that a = fi,, and m = fiy,41 where fi, is the sequence of Fibonnacci : fi; = fia = 1,
finte = fint1 + fin. Moreover sequences h,, and k,, are the sequence of Fibonacci except for the
last terms.

1.2 Application : building of random sequence

To have IID random number ! two methods exists : use of pseudo-random generators (for example
the linear congruence) and use of random noise (for example Rap music). But, up to now no
completely reliable solution had been proposed (ct [4]). To set straight this situation, Marsaglia
has created a Cd-Rom of random numbers by using sequences of numbers provided by Rap music
(cf [5], page 3 of [1]). But, it does not have proved that the sequence obtained is really random.

Congruences of Fibonacci cannot be used in order to directly generate good pseudo random
sequences because T? = +Id where Id is the identity (cf page 141 of [9]). However, by using
Fibonacci congruences, there exists simple means of obtaining random sequences whose the quality
is sure : one uses the same method as Marsaglia, but one transforms the obtained sequence by
using functions 7; defined by the following way.

Definition 1.2 Let ¢ € N*. Let T be the congruence of Fibonacci modulo m. We define the
function of Fibonacci Ty by Ty = PrqoT where

1) f(x) =T(mzx)/m,

2) Pry(z) = 0,b1ba....b; when z = 0,b1ba... is the binary writing of 2.

In order to build IID sequences, we will need to have a truly random sequence y, = my, €
{0,1,....,m — 1}, n=1,2,....,N, admitting for model a sequence of random variables Y,, defined on
a probability space (2, 4, P). We will need that Y,, = Y,, /m satisfies the following condition : the
conditional probabilities of Y,, admit densities with Lipschitz coefficient bounded by Ky not too
large.

In fact, since Y,, is with discrete value, we can always assume that Y;, has a continuous density
with respect to i, where p,, is the uniform measure : pu,,(k/m) = 1/m for all k such that

1By abuse of language, we will call ”IID sequence” (Independent Identically Distributed) the sequences of random
numbers.
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k€{0,1,...,m — 1}. One can always admit that this density has a Lipschitz coefficient bounded
by Ky > 0. The assumption which we make about Y, is that Ky is not too large.
We will see in Section 8 that there is such sequences vy, .

So, in Proposition 6.1, we shall prove easily that the conditional probabilities of T, (Y;,) check
P{T,(Ya) =0 | Y1 =91, Y2 =45, o Yas1 = 41, Y2 = ¥72, oo} = (1/m)[140(1) Ko27/m] .
By setting X,, = T,(Y},) and z,, = T;(y,), we shall deduce that
P{Xn = ‘ Xp1=a0,Xp o0=0h ... Xpn11 =271, Xpyo =272, ..... } = (1/m)[1+O0(1)Ky27/m] ,
and that, for all Borel set Bo C {0/29,1/29,...., (29 — 1) /29} V]
P{(Xy,...,XN) € Bo} = L(Bo)[1 4 O(1)e] ,

where |¢| < K(N27/m and where L is the measure corresponding to the Borel measure in the case
of discrete space. We prove this result in Section 6.

We shall choose m and ¢ such that e is small enough. Indeed, if € is small enough with respect
to N, the size of sample, then x,, = T,(y,) cannot be differentiated from an IID sequence.

Indeed, it is wellknown that, for a sample z,,, there is many correct models : in particular,
if x,, is a sample of an IID sequence of random variables, models such that P{(Xy,...., Xn) €
Bo} = L(Bo)[1 + €po), le€Bo| < €, are correct if € is small enough. Reciprocally, if the sequence
of random variables X,, checks P{(X1,...., Xn) € Bo} = L(Bo)[1l + €p,], the model IID is also a
correct model for the sequence z,,.

Thus one will be able to admit that IID model is a correct model for the sequences z,,. As a
matter of fact, one will be even able to admit that there exists another correct model Y,% of
Yn such that T, (Y,%) is exactly the ITD sequence. We shall prove this result in proposition
5.1.

In fact, we must know what is called a correct model. We will discuss this problem in Section 4.

So finally we can build sequences z,, admitting for correct model the IID model. This means
that, a priori, these sequences x,, behave as random sequences. It is always possible that they do
not satisfy certain tests. But it will be a very weak probability as we know that it is the case for
samples of sequences of IID random variables.

By using this technique, we have created such real sequences x,, by using various texts. We
have tested the sequence x,, with classical Diehard tests, and higher order correlation coefficients.
Results are in accordance with what we waited : the hypothesis "randomness” is accepted by all
these tests (cf section 9.2) . One can obtain such real random sequences in [13].

By this method, we therefore have a means to develop the technique used by Marsaglia to
create a CD-ROM. We can indeed prove mathematically that the sequence obtained
can be regarded a priori as random, what Marsaglia did not.

2 Dependence induced by linear congruences
In this section, we study the set Ey = {£,T(¢) | £ € {0,1,......,m — 1} }.

2.1 Notations

We recall that we define sequences 7, and h,, by the following way : we set rg = m, r;1 = a and
we define r,, by 7, = hyp17n+1 + Tnt2, the Euclidean division of r,, by 7,41 when 7,41 # 0. One
denotes by d the smallest integer such as r411 = 0. One sets rqyo = 0.
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One sets kg =0, k1 =1 and kpqo = hpp1kny1 +kn if n+1<d.

Then we have the writing of m/a in continued fraction :
m 1
—=h+—
a ! ho + L

hs+ h441-....

Now, h, > 1 for all n=1,2,....d and rq—1 = hgqrq + r4+1 = hgqrqa + 0 = hqry. The full sequence
7y, is thus the sequence rg = m, r1 = @, ..euue.e. , Ta+1 = 0, 7g42 = 0. Then, if T is a Fibonacci
conguence, 7, is the Fibonacci sequence f1i,, except for the last terms.

Remark that if h,, = 1 for n=1,2,...,d-1, k,, is also the Fibonacci sequence for n=1,2,...,d. In-
deed by definition, kg =0, ky =1, ke =1 and kpq0 = kpi1 +kpif n+1 < d.

2.2 Theorems
Now, in order to prove the theorem 1, it is enough to prove the following theorem.

Theorem 2 Letn € {2,3....,d}. Then

If n is even , E5 N {[07 kn[®[0,rn,2[} = {(kn,lﬁ , rn,1€)|€ =0,1,2, ....,hn,l}. Moreover the
points (kn—1¢ , rn_1t) are lined up.

If n is odd,
E> N {]O,kn]@)]O,rn_g}} = {(kn_Q + kn_1l , Th_o — rn_lé){ﬂ =0,1,2, ....,hn_l}. Moreover, the
points (kp—2 + kn_1£ , Tn—o —Tn_1£) are lined up.

Then, if there exists h; large, there is a breakdown of independence. For example suppose
n=2. Then, one has a wellknown result. Indeed, m = rg, 11 = a, ky = 1 and ko = hy = |m/a]
where |z] means the integer part of x. Thus, the rectangle Rects = [0,m/(2a)] ® [m/2, m[ will
not contain any point of F,. However, this rectangle has its surface equal to m?/(4a). Thus if

)

a” is not sufficiently large, i.e if hy is too large, there is breakdown of independence.

2.2.1 Numerical examples

We confirm by graphs the previous conclusion. We suppose m=21. If a = 13, we have a Fibonacci
congruence : cf figure 1. If one chooses a=10, sup(h;) = 20 : cf figure 2 . If one chooses a=5,
sup(h;) =5 : cf figure 3.

Figure 1: Fibonacci congruence

2.2.2 Conclusion

To avoid any dependence, it is necessary that sup(h;) is small. In the case of the Fibonacci
congruence, independence is checked on all rectangles Re:.
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Figure 2: sup(h;) = 20

Figure 3: sup(h;) =5 Fig

2.3 Distribution of T([c,c’[) when T is a Fibonacci congruence

We assume that T is a Fibonacci congruence. Let I = [¢,c'[N{0,1,.....,m — 1} where ¢, €
{0,1,....,m — 1}. We are interested by T_l(I) or T(I) because T? = £Id. Since T(I) behaves as

independent of I, normally, we should find that T'(I) and, therefore Tﬁl(l ), is well distributed in
{0,1,....,m — 1}. As a matter of fact it is indeed the case.

Indeed, let k™, n=1,2,..,c’-c, be a permutation of {¢,c + 1,...,¢’ — 1} such that T_l(kl) <

T_l(k:2) < T_l(k?’) < < T_l(kcl_c). Then, for all numerical simulations which we executed,
one has always obtained, for r=0,1,2,....,c’-c-1,

T~ (k") /m — r/N(I)| < o(m)/N(I)

where p(m) << Log(m). In fact, it seems ¢(m) is the order of Log(Log(m)). Moreover,
Maz,—o1.... (-1 (|NI)T (k") /m—r|) seems maximum when I is large enough : ¢ —c¢ > m/2.

.....

For example, in figures 4, 5 and 6, we have the graphs N(I)T~1(k")/m — r, 1=0,1,....,N(I)-1
for various Fibonacci congruences when c¢’-c=100.

3 Proof of theorem 2

In this section, the congruences are conguences modulo m. Now the first lemma is obvious.

Lemma 3.1 For n=3,4,...,d+1, kny1 > kn > kn—1 . Moreover kpyo = hpy1kny1 + kn is the
Euclidean division of kp1o by kpi1.

Now, we prove the following results.

Lemma 3.2 Let n=0,1,2,...,d. If n is even, kya =m —r,. If n is odd, k,a = r,.
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Figure 4: a= 1346269, m=2178309

Figure 5: a= 121393, m=196418

Figure 6: a= 10946, m=17711
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Proof : We prove this lemma by recurrence.
For n=0, kpha=0=0=m—-m=m —rg. Forn=1, kpa=a=a=r;.

We suppose that it is true for n.
One supposes n even. Then, k,11a = ahpky, + akp—1 = —hpry + Tne1 = Tnt1-
One supposes n odd. Then, k116 = ahyk, + akn_—1 = hpry — Thel = —Tpgl = M — Thia.
Therefore, k16 =m —rpp1. B

Lemma 3.3 Let n=2,3,...,d+1. Let t € {1,2,...k, — 1}. If n > 2 is even, rp_1 < at <m —r, .
Ifn >3 is odd, m —rp_1 > at > r,. L
Moreover, if n > 2 is even, kna =m —r,. If n > 3 is odd, k,a = ry,.

Proof : The second assertion is lemma 3.2. Now, we prove the first assertion by recurrence.
One supposes n=2. Then, m = rq = hyry + ro = hia + ro. Moreover, ks = h;. If
1<t<hi=ky,rm=a<at<hia=m-—rs.

One supposes that the first assertion is true for n where 2 <n <d.

Let 0 <t < kpy1. Let ' = fk, + e be the Euclidean division of t’ by k, : e < ky,.
Then, f < hy, . I not, t' > (hy, + Dkn +e > hpky, + kn1 = knyr.

One supposes n even.
In this case, r,—1 <at <m —r, fort € {1,2, ...k, — 1}.
Moreover, at’ = fak, + ae = f(m —r,) + ae = —fr, + ae.

First, one supposes e = 0. Then, f > 1.
Moreover, because n > 2, m—r, > m— fr, > m—hyr, =m—(rp_1—"nt1) =T0—Tn-1+Tnt1 >
o —T1+ Tnt1 > Tl - o
Therefore, because at’ = — fr,, at/ = m — fr, .
Therefore, m — r, > at’ > r,41 .

Now, one supposes f < h, and e >0 .
By recurrence, m — r,, > ae > a€ — frp, > rp—1 — fron > rp_1— (hn — 1)rp =70 + g1 > ot
Therefore, because at’ = —fr, + ae, at’ = ae — fr, .
Therefore, m —r, > at’ > r,41 .

One supposes f = h,, e # k,_1 and e > 0.
If e # kp—1, a€ # kp—1a. Indeed, if not, a(e — k,—1) = 0. For example, if e — k,—1 > 0,
kn > e —k,_1 > 0. Then, because our recurence, a(e — k,—1) > r,,—1 > 0 : it is impossible.
Now, ifn=2,k,_1a=kia=a=r =Tp_1.
Moreover, if n > 2, n > 4. Then, by recurence k,_1a = r_1.
Then, if e # k,_1, @€ # kyp_1a = r,_1. Then, ae > r,_;.
Moreover, m — 1, > @€ > G€ — fr, > Tp_1— fron > Tn_1 — hprn = T
Therefore, because at’ = —fr, + ae, at’ = ae — fry, .
Therefore, m — r, > at’ > r, 1 .

One supposes f = h,, and e = k,—1. Then, t' = h,k, + kn—1 = kn11. It is oppositite to the
assumption.
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Then, in all the cases, for t' € {1,2,.....; k11 — 1}, m —r, > at’ > r, 1. Therefore, the lemma
is true for n+1 if n is even. Then, it is also true for n+1=3.

One supposes n odd with n > 3. In this case, r, < at <m —r,_; fort € {1,2,....k, — 1}.
Moreover, ak,, = r,. Therefore, at’ = fak, + ae = fr, + ae.

Assume e = 0. Then, f > 1.
Then, 7, < fry, < hprn =Tp—1 — Tpy1 <M — Tpy.
Then, because at’ = fry,, r, < at/ = fr, <m —rpi1.

Assume e >0 and f < h,, — 1.
By recurrence, r, < @€+ frp, <m—rp_1+fro <m—rp_1+(hy—1)rp =m—(rp_1—hpry)—rn =
m—"Tpe1 — T <M — Tpaq- o
Then, because at’ = fr, + ae, r, < at’ =a€ + fr, <m —rp11

Assume e > 0, e # k,,_1 and f = h,,.
Because, e # k,_1, a€ # m — rp,_1. If not, ae = ak,_1 = m — r,_1. For example, if e > k,,_1,
a(e — kp—1) = 0 where 0 < e—ky,—1 < k. Then, by the assumption of recurrence, a(e — k,—1) > 0.
It is impossible.
Then, ae < m — 1,1
Then, by recurrence, r, < @€ + hyry, <m —1rp_1 + hpryp =m —rp41.
Then, because at’ = hpry + ae, 1, < at’ = @ + hyry, < m — Tnt1

One supposes f = h, and e = k,_1. Then, t' = hyky, + kn_1 = kn11. It is oppositite to the
assumption.

Then the lemma is true for n+1. W

Lemma 3.4 The following inequalities holds : kg1 < m.

Proof If t € {1,2,...,kgy1 — 1}, by lemma 3.3, rg < at < m — 71441 or m—1rq > at > rqyqq, ie.
rqg < at <morm—rg>at >0 where rgy > 0. Then, 0 < at < m or m > at > 0.

Then, if kg1 > m, there exists tg € {1,2,...,kqr1 — 1} such that tg = m, i.e. aty = am = 0.
It is impossible. W
Lemma 3.5 Lett, t' €{1,2,....;kqr1 — 1} such that at = at’. Then, t=t’.

Proof Suppose t > t. Then, a(t —¢) = 0 and a(t—t) = 0. Then, by lemma 3.3,
ra<a(t—t)<m-—rgyorm—ry>alt—1t)>rq; =0 where rg > 0. Then, 0 < a(t —¢'). It
is a contradiction. H
Lemma 3.6 Letn=1,2,...,d. Let H, = h1ki+hoko+hsks+....... +hnky. Then, H, = kpy1+k,—1.
Proof We have H,, = h1k1 + hoks + h3ks + ....... + hp_1kp_1 + hnk,
=ko—ko+ ks — k1 +ky—kot+ks—ks+kg—kys+kr—Fks+..... +k‘n—k‘n—2+kn+1—k‘n_1.

Therefore, if n=2m,
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ko —ko+ ks —ki+ky—Fko+ ks —ks+ke—FKka+...... + kom — kom—2 + kom+1 — kam—1
=ty —ko+ky — ko + kg — kg4 oo + kom — kom—o
+ks —k1+ks —ks+kr—ks+ ... + kom+t1 — kam—1
= kom — ko + kom+1 — k1 =knp1 +kn — ki —ko=kny1 +kn — 1.

If n=2m+1
H, =

ko —ko+ks —ki+kys—ko+ks —ks+kes—Fks+...... + kom+t1 — kom—1 + kom+2 — kom
=ko —ko+ ks —ko+ ke —ks+ ..oo.... + kom+t2 — kom
kg — Ky + ks — kg 4k — K 4 oo+ ot — o1
= kom+2 — ko + komt1 — k1 =kpt1 +k,—1 . 1

Lemma 3.7 Let n=1,2,3,...,d-1 . Let L, = {t|t = 071,2,....7Hn} . Then, for all n > 1,
Ly = {t =1 +g/€n+1|l €Ly,g< hn+1}'

Proof Letle L,, , Il < H,. Let g < hp41.
Therefore, if t =1+ gknt1, t < Hp + hpt1kny1 = Hpga.
Therefore, {t =1+ gkn+1|l €L,,g< hn+1} C Lpys -

Reciprocally, let t € L, 41 and let t = fk,11 + e, e < ky41 be the Euclidean division of t by
Kng1-

We know that H,, = ky411 + kn, — 1 > kpy1. Therefore, e < H,,. Therefore, e € L,,.
Therefore, if f < hpy1,t= fkny1+e€ {t =1 —|—gkn+1|l €L,,g< hn+1} .

Moreover, if f > hpy1+1,t = fhpy1+e > (hnt1 + 2)knt1 + € > hngrknir + 2kny1 =
Hysy — Hy + 2kpi1 = Hyg1 — kot — kp + 14 2knor = Huor + Enar —kp +1 > Hoq +1 .
Therefore, t ¢ Ly41.

Then, suppose f = h,y1+1. Then, t = fk,11+e = (hpp1+1)knt1+e = hpi1knp1+kni1+e =
Hn—i—l _Hn+kn+1+€:Hn+1 _kn-i-l _kn+1+kn+1 +e:Hn+1 —kp+1+e
Because t € L,y and t = Hpy1 — kp+1+e€, e+ 1—k, <0. Therefore, e < k,, — 1.
Therefore, t= fkn+1 +e= hn+1kn+1 + kn+1 + e,
where ky11 +e < kpi1+k,—1=H,
Therefore, t = hyi1kni1 + € where ¢/ < Hy,.
Therefore, t € {t =1+ gknﬂ‘l €L, g< hn+1} .
Therefore, L1 C {t =1+ gk‘m_l’l € Ly,g< hn+1}.

Therefore, Ly 11 = {t =1 +gkn+1|l € Ly,g< hn+1} . B

Lemma 3.8 Let F,, = {H‘t =0,1,2,...H,} .

Let E, = {a—i— km|t =0,1,2,....H,, k € Z} . We set E,, = {0%|s € Z} where of = 0 et
Oy > 0f for all s € Z.

Then, for all s € Z, 03,1 — 0F =Ty 0T 07,1 — 0] = Tnpy1.
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Proof We prove this lemma by recurrence.

Suppose n=1. Then, r; = a, Hy = h1k; = ko = h1. Therefore,
= {E|t = 0,1,2,...,h1} = {07a,2a,...,h1a} = {0,r1,2r1,...,h1r1 =m — rg}. Therefore, the
lemma is true for n=1.

Suppose that the lemma is true for n.
Then, Epq1 = {al + km|t =0,1,2,...., Hyy1,k € Z},
where Hn+1 = hlkl + h2k2 —+ hgkg + + hn+1kn+1 = Hn + hn+1kn+1~

Because t € {0,1,2,..... Hy 11}, t € Lypiq. By lemma 3.7, si t € Lyi1, t = | + gkpq1 where
g < hpy1. By lemma 3.2, at = a(l + gkny1) = al + (=1)" 2gr, 0 = al + (=1)"grns1 -
Therefore,
En+1 = {R‘F km|t € Ln+1,k € Z}

= {at + km|t =1+ gkn41,1 € Ln, g < hpi1,k € Z}
={al + (=1)"grns1 + km|l € Ly, g < hpy1, k € Z}
={f+ (-D)"grn41 +km|f € F,g < hyy1,k € Z}
= {0 + (=1)"grn41+kml|s € Z,g < hpy1, k € Z}.

Suppose that n is even.
Then, o + (—=1)"grp41 = 0% + grnt1 < 0% + 1y — rpga because gri11 < Rp1Tnt1 = Tn — Tnta -

Use the recurrence. Suppose o}, ; — o} =7, . Then, of + (=1)"grp41 < 0} + 1y — Tpy2 =

n
Os+1 = Tn+2-

Therefore,

+1 +1 —
{07 |0 <of™ <o} ={o) <o} +rpt1 < .. <OY A hpg1Tng <004}

Therefore, o' — ot =11 or ryp0 if oF < 0] T < o) <ol ;.

uppose o — o =rp4q. en, s is fixed .

Suppose 0¢,; — 0f +1. Then, s is fixed
Let T = m;n{t =0,1,..., |08, 441 — 0%y = Tn}. Therefore, o 1 | — 00 7 =170,
Let O = Ui_o{054 + grn+1 | 0 < g < hpia ).
Then, O = {07,071, .....; 0 r_1 } U{0l 7 + 9Tny1] 0 < g < hpga )
Therefore, O = {0}, 0} 41,....; 0, i} Where o}, ; — 0y, = 7,41. Moreover, of ;| — 0 =

Tn — hn+17'n+1 = Tn+2-

: 1 1 1 1 1 1
Therefore, if 0}, and o)t} € {0} ™ | 07 <o} ™ <ol 11}, 0of ) — o =1y or Phya.

Suppose that n is odd.
Then, o7 + (—=1)"grp11 = 0% — grany1 > 05 — Ty + Tnyo because grp11 < hpy1Tns1 = rn — nga -

Suppose 07 —o?_; =1, . Then, o + (—=1)"grp41 > 0 — ryy + Tpyo = 001 — Tpyo.
Therefore,
{ofTh | o > 0T > 07} = {07 > 0 —rpyg > .. > 0 — hp1Tne1 > 001}

Therefore, o) ™ — ol'"™! = r,, 11 or 1y if o7 > of Tt > ot > on .
Suppose 0% — 0?1 = rpy1. Let T = min{t = 0,1,..., |o"_, — 0" , 1 = r,}. Therefore,
Ofr = 05_7_1 =Tn
Let O = UtT=0{Og—t — 941 |0 < g < hpyr}
Then, O = {0f,07 1, ..., 00 7 1} U{0} 7 —grnt1] 0 < g < hpga)
Therefore, O = {0},0,_1,.....,0,_;} where o}, — 0}, _; = rn41. Moreover, o, _, — ol ,_; =

Tn — hn+1rn+1 :lrn+2~ L | ) ) )
Therefore, if 0?,+ and of,fl c {O;H_ | o > O;H_ >0 14} 0?,"' — of,fl =7Tpy1 OF Tpyo. M

10
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Proof 3.9 Now one proves theorem 2.

Suppose that n is even.

Then, k,_1a =7rp_1, 2kn_10a =2r_1, ...... hp—1kp—10a = hpy1Tn—1 = Tn — T'n—2-
Now, ak,_1{ =Vlr,_1 =¥fr,_1 for £ =0,1,2,...., hp_1.
Therefore,

{(kn_lé, ’I“n_1€)|£ =0,1,2, ..., hn—l} = {(k‘n_lg, akn_1£)|€ =0,1,2, ..., hn_1} C FEs .

Moreover, 7,—3 = hp_1rp—1 + rn. On the other hand, by lemma 3.8 , all the points of
E; = (t,at), t < H,_1, have ordinates distant of r,, or r,_;.

Therefore, if there is other points of Egﬂ{ [0, H;—1]®[0, 7 —2 [} that the points {(kn,lf, Trn-1%) V =
0,1,2, ....,hn,l}7 there exists £y € {1,2,....,h,_1} and (21,y1) € E2N {[O,Hn,l] ® [O,Tn,g]} such
that r,_10p — y1 = 0.

Because H,,—1 = kp + kpn—1 — 1 < kpy1 < kgy1, by lemma 3.5, there exists an only ¢ €
{1,....; H,_1}, such that at = y; : t = z1. Because y; # 0, there exists anonly ¢ € {0,1,...., H,_1},
such that at = y;.

Now, rn_1ly — y1 = alokn_1 — at = r, = —ak,. Then, alok,_1 — —ak, = af. Then,
a(lokn—1 + kn) = at.

Because rq_1 = hqrq with rq_1 > r4, hq > 2. Moreover, d > n > 2. Then, d — 1 > 0. Then,
kq_1 > 0.

Then, by lemma 347 0< kn,1 + kn S €0kn,1 + ]Cn S hnflknfl + kn S kn - kn,Q + kn =
2k — kp—o < 2kg < 2kq+ kg1 < hgkq + kqg—1 = kgr1 < m. Then, 0 < lok,,—1 + kn < kgi1.

Now 0 <t < Hp 1 =kn+kn1—1<kqg+ ki1 <kgy1. Moreover, 0 < lokn_1+ kn < kgy1.

Then, because a(lok,—1 + k,) = at, by lemma 3.5, t = lok,_1 + k.

Then, t = bokp_1 + kn > kn_1 + kn > H,_1. It is a contradiction.

Therefore, there is not other points of Fy N {[O,Hn,l] ® [O,rn,g[} that {(kn,p& rn,1€)|€ =
0,1,2, ..., hn_1}.

Therefore, there is not other points of Egﬂ{ [0, &, [®]0, 72 [} that the points {(kn,lf, Tn—10) ’E =
0,1,2, ..., hpn_1}.

Therefore,
Ey N {0,k [@[0,r—2[} = {(kn—1€,7n—10)[£ =0,1,2, ... hp—1 } .
According to what precedes,
{(kn-10,akp, 1) =0,1,2, ..., 1} = {(kn-16,70—10)[{ =0,1,2, ... hy—1 }

is located on the straight line y = (rp—1/kn—1)z if n is even.

Suppose that n is odd. Then, k,_sa =1,_9, kn_oa+kp_16a=7rn_o—1p_1, kn_oa+ 2k, _1a =
Tn—2 = 21, weene s kn—oa+ hp_1kn1a=rn_2—hp_ 1751
Therefore,

{(kn_g 4+ kn_1l, rp_o— Tn—1€)|€ =0,1,2,...., hn_1}
= {(kn_g + kn_1f ,kp_sa + Kkn_1a|€ =0,1,2, -~-~7hn—1} C Es.

For £ =0,1,2,.....hp_1, kn_o+ kn_1£ < kn_o+ hy_1kn_1 = k,,. Therefore,
{(k)n_g + kn_1€, rp_o— 7“”_16)‘6 =0,1,2,...., hn—l} Cc E>an {]0, k‘n]®]0,’rn_2]} .

11
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Moreover, 7,9 — hy_17rpn—1 = T,. On the other hand, by lemma 3.8 , all the points of
E5 = (t,at), t < H,_1, have ordinates distant of r,, or r,_;.

Therefore, if there is other points of Fs N {[O,Hn,1]®]07rn,2]} that the points {(kn,g +
kpn_1l , Th_o — rn_lﬂ)lﬁ = 0,1,2,....,hn_1}, there exists £y € {1,2,....,hn—1} and (21,y1) €
Ey N {[0, Hy—1] © [0,7—2] } such that yy — (rn_g — rn_100) = 7.

Because H,,—1 = kp + kn—1 — 1 < kpy1 < kgy1, by lemma 3.5, there exists an only ¢ €
{1,...., H,_1}, such that at = y;. Because y; # 0, there exists an only t € {0,1,...., H,_1}, such
that at = y;.

Then, y1 — (T2 —7n_100) = al—k,,_2a + lokp_1a = 1, = ak,. Then, at = k,, _o2a + lok,_1a+
m. Then, at = a(kn,g + lokp—1 + k}n)

Now, because rq_1 = hgqrqg with rq_1 > rq, hg > 2. Now, n > 3. Then,d—1>n—1> 1.
Then, kg_1 > 0.

Then 0 < kp_o + lokn_1 + kn < kn—o + hp_1kn_1 + k, < 2k, < 2kq < 2kg + kg1 <
hakg +kq—1 = kgy1 <m.

Now O<t< H, 1=k, +kn1—1<kg+kg—1 <kgsi

Then, because a(k,_2 + lokn_1 + kn) = at, by lemma 3.5, t = k,,_o + lokn_1 + k.

Then, t = ko + lokpn_1 + kn > kpn_1+ kn, > H,_1. It is a contradiction.

Therefore, there is not other points of Fs N {[O,Hn,1]®]0,rn,g]} that the points {(kn,g +
kn,1£ y Tm—2 — Tn,1€)|£ = 0, ].7 2, ceeey hnfl}.

Therefore, there is not other points of E; N {]07kn]®]07rn,g]} that the points {(kn,g +
kn1l ) Thg =T 1 O)[0=0,1,2,.... hy_1} : ie.

Es N {]O, knl ® [0,’/’”_2[} = {(kn_g +kp_1l, 7o — Tn_1€)|€ =0,1,2, ..., hn—l} .
According to what precedes,
{(kn72 + k1t y T'm—2 — rn71£)|€ =0,1,2,..., hnfl}

= {(kn—Z + k1l ,ak,_o+ akn—lg)w =0,1,2,..., hn—l}

is located on a straight line. W

4 Correct models

4.1 General study

One can always suppose that y,,, n=1,2,....N; is the realization of a sequence of random variables
Y,, defined on a probability space (2, A, P) : y,, = Y, (w) where w € © and where Y,, is a correct
model of y,.

As a matter of fact, there exist an infinity of correct models of y,. It is thus necessary to be
placed in the set of all the possible random variables.

Notations 4.1 Let m € N*. One considers the sequences of random variables Y,?, n=1,.......
defined on the probabilities spaces (2, A, Pp), 0 € © : (Y, Y, Y8 Y . Y 0 —
{0/m,1/m, ..., (m — 1)/m}N. One assumes that Y,! =Y, for all 0 € ©.

For example, one can assume that Q = {0,1,.....,m — 1}¥ and (Y1, ....,Yy) = (Id, ...., Id).

12
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4.2 Definitions

It thus raises the question to define correctly what is a correct model. Indeed, if a model Y;? is
not correct, it is however possible that y,, = Y,%(w) , where Y,? is a sequence of random variable
defined on a probability space (92, A, P).

In the case where the model Y;! is IID, to define a correct model is a generalization of the
already very complex problem of the definition of an IID sequence (cf [1]). However one can have
a solution because one wants only to prove that the correct models T, (Y,?) will be close to the IID
model.

4.2.1 A scientific assumption

Generally, one feels well that correct models exist. In fact, it is a traditional assumption in science.
In weather for example, the researchers seek a correct model, which implies its existence (if not,
why to try to make forecasts?). One could thus admit that like a conjecture or a postulate without
defining exactly what is a correct model.

4.2.2 Definition using tests

Now, in order to know if a sequence y,, is a realization of a model Y,,, tests are generally used.
So we could say that the model Y,, is a correct model of a sequence y,, if the sequence y,, satisfies
all the tests that one could make about hypothesis "y, is a realization of Y,,” with a frequency
equivalent 2 to that real realizations of model Y;,.

4.2.3 Definitions using estimate

In fact, this is a case a little similar to the definition using the tests. We will estimate the
parameters of the distribution of Y;,. In order to do this the easiest way is to estimate the marginal
distributions and higher order correlation coefficients : cf [6]. This will define the dependence of
the model Y,.

In some cases, it is indeed possible. So for some texts, one can admit the Q dependence when
Q is not too large (cf [9] section 10) and perhaps the stationarity. Indeed, in this case, there will
need to define only some dependences between Y,,, Y,, 11 and Y, 49, for example.

However, in more general cases, this may pose difficulties. Estimators may then be less clear.
It is the relation between the coefficients of p variables p and p’ variables, p’ > p, which is a
problem. For example if we have a sample of size N = 4, and points on each interval [0,1/2[ and
[1/2,1] of X; and Xo, it is possible that in the associated squares, there is one with an empirical
probability equal to 0. If p is large, it is possible that there are many such hypercubes. This raises
problems.

But in concrete cases, it is always possible to get estimates for models Y,,, n=,2,....N. It can
be assumed that such estimates exist.

4.2.4 Other definition

One can also define a correct model by the following way : if Y;, is a correct model for the sequence
Yn, n=1,2.....N, that means that the event ”"the sequence y,, is the result of a choice at random of
w € Q where y, = Y, (w)” is an event which has reasonable probability to be carried out.

It agree to know what we call "equivalent frequency”. Then, in this definition, we assume that there is a
mathematical answer, which is reasonable, but not completely sure. Note that there may exist infinitely from
them and that we may be in the same problem (there are an infinite number of possible tests). In this case, the
easiest will be to choose one from them. It is therefore assumed here that there are mathematical definitions of this
fact without giving more details. For example the test of uniformity by the chi-square could be not verified : the
probability of result which vould be found would be only one percent that uniform assumption is verified. But if we
do 100 tests, it is possible that such an event happens. It would be necessary still that these tests are independent
and it would then be necessary to know what ”independent tests” means. Such a study might be long.

13
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We thus find the same problem as the definition using tests : what is the probability that it
is reasonable 3?7 But we feel that a such definition means and it is reasonable. The simplest is to
assume that it exists.

4.2.5 To predict the future

In fact, a correct model depends on its usefulness. For example, in meteorology, its usefulness is
to predict weather.

One can transpose that to unspecified sequences of real numbers y,,, n=1,2,....,N. The usefulness
of a model will be in general to predict the future. That applies perfectly to the research which
we carry out in order to obtain IID sequences : if a sequence is IID random, one will not be able
to predict the future knowing the past.

One could thus admit like definition of a correct model this one : a correct model is a model
such as, knowing the past Yf_s = yh_4, s=1,2,..., this one makes possible to predict the best
possible the future. To be more complete, it is necessary to extend this definition to the sequences
Yg(n) Where ¢ is a permutation of {1,2,...., N'}.

It is necessary thus that the forecast is good : it has to be the most precise possible, but, if
knowing the past, one predicts the future in a too precise way and that it is not real, the model
will be bad.

Let us notice, that, under this condition, we suppose that one does not know the future y4(n+s),
s=1,2,... : if not, the empirical probability would be a correct model.

4.2.6 Mathematical definition

Mathematically, one can thus specify that: it will be said that Y,f) is a correct model, if, for any
permutation ¢ of {1,2, ..., N}, for all sequence ¥/, for all n, it makes possible to give the conditional
probability of Y(f(cn) knowing the past ng(cnq) =y, Y;(cnd) = yb,....., which is the best possible
one.

It will be thus true in particular when y, = ygn—s) for s=1,2,3,.... It will thus be known that

P{Y(f(cn) € Bo | Yg(cnq) = y¢(n_1),Y;(cn72) = Yg(n—2)y e } will be the most precise possible by

taking account of what one really knows, i.e the sequence yg(,—s)-

Therefore, one can nothing object to this conditional probability in order to define the future
when what one really knows, it is the sequence y,,. Of course it is in question conditional proba-
bilities which one could really deduce from the sample y,, if all the mathematical properties were
known and if one had an infinite computing power.

4.2.7 Some difficulties

Unfortunately, in these definitions, one made only to move the problem: mathematically, what
means ”probabilities the most precise possible” and ”"the best possible”? One understands well
what one wishes. But to define it mathematically seems complicated.

However, one can do our study without knowing it. Indeed, which interests us, it is that the
X0 =T,(Y,?) have a law close to an IID distribution.

Now, if Y,% is a correct model, P{Yq?(fﬁ) € Bo | Y;(Cn,l) =y, Yf(cnfz) = Yhy e } defines the

future Y(f(“n) € Bo sufficiently well for all Borel set Bo, when, which one knows, it is the sequence
Yg(n)- It will be thus true in particular for P{Tq(Y(f(Cn)) € Bo' | qu(cn—n =y, Y(f(jb_Q) = Yy e I3
and, therefore, for P{XZEn) € Bo' | Xgin_l) = m/l’XZEn—@ = x,....} (cf proposition Al [11]).
Therefore, this conditional probability defines a good forecast of the future. That means that if
one knows g, —s), s=1,2,.., a good prediction of z4(,) will be given by this conditional probability.

3Remark that if y, = Y, (w) is an event which has reasonable probability to be carried out, the tests will have
to be checked with a good frequency.
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However we will prove in theorem 3 that P{XgEn) € Bo' | ngn_l) = J;’l,XZEn_2) =ah,...} =

L(B0o')[1+0b(1)€] where € is small enough for the models with a continuous density and a coefficient
of Lipschitz K, not too large. Moreover, one will understand in section 8 that one can admit that
such models are correct if ¥, is obtained from texts. At last, we shall prove in section 5.9 that, in
this case, there exists a correct model Y,%¢ such that P{XZEn) € Bo' | ngn_l) = x/l’XZEn—z) =
ah, ...} = L(B0) if € is small enough.

That means that if one knows zg(,_s), s=1,2,.., a good prediction of x4, will be given by
uniform probability. Then, we have proved that, there exists a correct model Y,% such that T, (Y,’<)
is exactly the IID random sequence.

4.2.8 A Problem

It raises a problem : according to the definition which one chooses, it is often the empirical model
which is the best model possible. It is a known problem of the definition of an IID sequence :
some say there is no random sequence of finite dimension (cf [1] and section 10.2 of [9]).

In this case, the IID model is one of the worst model. For example if we use the definition of
Section 4.2.4, an increasing sequence x,, has as much chance to be realized than a real IID sample
IID. In spite of this difficulty, we happens to prove that this model is correct for the sequences
Ty (yn). It’s almost a feat.

In order to adress this problem, we can try to impose conditions - known a priori or not - like
the Lipschitz coefficient not too large. But in this case again, it will be the models whose marginal
densities are bumps near each point of the sample y, which are the best. This is also true for a
real IID sample : the model with bumps will be the best model possible.

Even if we assumed that the Y,,’s have the same distribution, one could assume that each Y,,
is concentrated only on the points of the sample. One might assume that there is in addition a
function g such that Y, 41 = g(¥,) (in this case, Ky would be great) .

4.2.9 Other definition

To remedy this, we can introduce a new definition : we say that a model Y,, is correct if the
hypothesis "y, = Y, (w)” is an assumption that nothing prevents. This means that y,, is perfectly
plausible as realization of Y,,. Then, expected properties of a such sample should be checked,
especially the tests and estimates.

4.2.10 Connection between some definitions

Some definitions have common points : the definition which defines the best conditional probability
for all sequences Y4,y and the definition saying that the hypothesis "y, = ¥,(w)” is a plausible
hypothesis (especially using the tests and estimates). In order to understand this connection, it is
enough to assume that the conditional probabilities are defined by estimate (e.g. by using higher
order correlation coefficients cf [6]). It can be difficult to define all the conditional probabilities
depending on the choice of the permutations ¢ in some cases. But in others cases, it is possible
as is the case for texts. In this case the two definitions are almost equivalent because how is it
possible to know the conditional probabilities of the model if we are not able to estimate?

In conclusion, a correct model would make possible to obtain the best conditional probability
for all sequences y4(y,), In particular, by taking into account the estimate

Does there exist such a model? Presumably, because generally y, represents a physical phe-
nomenon. It is thus normal to suppose its existence. Moreover, in certain cases, one can show
such models : it is the case for texts.

4.3 Texts

Now, we consider the particular case where the y,,’s result from texts.
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A priori, a correct model would be a model which makes possible to predict the following letters
(Yn, YUnt1s---.-) with a satisfactory probability if one knows the preceding letters y,—_1, yn—2 .....
One could thus say that the model will predict all the possible texts which follows the beginning
of the text.

We will choose therefore as model the model of all possible texts with the uniform probability
(or another: see below). We can also choose more perfect models as all possible texts of the
author.

This seems a good model because knowing any subsequence, we can predict the following letters
with reasonable probability 4.

However such a model is too precise: indeed, for sequences representing a text, to suppose that
one is in an English text is a priori which is wrong : cf 6) page 307 of [9]. For example, one could
logically predict words invented not existing. A model in modern English language would be a
correct model. But a model in a possible evolution of the English language would be it too.

These model can be refined besides: if a novel is used, it would be astonishing to find texts
speaking about mathematical theorem. Therefore, there are models which make possible to better
predict the continuation than others. But it is necessary that is explained by the text which
precedes. If one takes only 100 words, one will not deduce from it the style of the author.

In fact in order to admit that only the English texts can represent the y,,, it would be necessary
that sequence vy, consists of a very large number of books which make possible to decode the
language. In this case, it is possible that the only correct models are texts, even texts of the
author.

Let us suppose that it is the case. That makes possible to define precise correct models. Indeed,
in this case, one can admit that the correct model will be that representing all the possible texts
written according to the style of the author. Of course, there is an almost infinite number of
possible texts as soon as N, the sample size of y,, is large.

Concerning the associated probabilities, one can suppose that all the texts are equiprobable.
That seems a correct model.

But it is not the alone one. One can choose other probabilities than the equiprobable proba-
bility, for example a close probability, even another. Indeed, it seems that certain text are likely
more to exist than the different ones. The equiprobable model is thus not the best inevitably. In
order to find the best models it would be necessary to find those whose probabilities correspond
the best to all which one knows about texts of the author. That seems impossible to realize. But
theoretically, it could exist. In fact, there are several suitable models.

It thus seems difficult to find exactly all the possible correct models and especially to find a
better model. However, it is felt well that these models including all the texts which the author
can write seems rather correct and that there are from them which are better than others.

Therefore, for the texts, one can show correct models. All the possible texts of the author
with an about uniform probability seems be a good model. Then this model defines conditional
probabilities P{Y(f(‘n) € Bo|Y(f(tn71) = y’l,Yg(‘nQ) = yb,....} for all n, for all y., s=1,2,..., and for
all permutation ¢.

Now, if we use the definition by estimates, we obtain similar results if we assume that we have
a very large number of texts at our disposal.

Of course, this is not the case. But it is not serious : what matters to us is being able to
increase the Lipschitz coefficients of conditional probabilities. We reach this result by adding a
pseudo random and a text written backward (cf section 8).

4Tt is not embarrassing to be limited to the following letters : it is enough to take a subsequence containing the
letters preceding and following a portion of text to get a correct estimate.

16



hal-00587108, version 1 - 19 Apr 2011

4.4 Conclusion

Thus in certain cases, there exist correct models which enable us to predict the future correctly.
One can suppose that the method described for the texts is good and can be generalized.

If this assumption is refused, it may be easier to admit that there exists such correct mod-
els defining correctly the conditional probabilities without more precise details as one does it in
weather and elsewhere. It was understood that it is enough in order to prove that the IID model
is a correct model of &, = Ty(yn).

5 Models equivalent with a margin of ¢

5.1 The problem

Let Y2 and Y,* be two sequences of random variables such that, for all Borel set Bo,
P{(Y{?, ... Y3?) € Bo} = P{(Y{", ..., Y3*) € Bo} [1+ Ob(1)e] ,

where € is small enough and where Ob(.) means the classical O(.) with the additional condition
|Ob(1)| < 1. One supposes that Y;%1 is a correct model of the sequence y,,, n=1,2,....,N. One wants
to prove that Y,%2 is also a correct model of y, if € is small enough.

5.2 Example

Let us suppose that we have a really IID sequence of random variables X, with uniform distribution
on [0,1/2] and [1/2,1] and with a probability such as P{X{ € [1/2,1]} = 0,500[1 + ¢] where
e = 0,001. Then, this sequence has not the uniform distribution on [0,1]. However, if we have a
sample with size 10, we will absoluetely not understand that X, has not the uniform distribution
on [0,1]. Tt is wellknown that one need samples with size larger than N=1000 minimum in order
to test this difference. Y .

More precisely, by the CLT (Central Limit Theorem), P{ ‘Z”=1(1“\//]2\[’?1()(6’;;;:/2_6/2” > b} ~

N €
I'(b) where I'(b) = P{|X¢g| > b} when Xg ~ N(0,1). Then, P{'anl(ﬂ[%xn)‘””‘ > b} ~

I'(b[1 — n(e)]) where 7 is continuous with n(0) = 0.

More generally, one cannot test significantly Hy : ” X? has the uniform distribution” against
Hi(e) : "P{X? € Bo} = L(Bo)[1 + Ob(1)¢e] 7 if VN ¢ < 1/10.

: s s SN [y (X9)—1/2]

For example, if v/N € = 1/10 and b=2, the probability of obtaining ===1 [</}\7]7 n >2
is about 0.0466 under Hj(e) and about 0.0455 under Hy : i.e. the probability of rejecting the
assumption 11D, Hy, under H(¢) is not much bigger than that of rejecting Hy if X? is really 11D
(cf also section 4.3 of [11]).

5.3 IID models with a margin of ¢

These results hold in dimension p , i.e. for =" 1po, (Yfijl) ...... 15,, (v

- wts,)- One deduces
from what precedes that, if z,, is the realization of a sequence of random variables X? such that
P{(X{,...,X%) € Bo} = L(Bo)[1+0b(1)€] for all Borel set Bo, one will not be able to differentiate
this model from an IID model if € is rather small with respect to N.

Reciprocally, if ,,, n=1,2,....,N, is really an IID sample, a model such that P{(X{, ..., X%) €
Bo} = L(Bo)[1 + €] is also a correct model of the sequence x,,.

Because we shall obtain P{(X{,...., X%) € Bo} = L(Bo)[l + €] in theorem 3 if m and q are
well chosen, one will be able to admit that the IID model is a correct model of the sequences x,

which we built in this report.
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5.4 Case where the CLT holds

One can adopt assumptions more general than those of the IID case by only supposing that the CLT
is checked. For example, assume that the CLT holds and that the Y;%1’s have the same distribution
for n=1,2,....,N. Let Py, (I) = P{Y,» € I} where I is an interval. Let P! = (1/N)> 1;(Y;1)
and P? = (1/N) Y, 1;(Y,%2). Let 0% the variance of P}. Then, if N is big enough, by the CLT,

P{|P} = Py,(I)| > opb} ~T(b) ,
where I'(b) = P{|X¢| > b} when X ~ N(0,1). Then, it is easy to prove (cf page 8 of [11])
P{[P? = Py, (I)| > ob} ~ T()[1 + Ob(1)q] .

Then, there will not be possible to conclude that y,, is a realization of Y,%* rather than of Y%
by testing Py, (I). For example, let us suppose N = 10%, ¢ = 0.00001. In this case, for b=2,

P{|P} — Py, (I)| > 20p} ~ 0.0455,

P{|P? — Py,(I)| > 20p} < ¢z, where ¢ =~ 0.0500 .

Now, if y, is a realization of Y1, it is known that (1/N) > 1;(y,) is close to Py, (I) with
a certain probability : it is completely possible that (1/N)Y", 1;(y,) is enough different from
Py, (I), but the probability that occurs is weak.

Moreover, if y, is a realization of Y,%2, it is also possible that (1/N)3", 1;(y,) is enough
different from Py, (I), but that is not likely much more to occur than if y, is a realization of Y;%1.

Then, for the test associated to Py, (I), it will be thus impossible to differentiate the model
Y and Y,?2 as good model for the sequence y,,.

These results are not only true for the estimate of only one Py, (I), but of several (cf page 9 of
[11] with p, = P{Y,» € I.}) :

P{stj [% Zn:ﬂzs(Yf"‘) —psr >a} = P{stj [% Zn:]lls ¥) _psr > a}1+0b(1)e]

Then, if € is small enough, one cannot differentiate Y,‘?l and Y,?Q by this chi squared test.

One can generalize these results in dimension p : one uses ) g, (Y:—ls-ﬁ) ...... 1Bo, (erijp)'
Of course, one can also generalize to other functions, i.e. to about the totality of the known tests.
Because of it, it seems impossible to differentiate ;1 and Y,%2 as models of y,, .

Then, we have just studied the tests associated to these models. In order to be able to apply
them it is useful to be able to use the CLT. Now, in general, the sequences y, which we use are
asymptotically independent (for example texts or numbers provided by machines). The models
where the CLT is checked are thus correct. The conclusions that we deduce of it are thus correct
too : it is impossible to differentiate ¥,%* and Y,%2 as models of y,, .

5.5 Another case

As a matter of fact, the relation P{(Y,........ YY) € Boy = P{(Y/", o Yy € Bo}
[14 Ob(1)€] for all Borel set Bo C {0/m,1/m, ....,(m —1)/m}" is a very strong relation. Because
of it, it seems impossible to differentiate Y+ and Y,%2 as models of y,, in other cases than the case
where the CLT holds.

For example, this results holds also if only the Weak Law of Large Number holds. Indeed one
does not know the exact law of P, — Py, (I). But it exists theoretically. However, to know this law
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is not important : it is enough that one has the relation P{|P? — Py, (I)| > b} = P{|P} — Py, (I)| >
b}[14 Ob(1)e] for all b > 0 in order to be able to conclude from it that one will cannot differentiate
the models Y,%t and Y.

Moreover, the inequality of Bienaymé-Tschebischeff shows that the sums divided by the vari-
ance are normalized. One deduced from it that one cannot differentiate the effects of these models.

5.6 General Case

One now asks if to prove this result in the general case is possible, i.e. if, whatever the model Y,f L
(for example without tests), the relation P{(Y2, YY) € Boy = P{(Y[",....,Y)") € Bo}[1 +
Ob(1)e] implies always that one cannot differentiate Y,!* and Yf2. It is maybe the case. But, in
order to prove it, there is likely philosophical or other problems of the type of the definition of the
randomness of Franklin (cf [1], [17]). That is thus likely a complicated study.

But one can say still a certain number of thing in the general case.

5.6.1 Empirical probability

It is observed now that, if a model Y,?* is correct and a model Y% is not correct, it would be
necessary that a variation of the probability which would be smaller than P{(Yfgl7 ...... ,Y[?,l) €
Bo}e exchange something sufficiently important so that one understands a difference of the models
with respect to the sample. Therefore, the probability in question will be close to the empirical
probability. Thus the model would be very close to the empirical model.

However, the empirical model is in general a bad theoretical model. Thus, in the case of texts,
it is known a priori that the empirical probability is not the good model because it will fail as
soon as one increases N. One thus arrives at a contradiction.

Then, even if the empirical probability can be selected like correct model, a probability of a
model Y2 where one changes only a little this probability is also correct.

It would be thus astonishing that a model as special as the empirical model Y,%t satisfies ef-
fectively that, if Y,%1 is correct, an approximate model Y,%2 will be it also and that an unspecified
model does not check this implication. In particular, it would be astonishing for models with con-
tinuous density and coefficient of Lipschitz not too large. It would be even astonishing for models
with unspecified coefficient of lipschitz, i.e. in the general case. Of course astonishing means that
this is intuitive.

5.6.2 Presentation of the intuition

In fact, this intuition is based on the following reasoning: if V! is a correct model for the sequence
Yn, that means that the event "the sequence y, is the result of a choice at random of w where
yn = Y,71(w)” is an event which has reasonable probability to be carried out. Then, it is not
understood what can prevent that y,, = Y,’2(w) is a realization equally probable if one changes
only a little the probabilities (except in the case studied in section 5.8).

The only cases where they could have problem seem those of the probability concentrated close
to some points like the empirical probability. But one has just understood that even in this case,
it is still true.

One thus understands well what leads to think that, in all the cases, one will not be able to
differentiate Y,%* and Y;%2.
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5.7 Value of ¢

To get an idea of the value of €, the best is to return to the definition using tests.

Because P{(Y?,....,Y§) € Bo} = P{(Y", ..., Yx*) € Bo}[1+0b(1)e] implies that P{g(Y?, ..., YZ)
€ Bo'} = P{g(Y",...,Y£°) € Bo'}[1+ Ob(1)e], we can consider that all tests defined by a func-
tion of type g, will produce results not very different if € is small enough. Then, one can choose
e = 1/10, 1/100 ou 1/1000, ...... Now, if we wanted to avoid any doubt, intuition would dictate
that we choose € as a function of N. Intuitively, one might therefore wish to impose ¢ = 1/N.
But this is probably exaggerated and there is nothing which justifies this intuition. Moreover, in
theorem 3, it already imposed € = KqN2?/m. The idea of choosing € as a function of N is already
realized

5.8 A problem
5.8.1 The problem

But it is necessary to add something to these assertions. If the model Y,%1 is correct and that the
model Y2 is also correct, a model Y,% equivalent with a margin of € to ¥,%2 would be it also correct
with the relation P{(Y, e Y93 € Boy = P{(Y{, ..., Y) € Bo}[1+ 20b(1)€]? A priori not
inevitably!

If it is admitted, one would manage to find that the models vl checking P{(Y ", ..., ngp) €
Bo} = P{(Y{",....,Y{}) € Bo}[1 + pOb(1)e] would be also correct. One would end up finding
models which would not be correct.

Therefore, there is no reason that Y,%% is also correct. It cannot be differentiated of Y,%2, but
not of ¥;%*. In other words, this relation is not transitive.

5.8.2 IID Case

That thus poses a problem because if one uses for example a realization y,, of the IID model, and
that if one takes for sequence Y, a model checking P{(Y, ..., Yi') € Bo} = L(Bo)[1+ Ob(1)e!]
where €! is small enough but not very small, there are no reasons a priori that YfQ is a correct
model. Indeed, in order that Y2 is not correct, it is enough that ¥;%1 is in extreme cases of the
correct models, i.e. it is enough that €! is in extreme cases of the possible values of the €’s such
that P{(Y?,....,Y{) € Bo} = L(Bo)[1 + Ob(1)e], supp,(Ob(1)) = 1, imply that Y;? is a correct
model.

5.8.3 What we want

But what interests us is that there exists correct models Y,* such that all models close Y, | i.e.
checking P{(Y?, ..., Y$) € Bo} = P{(Y{",...,Yx'") € Bo}[1 + Ob(1)e] would be also correct. But
we need that e is small but not too, i.e. of the order of what we saw : ¢ = 1/10, 1/100 or at worst

e = 1/N if need be (cf section 5.7)

5.8.4 Case of a known model

To understand that this is the case, suppose first that we have an sequence z,, sample of an
IID sequence X, and that it is a good realization of X,. So we know that models checking
P{(X{,....X%) € Bo} = L(Bo)[1 + Ob(1)e] will also correct models. In this case, we can admit
that there is a model (the IID model) such as all close models are correct models.

If we are not in the IID case but in any case and if one knows the model : it is the same matter.

However we can always accept that a sequence ¥, is the realization of a given model V! : this
is indeed the usual hypothesis in Statistics. The model Y,! will be thus ”at the center of some
models close” : P{(Y{,...,YZ) € Bo} = P{(Y{,....,Yy) € Bo}[1 4+ Ob(1)e] implies that Y,/ will
be also a correct model.
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Intuitively, one feels that it is general : there are many correct models, Y, of a sequence y,,,
n=1,2,...,N; such that models close with a margin of ¢ are also correct.

5.8.5 Use of estimates

Suppose we take the IID example of section 5.2 : P{X{ € [1/2,1]} = 0,5[1 + €] when e = 0,001.
Suppose that the sample z,, is a good sample. It is then clear that there are many correct models
close to the model X if € is small enough.

But it is possible that there are other such models. Thus, we can choose for correct model, the
IID model X2 such that P{X2 € [0,1/2[} = pe, the empirical probablity of [0,1/2].

In this case, it is clear that there are many close models which are correct. For example,
consider as a model P{X3 € [0,1/2[} = pe(1 + 0.0003). It is also a correct model and the close
models P{(X{, ..., X%) € Bo} = P{(X3},...., X3,) € Bo}[1 + Ob(1)e] will be also correct models
if € is small.

More generally, we know that it should exist estimates of models (these estimates are easier
to calculate in some cases as texts). Then, we can choose as model Y1, the model provided
by these estimates. If these estimates are correct, then it is clear that all close models checking
P{(Y?2, e Y2) € Bo} = P{(Y", ..., Y{}) € Bo}[1 4 Ob(1)€] will be also correct models.

5.9 Exact IID model

Then if Y, is a correct model such as T,(Y,?) cannot be differentiated with the IID model, one
will be able to choose another correct model Y,%0 close to Y;! and such that T,(Y,%°) is exactly the
IID model.

Proposition 5.1 One assumes that m is large enough. Let Y.< be a correct model of the sequence
Yn. One assumes that there exists ey > 0 such that if Y,? is a model satisfying, for all Borel set

Bo, P{(Y{,.....Y{) € Bo} = P{(Y{", ..., Yr) € Bo}[1+ Ob(1)ey], then Y;! is a correct model
of Yn.
One assumes also that, for all (k1,....,kn),

PUT, ) = B /29 0o AT (V) = B /2} ) = s (14 e (0]

where Supk, ... ky|€k1,....kn (@)] = €x(¢). One assumes that ex(q) is increasing, that ex (1) << ey
and that there exists q1 € N* such that ex(q1) is small enough.

Then, there exists qo € N* and a correct model Yneo of the sequence {yn}n=1,.. N such that, for
all (ki ..., kn),

1
290N °

P{{T, (YY) = k1/29} N oo N {T (Y0) = ki /27}} =

Proof There exists gy < ¢; such that ex(qo) < (1/2)ey. Then, one uses the model Y,%0 such
that, for all (ki,....,EkN),

P{(Y,...... YY) = (4, Y}
PLYP, Y)Y = () o yl) ) = Lo TN Lo IN
{( 1 N) (yl yN)} 1+6k1,....7k1\;(q0)
for all yf € Ty ' (k1/2%), ......... Yy € Tpot(kn/2%). Tt ckecks
P{{T3 (") = k1 /2} e W {Ty (V) = b /2}} = oy
It ckecks also : for all (y,....... S YN
PV s YO = (Yo yN) } = PLOYY oY) = (Y1, ey yly) L+ Ob(1)€l]



hal-00587108, version 1 - 19 Apr 2011

where |€},| < Cy =~ €x(qo). Then, |€}| < ey. Then, for all Borel sets Bo,
P{(Y{0, .. . Y*) € Bo} = P{(Y{*, ... Yi) € Bo}[1 + Ob(1)é}] .
Then, Y,% is a correct model of y,,. Moreover T, (Y,’0) is the IID model. B

Now, generally, by theorem 3 one can find models correct Ynec such that P{(X fC, ...,XJGVC) S
Bo} = L(Bo)[1 + Ob(1)€'] where €’ is increasingly small if q decreases when K is not too large.

Then, we shall understand in section 10 that it is possible to build in practical terms a such
sequence ¥y, i.e. a sequence ¥y, such that the model IID is a correct model of z,,.

6 Approximation theorem

6.1 Theorem

In this section, we assume that T is a Fibonacci congruence and we use Fibonacci function 7} in
order to build IID sequences.

Notations 6.1 Let Y, € {0/m,1/m,....,(m — 1)/m}, n=1,2,...,N, be a sequence of random
variables defined on a probability space (R, A, P). We define the sequence X,,, n=1,2,...,N, by
X, =T,(Yy)

Now we define a measure equivalent to the Borel measure in the discrete case.

Notations 6.2 For all p € N*, let L be the measure defined on {0/27,1/29,...., (27 — 1)/29}P by
L(Bo) = C%%O) when Bo = Uy, g yeol(k1/2% ... kp/29)}.

2p4

For example, if p=1, and if T = {k/2%, (k+1)/2%,....., (k' — 1)/29}, L(I) = (k' — k)/2? the length
of interval [k/29, k' /21].

Because Y, is a sequence with values in a discrete space, it always admits a density with respect
to the discrete uniform measure.

Notations 6.3 We denote by pn, the uniform measure defined on {0/m,1/m, ....,(m—1)/m} by
tm(k/m) =1/m for all k € {0,1,...,m — 1}.

For all permutation ¢ of {1,2,...,N}, for alln € {1,2,..., N}, we denote by fn.o(.|¥1,¥5,....)
the conditional density with respect to pim of Yy(n)y given Yom—1y = Y1, Yo(n—2) = Yo e

Since Y, is discrete, we can also assume that f,, 4(.|y}, ¥, ....) has a finite Lipschitz coefficient.

Notations 6.4 We denote by Ky a constant such that, for all permutation ¢ of {1,2,..., N}, for

alln € {1,2,..,N}, | frsWlYl, v, ) — fro(W Y1, Y5, )| < Koly —y'|. In order to simplify the
proofs we suppose Ko > 1.

Under these conditions, if m and q are well chosen, X,, is approximately the IID sequence :
for all Borel set Bo C {0/24,1/21,...., (29 —1)/29}", P{(X1, ...., Xn) € Bo} = L(Bo)[1+ Ob(1)e],
where € ~ 0.

Theorem 3 Let y(m) = [2 4 ¢(m)]. We assume vy(m)NKo29/m ~ 0 and m/Ky >> 1. Then,
for all Borel set Bo,

'y(m)Ob’(l)NKo} -

P{(Xy, ..., Xx) € Bo} = L(Bo) [1+ o

where |Ob' (1)| is increased by a number close to 1.

If Ky is not too large, there is no difficulty to choose m and g in such a way that € <
v(m)29NKy/m is small enough. Therefore, P{(X1,...., Xn) € Bo} = L(Bo)[1 + Ob'(1)e].
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6.2 First proposition
In order to prove theorem 3, we shall use the following proposition.

Proposition 6.1 Let hy be the probability density function of Y € {0/m,1/m,...... ,(m—1)/m},
with respect to iy, : fol hn () pm (du) = 1. Let by = (1/co)hn such that fol by (u)du = 1.

Let Ko € Ry such that |hn(r) — hn(r')| < Ko|r’ — r| and |hy(r) — Wy (r")| < Ko|r' — r| when
r,r’" €10,1]. One supposes 29/m ~ 0, and m/Ky >>1 .

Then, the following equality holds :

V(W)Ob/(l)Ko}

P{T(mY)/m € Iy} = L(Iy) |1+ ——— 724

where I, = [k/29, (k +1)/29], L(I}) = 1/29.

Proof The proof of this proposition is simple : the points of T_l(mf x) are well distributed in
{0,1,....,m—1}. Thus in figure 7, it is easy to understand that the sum of points of h’N(T_l(mIk))
will be close card(mlI, N {0,1,....,m — 1}) /m because fol Ry (u)du = 1.

Figure 7: Points of hy [T (mIy)] when Ry (t) = sin(4rt) + 1

Now in order to prove mathematicaly this proposition, we need the following lemmas.

Lemma 6.1 Let N(I)) be the number of t/m € {0/m,1/m,....,(m — 1)/m} such that k/29 <
t/m < (k+1)/d?. Then, N(I;) = m/29 + Ob(1).

Proof We define the interval [cy/m, ¢}, /m[ with ¢, ¢} € {0,1,....,m — 1} by
[Ck/m7 C;c/m[m{o/m7 l/mv ) (m - 1)/m} = [k/2q7 (k + 1)/2q[m{0/m7 1/ma ) (m - 1)/7’2’1}

Then, (¢ —1)/m < k/29 < ¢/m and (¢}, — 1)/m < (k+1)/27 < ¢},/m.
Let m/29 = ho+e where 0 < e < 1 and hg € N. Then, N(I},) = ¢}, —ci = hg or N(I};) = ho+1.
By our definition hg < m/2? < (hg + 1). Then, N(Ix) = m/274 Ob(1). B

Lemma 6.2 The following equality holds :
OV (1)K
( ) 0 )

m

C():l

Proof The following equalities hold :

(t+1)/m (t+1)/m
- Zt: /t Wy (w)du =3 / [y (t/m) + Ob(1) Ko /m] du

m : Jt/m
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-3 Ob()Ko _ %), Ob(1)K,
_m;hz\r(t/m)-’- - _/0 P () () + =220
Then, [ Iy (w)pm (du) = 1+ 220K Therefore,
1 1 Ob(1)K,
1:/ hN(u)ﬂm(du):co/ hIN(U)um(du):cO{l_i_ﬂ m
0 o —
o' (1)Ko

Lemma 6.3 The following equality holds : ﬁ Yo hn(r/NIy) =14+ N0

Proof The following equalities hold :

(r+1)/N(Ix) (r+1)/N(Ix)
- / Wy (w)du =3 / [ (r/N (L)) + Ob(1) Ko /N ()] du
r T/N(Ik) r T/N(Ik)

1 Ob(1) K,
= Ry (r/N(I})) + —~— .
W) 2" 0D+ TR
Therefore co = iy 3, hv (r/N (1)) + 2.

Therefore, by lemma 6.2,

/ -
L Ob S)Ko _ N(llk) > h(r/N(I3) + SO ;(Ik)m =

Co — 1
Because Ky/m ~ 0 and N(I)/m =~ 0, we deduce the lemma. B

Lemma 6.4 Let gy (k) = hy (T_l(k)/m). The following approximation holds

P L+ p(m)]Ob()E,
N kgk gn(k) =1+ i 0

3 R

Proof Let k", n = 1,2, .., ¢}, — ¢k, be a permutation of {cx/m, (c+1)/m, ..., (¢}, —1)/m} such that

T 'Y <T '(k2) <T (k%) < eo.. < T ' (k% —*). Then, by definition of section 2.3,
——1 r
T~ (k")/m —r/N(I)| < (m)/N(Ix) .

We deduce that gy (k") — hn(r/N(Ix))| < Kop(m)/N(Ix).

Therefore, by lemma 6.3,
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OV(1)Ko  Ob(1)e(m) Ko

1
:N(h)z,:'”V(’"/N(I’“))+ NI N NG T

Proof of proposition 6.1 By the previous equalities,

PIT()/me iy = 3 gwiey = Y1 4
k

[1+ sﬁ(m)]Ob’(l)Ko}
N(Ix)

Ob(l)] [1 L LA e(m)]OV (1) Ky

" o 0b(1) } {1 [1+4 ¢(m)]Ob (1)K0}

} = L{L) [1 Ly N(Ip)
2qOb(1)} [1 1+ go(m)]Ob'(l)Ko}
m m/29 + Ob(1)

- [L(Ik) +

- L(Ik)[l +

2700b(1) 211 + (m)]OV (1)K
= L(Iy) [1 + } [1 L elmlonii) O}
= L(I}) {1 Rtk @(T?Z]Ob’(l)[(o} .

6.3 Other propositions

Proposition 6.2 Let X,,, n=1,2,...,N, be a sequence of random variables. Assume that, for all
p € N*, for all sequence x4, s=1,...,p, for alln € N*, for all sequence of intervals, Js, s=1,2,..,p,
for all injective sequence js, s=1,2,...,p, such that j; =0 and js +n € {1,2,..., N},

P{Xn+j1 € J5|Xn+j2 = T2, ....7Xn+jp = l'p} = L(Jl) + Ob(].)é .
Then, for all injective sequence js € Z such that j1 =0 ,
P{{Xnﬂ-l €N} N N { Xy € Jp}} = [L(J1) + Ob(1)e].....[L(.J,) + Ob(1)e] .

Proof Let Q be the distribution of (X,4j,, Xnijys .-y Xnyj,) and let Q7 be the distribution
of (Xnijy,-es Xngj,). Let Q(|zz,....,x,) be the distribution of X,; given X, ,; = x4, for
s=1,2,....p.

hal-00587108, version 1 - 19 Apr 2011

Then,

= L(Jl)/]l_]2(m2) ...... 1j,(z,)Q (do, ..., dxp) + /Ob(l)e]l_]2(m2) ...... 1j,(z,)Q (dao, ...,dxy)

Then, we prove the proposition by recurence. B
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Proposition 6.3 LetY, € {0/m,1/m,.....,(m —1)/m} be a sequence of random variables defined
on a probability space (, A, P) and let X,, = T,(Y,,). Then, for all Borel set Bo,

P{X,€Bo| X,—s=25,5=1,2,...,p}

= Z Z Uysl,.v.,y.epP{Xn € Bo|Yy_j =ys;,j=1,2,....,p}
Ysq Equl(xl) ysPGTL;l(xp)

S X M, =1

Ysq ETr;l(Il) Ysp eTqil(mp)

where

Proof We have :
P{X, € Bo|X,—s = 25,5 =1,2,...,p}

 P{{X,eBoyn{X, 1 =x1}N..N{Xp p=1,}}
B Pi{Xp1 =230 N{Xpp = 2} }

P{{Xn S BO} N { Uys1 {Yn—l = ys1}} Nn....n { Uy5p {Y;l_l) = ysp}}}
P{{ Uy, Vo1 =y 30 {yy, Yoy = ysp}}}

where Uy, {Y,+ = ys, } = UysteTq‘l(zt){Y"*t = Ys, }-

Then,
P{X, € Bo|X,,_s = x5,5=1,2,...,p}
B P{ Uye, - Uy, {Xn € Bo} N {Y1 = ys, 3N N {5y = ysp}}
- P{ Uy,, Uy, Y1 =95, J N N {0 = ysp}}
X, 2, P{{Xn € Bo} N {Yn1=ys, } N N {Ynp = y}}
- Sy o Sy, P{H1 = e} 0 N Yoy = 0, )
B P{{Xn € Bo} N {Y, 1 =ys,} N N{Ysp zysp}}
- ; ;nyy PR T
where
B p{{Yn,1 =y 3NN {Y,, :ysp}}
MYy ey = Zyﬂ zyp P{{Yn—l =y, N N{Yyp = ysp}} .
Of course,

Z""Znysl,m,ysp =1.1

Ysq Ysp
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6.4 Proof of theorem 3

We apply proposition 6.1 when Y has for distribution the distribution of the conditional probability
of Yyemy given Y1) = ¥1, Yg(n—2) = by oon Let K|, which satisfies the condition of Lipschitz
coefficient of proposition 6.1. By lemma 6.2, Kj = Ob'(1)K. Then, we have

P{T(mY)/m € It} = P{T,(Y) = k/27}

= P{X¢(n) =k/2¢ | Yon-1) = y/1>Y¢(nf2) = ¥, }
= P{Xp(n) € I | Yotno1) = V1, Yo(n—2) = Y3}

V(W)Ob’(l)Ké]
m/24

= L(I)[1+

where L(I) = 1/21.
By applying proposition 6.3 to the sequence Yy, _),

P{X¢(n) € Iy X¢(n_1) = :L'll,X(b(n_Q) = 56127}

= Z ......... Z Uyg17.__7y;N71P{X¢(n) e I | Y¢(n—1) = y;1,Y¢(n—2) = y;z; }
vl €Ty (@) Vey_1 €T (@_y)
- 7(m)OV (1)Ko
= Z ......... Z nyglw")y;N,lL(Ik) |:1 + W}
vy €T (o) Vi, €70 (@)
v(m)OV' (1) Ko
— L(I, [1 —]
(T) |1+ m/24

Then, by proposition 6.2 used with e = L(Ij)e, for all I, & ...... ® Iy,

N
P{(X1, s Xn) € L5y @ oo @ Iy = [ | (L(Iks)[l + Ob(l)e]) ,

s=1

where |e| < W' Because y(m)N Ky2?/m = 0, we deduce that

0 0 7(m)Ob' (1) N Ko
P{X!, . XS EDy ® ... ®IkN}:—[1+ T ]
Now, we study the Borel sets of {0/27,,...., (27—1)/29}" : Bo = Uy, .. kxycol(k1/27, ..., kn /29)}.
Then, L(Bo) = Card(©)/2V9. We deduce, that, for all Borel set Bo

~v(m)OV (1) N K,

P{(Xy, ..., Xy) € Bo} = L(Bo) [1+ T

}.l

Then, by using results of section 5, because v(m)N Ky27/m =~ 0, X,, cannot be differentiated
with the IID model.
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7 Use of text witten backward

There exists noises y,, such that K is not too large and m large enough. In order to obtain these
noises, one can use texts. This choice is justified because it is easier to study their properties
logically (cf section 10.3 of [9]) : For example asymptotical independence holds. Of course, one
could use other random noises, for example, noises provided by machines. One could also use rap
music as Marsaglia but its properties are more difficult to study logically.

7.1 TUse of texts

Now, we suppose that we use sequences y,, obtained from texts. As a matter of fact, in this section
we define y,, by the following way.

We choose two consecutive elements a and m of the Fibonacci sequence : m can be chosen
with respect to N, the size of the sample. Then, we choose r; such that a < 32™ < m.

Tt is supposed that one has a sequence of data a(j) obtained from texts and translated in num-
ber: a(j), j =1,2,...., N3, a(j) € {O 1,...,255}. Let Ny = | N3/r1 |, the integer part of N3/r;.
a) We set c(j) =a ) mod k = 32 °
b) Wesetd( )=>L (rl(n—l)—i—r) T 1’1"01"]—12 ., No.
c) We set y), = |d(n )m/ﬁ;”J/m for j =1,2,...., No.

7.2 Use of a pseudo-random sequence

Moreover, a pseudo-random sequence randg(n) is added to used texts : y, = my’(n) + randy(n)/m.
That makes possible to have sequences y,, which have a good randomness (cf [15], or chapter 3 of
[9))-

Now, it is necessary that a priori all the possible values of {0/m,1/m,....,(m — 1)/m} can
exist in a sample. It is reasonably the case when one adds modulo m a pseudo-random sequence
randg(n) of period m. Normally any value k/m has a chance reasonable to be realized a priori.
There is no reason that can not occur. Moreover, a priori all k/m has about as much chance to be
an image than any other k/m. Therefore, a priori, 7 P{Y,) = y} is not too different from 1/m ” is
a reasonable assumption. Now if we use simulations, they confirm this result. While, it is always
possible that this is not the case. But it has a weak probability to happen.

Recall also that, for the texts, as soon as one takes as sequence ., a sequence of group of Q=10
or 20 letters for example, one finds the Q-dependence statistically (chapter 10 of [9]).

Now, we suppose that (randy(n),randy(n + 1)) has a distribution close to indepen-
dence. So, normally this will be the case also for (my’(n) + randy(n) , my’(n + 1) 4+ randp(n + 1)).
This can be understood by simulation. But a priori, it is always possible that this is not checked
with, it seems, a very weak probability ©

In this case, a two-dimensional model (Y, Y, 1+1) with a continuous density and a Lipschitz
coefficient not too big will be a good model. By the same way, P{Y,, = y|Y,,—1 = y1} will have a
continuous density with a coefficient of Lipschitz K, checking K, < K”¢ fory; =0,1,....m—1
where K¢ is small . Therefore, P{Y,, = y|Y,,—1 = y1} is not too different of P{Y,, = y} which is
not too different from 1/m. Then, it is normal to accept this hypothesis for sequences Y,, 7.

5There are only 26 letters. But it is necessary to add the capital letters, the , etc. Also, we will write
these numbers in base 32 so that each number has a reasonable probability to appear.

61If one wants to build random numbers, one can always check if this hypothesis holds. If this is not the case,
we choose other generators or other texts

7Of course, if we want to be sure from it, we can confirm it by tests.

RCTREE IR
L A
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7.3 Text written backward

In an obvious way, the texts are realizations of sequences of random variables: for example, one
can take as model, the set of the possible texts provided with the uniform probability. In this
model, if one knows a text until the letter ”"n-1”, there are a large number of alternatives for the r
following letters as soon as r is rather large. That means indeed that the conditional probability
of Y,, knowing the past, is not concentrated in a too small number of points.

However there is a problem for some subsequences y;)(n) : if one knows a text until the letter
"n-1” and the text after the letter "n+r”, (for example r=18), there will be much less possibilities
for the r letters ranging between the two parts of texts than if only the past is known. To answer
this point, we will add modulo m a text and a text written backward.

But that seems exaggerated because it is not known a priori that we are in an English text
if one has only a few texts 8. Moreover, a priori all the words possible of the English language
are not known : one cannot thus predict them. That does not prevent from concluding : if the
conditional probabilities of the texts are not concentrated in some points in a model of English
text, a fortiori, it is also the case if it is not known that one is in a English text.

Now, it is encore easier to prove that the conditional probability of Y;, knowing the past, is not
concentrated in a too small number of points if y,, = [my’(n) + rando(n) + my” (n) + randy(n)]/m
where y” (n) represent a text written backward independent of y,, and rand;(n) pseudo-random
sequences for j=0,1 (which have good empirical independence assumptions for p successive pseudo
random numbers with p > 3). In this case, one can show that this condition is correct.

7.4 Theorem

Indeed, now we suppose that the sequences z,, and y,, represent two independent texts at which
one adds to each one a good pseudo-random sequences. Let Y, and X,, be two correct models.
One is interested to the sequence X, 15+ Y,_s,s=0,£1,£2,..... As matter of fact, one adds a
text to a text written backward

Then, we will understand that the probability that X,, +Y,, = ag given X,, ;s + Y,—s = as for
s=1,-1, will be about that of X,, +Y,, = a¢ given X,,_1 =b; and Y,,_1 = ;.
At first, we have the following theorem
Theorem 4 Let Y, and X, be two independent sequences of random variables defined on a prob-
ability space (Q, A, P) such that X,,, Y, € {0/m,1/m,....,(m —1)/m}. Then,
P{X,+Y,=ay | X1+ Y1 =a1, Xpnp1 + Y1 =as}
= Z 77r1,y10‘m1,y1P{Xn +Y,=ao | Yot1 = a1 —z1, Xpp1 = az — yl} )

T1,Y1

where

PlXp1=21,Y 1=y | Xo+Y,=a0,Yony1 = a1 — 21, X1 = a2 — 41}

053?17?/1 -

)

P{Xpa=z1,Yn 1=y | Yop1=a1 — 21, X1 =as — 1}

_ P{Xaa=an{Xepn=a-nl} P{{Yan=a -2} 0{Ya=u}}
e Yo PU{K =2} {Xi =2 —y}} P{{Yori =ar —opn{Vaa =mi}}

Z961,1/1 = E(Il,yl)G{O/m,1/m,....,(m71)/m}2 ’ Zzl,yl Nayyr = 1.

8Let us recall difficulties in order to discover the meaning of certain languages in archeology : all are not identifed.
Let us recall also the hieroglyphs on the Rosetta Stone whose one had however 3 translations.
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Proof We have
P{Xn + Yn = ag ‘ anl + YnJrl = ay, XnJrl + Ynfl = a2}

B P{{Xn +Y,=a}nN{Xp a1+ Y =arbn{Xpp1 + Y1 = ag}}
P{{Xn-1+Yop1 = a1} N{Xpt1 + Y1 = az}}

P{{Xn +Y,=ao}ln { Uzy {Xn—1 =21} N {Xpn-1+Yop1 = al}} N { Uy, (Yacr =t n{Xnp1 + Y1 = az}}}

P{{ Uz, {Xn,1 = 271} N {Xn,1 + Yn+1 = al}} n { Uy, {Yn,1 = y1} n {Xn+1 +Y, 1= (lg}}}

{(Xn + Yo =aoln {{Xn_l =1} N {Xno1 + Yoyt = a1}} n {{Yn_l =y} N { X1 + Yoy = ag}}}

o

s et P{{{Xn_l =21} N { X1 + Yog1 = al}} n {{Yn_l =y} N {Xng1 4 Y1 = aQ}}}

P{{{Xn,1 = ml} n {Xn,1 + Yo = al}} n {{Yn,1 = y1} N {Xn+1 +Y,1= ag}}}

S Y, P{{{Xn_l =1} N {Xno1 + Yoyt = al}} n {{Yn_l =y} { X1 + Yoor = ag}}}

P{{Xn +Y, = ao} N {{Xn,1 = 331} n {Xn,1 + Y41 = al}} n {{Yn,1 = y1} n {Xn+1 +Y,1 = az}}}

p{{{xn,l =21} N { X1 + Yogr = al}} n {{Yn,l =1} N {Xng1 + Vo1 = ag}}}

P{{Xn +Y,=aoln {{Xn_l =z1}N{Ypt1 = a1 — xl}} n {{Yn_1 =y} N{Xny1 =az — y1}}}

= Z Nz1,y1

®1,Y1 P{{{Xn_l =z} N {Ynt1 = a1 — :1:1}} N {{Yn_1 =y} N{Xpnt1 =az2 — y1}}}

= Z nzl,ylp{X'n +Yn=a0 | Xn-1=71,Ynt1 =a1 — 21, Yn-1 =y1,Xnt1 = a2 *yl} .

z1,Y1

On the other hand,
P{Xn +Y, =ao ‘ Xnaa=21, Y1 =a1 =21, Y1 = y1, Xny1 = a2 — yl}

= Cxl,ylP{Xn +Y,.=a|Ynr1 =01 — 21, Xpp1 = ag — yl} ,
where
P{Xn +Y, =aqag ‘ Xp1=21, Y1 = a1 — 21, Y1 = Y1, Xpy1 = a2 *yl}

P{Xn+Y = ap ‘ Yiii=a1 -2, X Ea2—y1}

Criyn =

P{{Xn-&-YnEag}ﬂ{{Xn,lzasl}ﬂ{YnHEm —931}}f‘l{{Yn71:y1}ﬁ{Xn+1Eaz—y1}} }

P{ {{Xur=e}nVasr=ar—21} po{ (Ya1=p1}n{Xni1=a2—u1} } }

P{{Xn+Ynan}m{Yn+1Ea1—a:1}ﬂ{Xn+1Eaz—y1}}
P{{Yn+12a17I1}0{Xn+12a27y1}}
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P{{XV,L+Y"E(10}I’W{{an1:11}ﬂ{yn+1£a17(t1}}ﬁ{{Yn71:y1}ﬁ{X,H,lEazfyl}} }
P{{Xn+Ynan}lﬁl{Yn+1Ea17I1}m{Xn+1Ea27yl}}
P{ {{X,,,fl:xl}ﬂ{YTrFlEal711}}ﬂ{{ynfliyl}ﬂ{Xn+1Ea27y1}} }

P{{Yn+15a1*961}O{Xn-%—lEa'z*yl}}

P{an =x1,Yp1 = U1 ‘ Xn+Y,=a0, Yo = a1 — 21, Xpp1 = ag — y1}

P{Xn—l =x1,Yp 1=y ’ Yori=a1 — 21, X041 = ao *yl}

7.5 Application

Let us suppose again that the sequences x,, and y,, represents texts at which one adds to each one
a good pseudo-random sequence. It is supposed that Y,, and X, are two correct models. One is
interested by X, 45+ Yn—s , s =0,£1,£2,.... : one adds a text and a text written backward.

Study of P{Xn +Y, = ag ’ Yit1 =a1 — 21, Xpny1 = ag — yl} We know that P{Xn +Y, =
ap ‘ Yori1=a1 — 21, Xpqp1 =ag — yl} is the conditional probability that X, 4+ Y,, = ag given the
futures Y,41 and X, 41.

There will be thus a probability which will not be more concentrated that of a text knowing the
future. But it is an increase: the probability of the sum X, + Y,, knowing the future Y,,11 = a1 —x;
and X, 11 = az—y; is probably less concentrated than, for example, the probability of X,, knowing
the future X,,41 = a2 — y1.

In fact, the conditional probability will be much less concentrated than that: it is not known
that one is in a text. Moreover, because a good pseudo-random generator is added, this probability
will be rather close to that of independence : P{Xn +Y,=aqag | Yor1=a1—21, X1 =ag — yl}
is not too distant from P{Xn +Y, = ao} which is not too distant from 1/m.

Therefore, the probability of the sum X,, +Y,, knowing the future is not concentrated close to
some points. That means that there will be no points where it is close to 0, and not points where
it is close to 1. That means that, in the case of models with continuous density, the coefficient of
Lipschitz will not be too large.

Study of P{X,,_1 =21,Y—1 =91 | Ynt1 = a1 —x1,Xp4+1 = a2 —y1}.  Now considering the
independence of texts X,, and Y, P{Xn,l =x1,Yn 1 =1 | Yori=a1 — 21, Xpqp1 =ag — yl} =
P{Xn,l = { Xnt1 =ag — yl}P{Yn,l =1 | Yor1=a1 — xl}.

Therefore, P{Xn_l =21,Y,_1 =11 ‘ Yoi1=a1 — 21, Xnp1 = as — yl} ~ 1/m? if m is large

enough.
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Study of P{Xn_l =2x1,Yn-1 =1 | Xn+Y,=a0, Vo1 =a1 — 21, Xpy1 = a9 — yl} . One
understands, by simulation, that P{X,,_1 = 21,Y,—1 = y1 | X, +Y; = a0, Yay1 = a1—21, Xpp1
az — y1} is not too different from P{X, 1 =z1,Y,—1 =y | Xn + Yo = ao}.

It is not astonishing: X,,_; is almost independent of X, 1. Therefore, P{Xn_l =x1,Y, 1
U1 | X, + Y, = ao, Yny1 = a1 — x1, Xy1 = ag — y1 } depends especially on X,, +Y,, °.

One can also understand it because of following relations

PlXp1=21,Ye 1=y | Xn+ Yy =ao,Yos1 =a1 — 21, Xnp1 = a2 — 41}

P{{Xno1 =21} N {¥om1 =1} 0 {Xo 4+ Yo Z a0} N (Vo1 S a1 =21} N (X1 = a2~ w1}

P{{Xn +Yn=ao} N {Yar1 =a1 —z1} N{Xny1 = a2 — y1}}

P{{Xnﬂ =21} N{Yo—1 =01} N { Uz {Xn =20} N{Xn +Yn = 00} MH{Yni1 = a1 —z1} N {Xny1 S a2 - yl}}

= P{{ Uzg {Xn =0} N{Xn +Y, = ao} N{Yn+1 =a1 —z1} N{Xnt1 = a2 —yl}}

P{{anl =z} N{Yn1=m}0N {{Xn =m0} N{Yp =ao — »’60}} N{Ynt1 =a1 —z1} N {Xpn41 =az - ?Jl}}

o 20 P{{{Xn =z0} N{Yn =ao — 500}} N{Yn+1 =a1 — 1} N{Xnt1 = a2 — yl}}

P{{Xn_l =21} N {Xn = 20} N {Xpni1 = az — yl}}P{{Yn_l =y} N {Yn = ag — 20} N {Yny1 = a1 — :cl}}

ZIU P{{Xn =z0} N{Xnt1 = a2 — yl}}P{{Yn =ao—z0} N{Ynt1 = a1 — ;pl}}

P{{Xn—l =z} N{Xp =20} N{Xnt1 = a2 — yl}}P{{Yn—l =y1}N{Yn =ao —zo} N{Ynt1 =a1 — xl}}
P{{Xn =20} N {Xpy1 = az — yl}}P{{Yn =ag— 20} N{Ypi1 = a1 — xl}}

= Zﬁzo

= Zﬂzop{Xn—l = 11| Xp = 20, Xpg1 = a2 — y1 JP{Yo1 =1 |Yn = a0 — 20, Y11 = a1 — a1}

Zo

where > By, = 1.

It is not too difficult to understand, that, for example, P{X,,_1 = x1|X,, = o, Xn41 = ag—yl}
is hardly more concentrated than P{X,,_1 = 21|X,, = a:o} if x,, represents only texts. It is even
truer if xz,, represents a text to which one adds a good pseudo random sequence, and it is even
truer in the case which interests us considering than one summons on all the xg.

Then, it is not astonishing that P{Xn_l =x1,Yn1 =0 | Xn+ Y, = a0, Ypr1 = a1 —
1, Xpy1 =ag — yl} is not too different from P{Xn_l =x1,Yn-1 =1 | X,+Y, = ao}.

Now, P{X, +Y,, = ao} = 1/m because one adds a pseudo random sequence to text (cf pages
199-202 of [9]). Therefore,

P{Xn_l = I17Yn—1 = ylan =+ Yn = ao}
P{X,+Y,=ao}

PlXp1=21,Ye 1=y | Xn+ Y, =ao} =

P{anl = xlvynfl = ylen +Y,= (l()}
P{Xn—l = xlaYn—l = yla}

~ m.P{an =x1,Y, 1= yl}

9In the general case, that could be false : e.g. cf the properties of higher order correlation coefficients (cf [6])
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= m.P{Xn_l = Jil}P{Yn_l = yl}P{Xn +Y, = aO|Xn—1 =x1,Yo 1 = Y1, }
~ (1/m)P{Xn +Y, = a0|Xn_1 =21, Yp—1 =1, } .

Of course, P{Xn +Y, = a0|Xn,1 =21, Y, 1 =1, } is, this time, the conditional probability
knowing the past. There are thus about the same results that above for P{Xn +Y, = ao | Y1 =
a; — 21, Xpy1 = ag — yl}. Therefore, P{Xn +Y, = a0|Xn,1 =x1,Y, 1= yl,} will be not too
different from 1/m.

Conclusion By joining together all these results, one understands that

Oéacl,ylp{Xn +Y,=ao | o1 = a1 — 21, Xpq1 = a2 — y1}

will be not too different from 1/m.

Now,

0 _ P{{Xn_lle}ﬂ{Xn+1 Eag—yl}}P{{Yn+1Ea1—l’1}ﬂ{Yn—1:y1}}
oo Y P{X, 1=z} {Xpp1 =as — i} P{Yer1 = ar — 21} N {Yeo1 = 1 }}

- P{Xn—l = $1}P{Xn+1 = a2 — yl}P{Yn+1 =a] — xl}P{Yn_l = yl}
Zml,yl P{Xn1 =21} P{Xn11 = a2 =y} P{Yn1 = a1 — 1 }P{Ys 1 = i}
4
~ 1/7/”7‘ ~ 1/m2 .

2y (/mY)

Therefore,

Z nxl,ylam,ylp{X’n +Yn=ao | Ynt1 = a1 — 21, Xpp1 = a2 — yl}

Z1,Y1

is not too different from

(1/m?) Z P{Xp+Y,=ao | Vo1 =a1 — 21, Xpp1 =az — 1}

Z1,Y1

However in general, to make a sum on x1,y; standardizes the probabilities (it is true as soon
as one can consider that they are randomly selected cf section 6.1.2 of of [10]). Therefore, in most
case, P{X,, + Y, =ao | Xn-1+ Yat1 = a1, Xnt1 + Yn—1 = a2} will be even more close to (1/m)
that the previous reasonings which is carry out without the sums Zwl’yl did not let it suppose.

Finally, all this confirms that P{X,, +Y, =ao | Xp—1+ Ynt+1 = a1, Xpn+1 + Yn—1 = a2} is not
too different from 1/m. One deduces from it that the coefficient of Lipschitz will not be too large.
Then, it is enough to apply 7 in order to have sequences proved IID.

7.6 Increase of K

Similar results can be obtained for P{X, + Y, = ao | Xn-1 + Ynt1 = a1, Xpn—2 + Yayo =
CLQ,,....,Xn+1 +Y;L_1 Ebl,Xn+2+Y;L_2 Ebg, ...... }

This is not surprising because when one tests the sequences of groups of letters y,,, we under-
stand that models Y,! behave like Q-dependent sequences and also like Markov chain as soons as
r1 > 20. Of course, that is even more true for sequences Y,,.

This leads to the conclusion that we can increase the Lipschitz coefficient of this conditional
probability by a K which is not too large.
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7.7 Important remark

One might wonder if the sequence built (by adding text, a text written backward and pseudo-
random sequences) is not an 1ID sequence. It is a similar hypothesis which Marsaglia does by
building its CD-Rom. It is a such tendency that matches the result of [15]. But in fact, nothing
is proved.

One might then wonder if you can not apply to these sequences, the same technique as that
used for sequences T, (Y;,) and to prove P{(X1,...., Xn) € Bo} = L(Bo)[1+0b(1)e]. But it seems
very difficult to prove in a sure way.

Finally, it is much easier to apply the functions 77, : in this case, it requires only that Ky
the Lipschitz coefficient is not too big. It’s an hypothesis much simpler to be verified and it does
not require many efforts in some cases. That is why we choose to build IID sequences using this
technique

8 Use of Central limit theorem

There exists other noises y, such that Ky is not too large and m large enough. For example, one
can use software programs noises provided by machines and chips, etc..

In these cases, on can use the CLT (Central Limit theorem). That is a possibility which
is natural when one wants to increase reliably Lipschitz coefficient of conditional probabilities.
Moreover, this technique has the advantage of giving a clear idea of K since the conditional
densities are so close to Gaussian densities and since convergence is quick (e.g. cf [9]). On the
other hand, CLT holds under hypotheses rather weak if we use the following decomposition.

Notations 8.1 We denote by k(n) € N, an increasing sequence such that k(1) = 0, k(n) < n and
k(n)/n — 0 . We define the sequences u(n) and t(n) by : u(1)=1, u(n) = maz{m € N*|2m +

k(m) < n}, and t(1)=0, t(n) = n-2u(n) if n > 2. Let o(u)* = E{(X1 4+ X2+ .ccoc.e. +X,)?}. One
sets Su — X1+X2+.(..> ..... +Xu, gu _ Xu+1+Xu+2—(Q—.j ....... + Xt and S' = Xu+t+1+Xu+t+2(+). ........ +Xu+t+u.

Then, one can define assumptions of asymptotic independence.

Notations 8.2 : Let k € N*. We define conditions Hp,s(k) and H,,1(k) by the following way :
Hus(k) :Vpe N, p<k+1, E{(S,)P} — E{(S,)?} — 0 as n — oo.
Hur(2k) - V(p,q) € (N*)? , p+q<k+1, E{(S.)P(S,)1} — E{(S.)?}E{(5,)?} — 0 asn — oco.

Notations 8.3 : Let I}, ; = [j.4’k, (j+1)4*k[}. Let Ay j = {Su € Ikyj} and By, ; = {S{L € Ikd}-
Then, we define condition Hg and Hy by the following way :

Hg :VkeN,VjeN,P{A;;} — P{Br;} -0 as n— oo,

H;:Vk €N, V(j, j/) S NQ, P{A;%j N BkJ/} — P{Ahj}P{Bkﬂ‘l} —0asn—o00.

Then, if H,,s(c0) and H,,;(00) the CLT holds and an equivalent condition holds for H; and
Hg cf ([7], [8]). For example, the following theorem holds.

Theorem 5 We assume that Hs , Hy , Hys(4) and H,,1(4) hold. We assume also that E{(S,)?}—
E{(S")?} — 0 and E{&2} — 0 asn — oo . Then, S, 2 N(0,1) .

We can then apply these results to random sequences obtained from machines, chips, various
electronic files which have a certain asymptotic independence. More if one adds modulo m a good
pseudo random, tests show that the conditions H,,s(occ) and Hg(oco) are checked.

We therefore use lines of noises y; ,, € {0,1,....,,m — 1} which we sum : y,, = Zle Yin/m and
we apply Tj,. Indeed, in this case, the conditional densities are approximately Gaussian. We can
then increase Ky by estimating the coefficients of linear correlation. Thus we obtain coefficient
Ky whose we are sure and which are in general not too large.
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Then, by applying 7, and choosing good parameters depending on N, we obtain sequences x,,
which we can consider as a sample of an IID sequence of random variables

Now if we sum the random variables modulom : y,, = Ziszl Yin/m, we get even a better result
because in this case, the Y,, are asymptotically independent (cf section 5.2 of [9]). This improves
again, if it was necessary, the quality of the increase of Kj.

9 Building of random sequence

9.1 Choice of m and q

We are interested in the choice of parameters in the building of IID sequences.
We consider the case of texts y, = [my!, + randp(n) + my”,, + randy(n)]/m defined in section

8. Then, we shall impose that the sample size N satisfies % = 1/1000 (cf theorem 3 ).

We could take % = 1/10 or 1/100 without problem. We choose 1/1000 in order to be sure
that there will be absolutely no mistake.

Likewise, because the y,, are obtained using the method described in section 8, we choose Ky =
1000 although the calculations made in section 8 shows that we can probably choose it much
smaller.

So finally, we choose m and q so that 29/m = W .

Then, the particular choices of m and, therefore also of q, depends on questions of convenience.
For example, is that the computer has a program to perform multiplication and division of num-
bers which have more than 30 digits? In this case, we can choose m of order of 103 if the other
conditions permit.

If we use the CLT, we proceed in exactly the same way except that we may normally choose
Ko smallest : Ky < 10.

9.2 Example

By using this technique, we have created sequences z,, which admit the IID model for correct
model. We have used dictionary, encyclopedia, and Bible. As a matter of fact, we combine both
methods : we are made sums of 10 lines including 5 written backwards °. We have estimated
Ko = 0.01. In order to avoid any error we have choose Ky = 10* in the building of x,,.

One can download these real random sequences written in Matlab files in [13].

We have tested this sequence x,,. We have used the classical Diehard tests (cf [1], [2]), and the
higher order correlation coefficients (cf [6]). Results are in accordance with what we waited : the
hypothesis "randomness” is accepted by all these tests.

For example, we have used the Coupon collector’s Test. We keep the notations of [1] page 64.
We choose d=3,4,5,6,7,8 (with the notations of [1] ). Then, one uses chi squared statistics : we
denote them by x%,. We use various t (with the notations of [1] ). We choose t as a function of
d. We lump a few categories of low probability together.

We use samples with various sizes V1. We are interested in the maximum of these various X?\h'

The following table is that of the maxima of X?\h obtained for each d.

d 3 1 5 6 7 8
maz(x%,) || 11.02 | 13.59 | 18.08 | 16.73 | 20.08 | 22.84
as 11.07 | 12.59 | 14.07 | 15.51 | 16.92 | 18.31

101t’s probably too much. But in [9], we demonstrated theorems less performing about the increase of conditional
empirical probabilities. We obtained only P{Yy(n) € Ix|Yg(n—1) = Y1, Yg(n—2) = Y5, -----} = L(Ix) + Ob(1)e. This
means that the method employed in order to obtain these sequences is still much safer than what we assumed at
this time.
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For this test, we took many different samples (more than 100). It is not surprising that maxi-
mum are close to as.

We have carried out 100 tests in each category of other tests with significance level 5/100. We
denote by nj, and ng;, the number of tests passed or failed. Then, we have the following results.

T

Ny | iy
Equidistribution Test 9% | 4
Serial Test 94 | 6
Poker Test 92 | 8
Coupon collectors Test 95 | 5
Run Test 97 | 3
Maximum-of-t Test 95 |5
Collision Test 98 | 2
Birthday spacings Test 96 | 4
Serial Correlation Test 92 | 8
Higher order correlation coefficient Test || 96 | 4

10 Conclusion

By theorem 3 one can find models correct Y,? such that P{(X?, ..., X%) € Bo} = L(Bo)[1+0b(1)€]
where € is small and it is possible to build such sequences concretely.

Now, Ky increases very little when r; increases. Even, in some cases, it seems that it decreases.
It seems to be the case as soon as there is asymptotic independence. Then, at most 29/m decreases
much more quickly than Ky increases.

So by taking m large enough and by choosing well q, we found € small enough in a way that
there exists correct models which checks the conditions of proposition 5.1. Then, there exists a
correct model Y,%0 of {y,} such that 7,(¥,%) is the IID model.

Then, this result show that one can build sequences x, such that the model IID is a
correct model of z,,.

That means that x, behaves like any IID sample : a priori, z,, can check not the properties
which one awaits from a IID sample like certain tests, but that occurs only with a probability
equal to that of any IID sample.

By this method, we therefore have a mean to value the technique used by Marsaglia to create its
CD-ROM. We arrive in fact to prove mathematically that the sequence obtained can be regarded
a priori as random, what Marsaglia did not.
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