ABSTRACT

Approachability in infinite dimensional spaces and an application: a universal algorithm for generating extended normal numbers

Ehud Lehrer, Tel-Aviv University

The Approachability Theorem of Blackwell (1956) is extended to infinite dimensional spaces. We then apply the result to derive a universal algorithm that generates a normal sequence for any discrete stochastic process. It turns out that for selecting the n^{th} digit the algorithm conducts a linear (in n) number of calculations.