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ON THE ARITHMETIC AND HARMONIC

AVERAGES IN NONDISCRETE SETTING

FERENC MÓRICZ

Abstract. In recent years, the almost sure central limit theorem attracted widespread attention in
Probability Theory. It involves the harmonic (also called logarithmic) averages of a numerical
sequence. In our previous paper [2], we investigated the convergence behavior of the sequence of
harmonic averages of a given numerical sequence from the viewpoint of Summability Theory. In
the present paper, our aim is to extend this investigation from the discrete to nondiscrete setting.
Given a real or complex-valued function which is locally integrable on R+ , we give necessary
and sufficient conditions for the existence of the finite limit of its arithmetic or harmonic aver-
ages, respectively. These characterizations may be useful in the investigation of the almost sure
behavior of Stochastic Processes.
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