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Abstract In the simple case of a Bernoulli shift on two symbols, zero and one, by
permuting the symbols, it is obvious that any two equal entropy shifts are isomorphic.
We show that the isomorphism can be realized by a factor that maps a binary sequence
to another that is coordinatewise smaller than or equal to the original sequence.
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1 Introduction

Let N be a positive integer, [N] = {0, 1,..., N — 1},and Q = [N]Z.LetT Q- Q
be the left-shift given by (T'x); = x;41 for all i € Z. Given a probability measure p
on [N], we call B(p) = (22, pZ, T) a Bernoulli-shift on N symbols. We say that a
Bernoulli shift B(q) is a factor of B(p), if there exists a measurable map ¢ : 2 — Q
such that the push-forward of pZ under ¢ is qZ and¢p o T =T o ¢ on a subset of Q2
with pZ-full measure; we also call the map ¢ a factor from B(p) to B(q). We say that
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the Bernoulli shifts B(p) and B(q) are isomorphic if there exists a factor map ¢ from
B(p) to B(q) such that its inverse ¢_1 serves as a factor map from B(q) to B(p); in
this case, we call ¢ an isomorphism of B(p) and B(q). A factor map ¢ is monotone
if for all x € Q, we have ¢ (x); < x; foralli € Z.

Theorem 1 If p € (%, 1), then there exists a monotone isomorphism of B(1 — p, p)
and B(p, 1 — p).

Let us remark that the map defined by ¢ (x); = 1[x; = 0] for all i € Z, which just
swaps zeros and ones, is clearly an isomorphism of B(1 — p, p) and B(p, 1 — p).
However, it is not monotone.

It is easy to determine when two Bernoulli shifts are isomorphic via an invariant
introduced by Kolmogorov [9], which is non-increasing under factors and preserved
under isomorphisms. The entropy of a probability measure p = (po, ..., py—1) On
[N] is given by H(p) = — ZZNZBI pi log p;. Sinai [21,22] proved that if H(p) >
H (q), then B(q) is a factor of B(p), and Ornstein [16, 17] proved that the entropies of
two Bernoulli shifts are equal if and only if the two Bernoulli shifts are isomorphic.

Although it is easy to compute the entropy of a Bernoulli shift and to determine
whether two Bernoulli shifts are isomorphic, the actual factor map which realizes the
isomorphism is in general a much more complicated object. In some special cases,
the factor map has a simple description [2,15]. The first non-trivial example of an
isomorphism is due to Melshalkin [15], which also gives a monotone isomorphism. I
thank Zemer Kosloff for his help with the following example.

Example 1 (A classical example due to Melshalkin [15]) We will adjust the treatment
given in [12] to ensure monotonicity. Let p = (%, l, %, %, l) andq = (%, ‘—IL, }t, le 0),
so that N = 5, and p and q are probability measures on [N] = {0, 1, 2, 3, 4}. Let
x € Q = [S]Z. We define a factor map ¢ : 2 — € such that if x; = 4, then
¢(x); € {2,3},if x; € {2,3}, then ¢p(x); = 1, and if x; € {0, 1}, then ¢ (x); = 0.

It remains to specify what happens when x; = 4. Think of every x; = 4 as a right
parenthesis, and think of every x; # 4 as a left parenthesis. Ergodicity implies that
every parenthesis will be matched legally almost surely. If x; = 4, then let j be the
position of the corresponding left parenthesis. If x; is odd, then we set ¢ (x); = 3, if
x; is even, then we set ¢ (x); = 2.

By definition, the map ¢ satisfies ¢ o T = T o ¢ and is monotone. Melshalkin
proved that ¢ is an isomorphism of B(p) and B(q). O

It is easy to see that a necessary condition for the existence of a monotone factor
from B(p) to B(q) is that there exists a monotone coupling of p and q; that is, a
probability measure p on [N] x [N] such that p(-, [N]) = p, p([N],:) = q, and
p{(n,m):n>m} = 1. By Strassen’s theorem [23], the existence of a monotone
coupling is equivalent to the condition that Zf‘{:o pi < Zf:o gi forall0 <k < N,in
which case we say that p stochastically dominates q.

Theorem 2 (Quas and Soo [18]) Let p and q be probability measures on [N]. If p
stochastically dominates q and H (p) is strictly greater than H(q), then there exists
a monotone factor from B(p) to B(q).
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Ball [1] proved Theorem 2 in the case that the measure q is supported on two
symbols. In both of those papers, a strict entropy inequality is required. In this paper,
we treat the case of equal entropy, in the special case where there are only two symbols,
zero and one, in each of the Bernoulli shifts. The methods used to prove Theorem 1
can also be adapted to produce monotone factors in other specific cases, but we do not
know the answer to the following question.

Question 1 Let p and q be probability measures on [N] such that p stochastically
dominates q and H(p) = H(q). Does there exists a monotone factor from B(p) to
B(q)?

Russell Lyons [1] first posed the question of whether a monotone factor exists
between two Bernoulli shifts. The requirement of monotonicity makes defining maps
more difficult. In arelated problem, Gurel-Gurevich and Peled [6, Theorem 1.3] proved
that for p € (%, 1) there exists a monotone map ¢ : {0, 1Y% — {0, 1}% such that the
product measure (p, 1 — p)Z is the push-forward of (1 — p, p)Z under ¢; however,
their map is not be equivariant; that is, it does not satisfy ¢ o T = T o ¢.

See [9,17,24] for more information on entropy and the isomorphism problem in
ergodic theory. See [13, 18] for background on factors in probability theory.

The proof of Theorem 1 will involve some of the methods of [18], which in turn
combines ideas from various treatments of the Ornstein and Sinai factor theorems
given by Keane and Smorodinsky [10,11], Burton and Rothstein [3,4], del Junco
[7,8], and Ball [1]. We briefly summarize some of the main features and differences
in their proofs. Keane and Smorodinsky, and Ball employed a marker-filler method
and a version of Hall’s marriage theorem (see Remark 9). Del Junco also employed
a marker-filler method, but he replaced the marriage lemma with his star-coupling
(see Sect. 4). These constructions are explicit and they exhibit factor maps that are
finitary—an almost surely continuity property (see [20] for details). In a somewhat
more abstract approach, Burton and Rothstein proved that in a suitably defined metric
space, the set of all factors is a residual set, in the sense of the Baire category theorem.
This was the approach taken in [18], and will also be the approach we take here.

Dedication

Inever had the pleasure of meeting Professor del Junco, but I wrote to him in December
2013 about Theorem 2 with a preprint of [18]. He wrote back the same day saying he
was glad that an old idea of his had found another application and that he always felt
that the star-coupling was one of his best ideas.

His coupling was a key feature in our proof of Theorem 2, and will also be a star
feature in the proof of Theorem 1.

2 Coupling and stochastic domination

Strassen’s theorem [23] holds in the much more general setting of a partially ordered
Polish space. The proof, even in the case of a finite set is non-trivial, see for example
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1120 T. Soo

[14, Theorem 10.4]. However, in the special case of real-valued random variables
or random variables taking values on a finite totally ordered set, the proof is easily
obtained using a simple coupling of random variables.

2.1 Quantiles

Let X be a real-valued random variable, with cumulative distribution function or law
given by F(z) = Fx(z) := P(X < z) for all z € R. Define the generalized inverse of
F via F~!(y) := sup{x € R: F(x) < y}. Let U be uniformly distributed in [0, 1],
so that Fy(z) = z forall z € [0, 1]. We call Fy 1(U ) the quantile representation of
X. Itis easy to see that the random variable Fy ! (U) has the same law as X. When we
define random variables using the quantile representation sometimes we will refer to
the random variable U as the randomization; often U will be chosen to be independent
of any previously defined random variables.

If X and Y are two real-valued random variables, we say that X stochastically
dominates Y it P(X < z) < P(Y < z) forall z € R. A coupling of X and Y is a
pair of random variables (X', Y”) defined on the same probability space such that X’
has the same law as X and Y’ has the same law as Y. Let U be uniformly distributed
in [0, 1]. If we set X' := F;l(U) and Y/ = QI(U), then the quantile coupling
of X and Y is given by (X', Y’). We say that the coupling (X', Y') is monotone if
X' > Y'. Strassen’s theorem implies that X stochastically dominates Y if and only if
there exists a monotone coupling of X and Y. Clearly, the existence of a monotone
coupling implies stochastic domination; on the other hand, it is easy to see that the
quantile coupling is monotone under the assumption of stochastic domination.

Let us remark that stochastic domination and the quantile coupling are also similarly
defined in the case that the random variables take values in a finite totally ordered space.

Lemma 3 (Strassen’s theorem via the quantile coupling) Let X and Y be real-valued
random variables or random variables taking values in a finite totally ordered space.
If (X', Y") is a quantile coupling of X and Y, then X' is almost surely greater than or
equal to Y' if and only if X stochastically dominates Y.

In Sect. 4, we will discuss an ingenious variation of the quantile coupling due to
del Junco [7, Section 4], which will be a key ingredient in our proof of Theorem 1.

2.2 An simple application of Strassen’s theorem

Lemma 3 will be used to prove the following simple observation, which will serve as
the starting point in our proof of Theorem 1. For two binary sequences x and y of the
same length, we write x < y if and only if x; < y; for all indices i. Thus the relation
< defines a partial order on the set of binary sequences with the same length. We write
x = 10 to mean a binary sequence of n ones followed by ¢ zeros.

Lemmad Letn > land p € (3, 1). Let X = (X1,..., Xy) and Y = (Yy,...,Y,)
be an i.i.d. sequences of Bernoulli random variables with parameters p and 1 — p,
respectively. Let B, be the set of size n + 1 of all binary sequences z of length n of
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A monotone isomorphism theorem 1121

the form z = 1"~%0¢ for some € € [0, n]. Let X* and Y* be random variables that
have laws X and Y conditioned to be in B, respectively. Then with respect to the
order <, defined on binary sequences, X* stochastically dominates Y*, and there is
a monotone coupling of X* and Y*.

Note that in Lemma 4, although the set of all binary sequences of a fixed length is
only partially ordered by <, the set Bj, is totally ordered by <. The set B,, can also be
described as the set of binary sequences of length n that do not have a zero followed
by a one. We will refer to B, as a filler set.

Proof of Lemma 4 Lemma4 is simple consequence of the duality between p and 1 — p.
For every integer £ € [0, n], we have

n—{ ' ' n—~{ o
P = p) = A= p) 1
=0 i=0

i

this implies, using £ = 0, that P(X € B,) = P(Y € B,). Thus in order to prove
that X* stochastically dominates Y*, it suffices to show that for all z € B, we have
P(X <z, X € By) <P(Y <z, Y € B,). If 7 = 1"%0¢, then since p > 1 — p, by
equality (1) we have

n—~_
P(X <z, X € B)) = (1—p)°* (Z P - p)")

i=0

n—{

<p' (Z(l — p)”_e_ipi)
i=0

=P <xz,Y € By).

The existence of a monotone coupling follows from Lemma 3. O

3 Markers, fillers, and joinings
3.1 Markers

Letus fix Q = {0, 1}Z. Letx € Q. We call the interval [i, i + 1] C Z a primary marker
if x; = 0 and x;+1 = 1. Later, we will define secondary and tertiary markers which
will consist of consecutive primary markers. Note that two distinct primary markers
have an empty intersection. We call an interval of Z a filler if it is nonempty and lies
between two primary markers. Thus each x € Q2 partitions Z into intervals of primary
markers and fillers.

Let p € (%, 1), and consider the product probability measures on Q = {0, 142
given by u = (1 — p, p)Z andv :=(p, 1 — p)Z. Thus the probability that the zeroth
coordinate is a one under w is p and is 1 — p under v. By conditioning, an instance of
a random variable X with law u can be given by first deciding on the locations of the
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1122 T. Soo

primary markers, and then deciding on the content of the filler; the same observation
holds for a random variable Y with law v.

To be more precise, let T = {M, F}Z , where M and F are two symbols that stand
for ‘marker’ and ‘filler.” For each x € €2, define the hat map by setting

. M if i € Z is in a primary marker;

x() = .
F otherwise.

Let 7 and 7’ be push-forwards of the measures p and v via the hat map. Sometimes

we will refer to 7 as the marker measure. We have the following disintegration. For

T-almost every ¢ € T, there exists a probability measure, p, on €2, such that

/ FOOdux) = / ( / f(x)dm(x)) dr(t)

for all measurable f : 2 — [0, 00).

Remark 5 Keane and Smorodinsky [10, Lemma 4] give a concrete description of ;.
The measure j; assigns the sequence O1 to each primary marker interval of ¢, and is
a product measure on the filler intervals, where on a filler interval of length » it is the
law of n i.i.d. Bernoulli random variables with parameter p conditioned to be in the set
B,, of sequences of consecutive ones followed by consecutive zeros (see Lemma 4).
The analogous result holds of v. O

Remark 6 Notice that the probability that the origin is contained in a primary marker
is same under p and v. Keane and Smorodinsky [10, Lemma 3] proved that T = 7’.
Thus the marker measure t is the same for i and v and depends only on the parameter
p- This fact will also be important in our proof of Theorem 1. O

3.2 Joinings

A coupling of 1 and v is a probability measure £ on 2 x 2 that has marginals u
and v; a joining is a coupling that is invariant under the product shift 7 x T, so that
Eo(T xT)=E&. A joining & is ergodic if all £-almost sure (7 x T')-invariant sets
have measure zero or one. A coupling & is monotone if

E{x,y) e 2 x Q:x; >y foralli € Z} = 1.
A joining & is of marker form if for £-almost every (x, y) € © x 2 the binary
sequences x and y have the same primary markers. It follows from Remark 6 that
there exists a joining of p and v in marker form. We will use a monotone version of

this fact.

Proposition 7 There exists a monotone joining of (v and v of marker form.
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Proof By Remark 6, we have T = t’. Hence we may assume that there exist random
variables X and Y with laws p and v such that X and Y have the same primary markers
and filler intervals. Consider a coupling of X and Y defined in the following way. By
Remark 5, conditioned on the locations of the primary markers, for each filler interval
I of X, we know that the law of the restriction of X to [ is given by the law of a finite
sequence of i.i.d. Bernoulli random variables with parameter p conditioned be in a filler
set; furthermore, conditioned on the locations of primary markers, the restrictions of
X to each filler interval give independent random variables. The analogous statement
holds for Y. For each filler interval /, by Lemma 4, there exists a monotone coupling
of the restriction of X to I and the restriction of Y to /. Hence by applying Lemma 4
to each of the filler intervals independently, and leaving the primary markers alone,
we obtain a coupling (X', Y’) of X and Y whose law is monotone and of marker form.

O

3.3 The Baire category approach of Burton and Rothstein

Let p € (%, 1) and J = J(p) be the set of all monotone ergodic joinings of u =
a1 - p, p)‘Z and v = (p,1 — p)Z of marker form. Note that J is nonempty by
Proposition 7. Following the approach of Burton and Rothstein [4], we will show the
monotone isomorphisms are a residual set in J, when we endow J with a suitable
topology. Following del Junco [8], we assign a complete metric to J as follows. For
i > 0,let C; be the set of measurable C C 2 x 2 that only depend on the coordinates
Jj € [—i,i]; we will call such sets cylinder sets. For any two measures ¢ and £ on
2 x 2 (which may not be joinings), set

o0

A", 8) =D 27D sup [¢(C) — E(O).

i=0 CEC,’

Thus d” is the usual weak-star metric. For &€ € J, let & be £ conditioned to have the
primary markers given by ¢t € T. Let us remark that & is no longer a joining. Let 7 be
the common marker measure. For £, § € J, set

d, ¢) == / d"(&, &)d (). 2)

Standard methods show that (J,d) is a Baire space (see for example [18,
Lemma 17]). We will show that the set of monotone isomorphisms contains an
intersection of open dense sets of J, and hence is nonempty by the Baire category
theorem. To be more precise, let F denote the product sigma-algebra for . Let
P := {Py, P1} denote the partition of 2 according the zeroth coordinate so that
P = {xeQ:xo=1i}. Let £ € J and let ¢ > 0. If there exists T C T with
7(T) > 1 — & such that for every r € T’, and each P € o (P) there exists a P’ € F
such that

G((P'x Q) A QX P)) <e,
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1124 T. Soo

then we say that ¢ is an e-almost factor from B(1 — p, p) to B(p, 1 — p). For each
e > 0, let U be the set of all e-almost factors from B(1 — p, p) to B(p, 1 — p). Itis
routine to verify that U, is an open set (see for example [5, page 123-24]) and that an
element in the intersection of all the U, defines a monotone factor from B(1 — p, p)
to B(p, 1 — p) (see for example [19, Theorem 2.8]). The real work lies in verifying
that U, is dense; once this has been proved, the Baire category theorem gives that the
set of monotone factors from B(1 — p, p) to B(p, | — p) contains an intersection of
open dense sets, and hence is nonempty.

Theorem 1 asserts the existence of a monotone isomorphism which appears to
be a much stronger statement the existence of a monotone factor. However, one of
the advantages of the Baire category approach is that proving the existence of the
isomorphism requires little additional work. We define an approximate factor from
B(p,1 — p) to B(1 — p, p) in the analogous way. Let { € J and let ¢ > 0. If there
exists T € T with (T") > 1 — ¢ such that for every ¢ € T', and each P € o(P)
there exists a P’ € F such that & ((P x Q) A (R x P)) < ¢, then we say that ¢ is
an e-almost factor from B(p,1 — p) to B(1 — p, p). For each ¢ > 0, let V, be the
set of all e-almost factors. Again, one can verify that V, is an open set, and that an
element in the intersection of all the V; defines a monotone factor from B(p, 1 — p)
to B(1 — p, p). Moreover, any element in the grand intersection of all the U, and V,
defines a monotone isomorphism. It will become apparent that the same proof that
shows that U, is dense can be essentially copied to show that V, is dense. Thus the
Baire category theorem shows that the grand intersection is nonempty.

It remains to verify that for each ¢ > 0, the set U, of ¢-almost factors is dense.
Given ¢ > 0 and & € J, we need to find &' € U, with d(&, &’) < &. We will define &’
as a certain perturbation of & which will be obtained using del Junco’s star-coupling
[7, Section 4 and Proposition 4.7].

4 The star-coupling

Let X and Y be random variables taking values on finite sets A and B, respectively. In
this section, we will discuss various couplings of X and Y; that is, random variables
X’ and Y’ defined together on the same probability space with the same distribution
as X and Y, respectively.

Let p be ajoint probability mass function for X and Y. We say that anelementa € A
is split by p if there exist distinct b, b’ € B, such that p(a, b) > 0 and p(a, b’) > 0.
For the purposes of defining factors, we are interested in couplings that do not split
many elements.

Remark 8 Let us remark that if we assign an arbitrary total ordering to A and B, then
the law of a quantile coupling of X and Y will split at most | B| — 1 elements of A.

Remark 9 Keane and Smorodinsky [10, Theorem 11] proved that there is a coupling
of X and Y with law p’ that will split at most | B| — 1 elements of A and in addition, p’
is absolutely continuous with respect to p; that is, p(a, b) = 0 implies p’(a, b) = 0.
A version of their theorem was used in the proof of Theorem 2, but we will not need
to appeal to this result in our proof of Theorem 1. %
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Let X and Y be jointly distributed random variables taking values on totally ordered
finite sets (A, <) and (B, <), respectively. Let X’ have the same law as X. One way
to generate another random variable Y’ so that (X', Y’) has the same joint distribution
as (X,Y) is to appeal to a quantile representation. Consider the set of conditional
cumulative distribution functions given by Q, :=P(Y < b | X = a) foreach a € A.
Let U be uniformly distributed in [0, 1] and independent of X’. Set Y’ := Q;(,l U). It
is easy to verify that (X', Y’) has the same joint distribution as (X, Y); we call (X', Y’)
the conditional quantile representation of (X, Y).

The next coupling we discuss is due to del Junco [7,8]. Let (X1, Y1) and (X», Y>) be
random variables taking values on the finite sets (A1, B1) and (A2, By), respectively.
Suppose thateach of the sets A, Az, By, and B; are totally ordered sets. We will define
(X', Y]) and (X}, Y;) such that (X}, Y/) has the same law as (X;, Y;) fori = 1, 2.
Let U;, U,, and U be independent random variables uniformly distributed in the unit
interval [0, 1]. Let X /2 and Y 1’ be independent random variables that have the same laws
as X» and Y1, respectively; more specifically, we may assume that they are given by
their respective quantile representations with sources of randomization given by Uj
and Uj. Next, using the same source of randomization U, let Y, be such that (X}, Y7)
is the conditional quantile representation of (X», ¥>), and let X be such that (¥, X|)
is the conditional quantile representation of (Y1, X1). We refer to (X1, Y{), (X}, Y}))
as the star-coupling of (X1, Y1) and (X3, Y>).

Remark 10 Itisimmediate from the definition the star-coupling that X/, is independent
of (Y{, X}) and Y] is independent of (X}, Y). O

Remark 11 1t follows from Remark 8, that the star-coupling of the random variables
(X1, Y1) and (X3, Y») taking values on (A1, By) and (A3, B>), respectively, has the
property that for a fixed ay € A, and b; € Bj, the number of a; € A; such that
there are distinct b, b, € By with both (a1, by, a2, by) and (ay, by, az, b)) receiving
positive mass under the law of star-coupling (X, Y|, X5, Y;) is at most |By| — 1. ¢

Remark 12 del Junco refers to his coupling as the *-joining [7,8]. %

We may also iterate the star-coupling to more than two pairs of random vari-
ables. For example, if (X;, ¥;) are finite-valued random variables taking values in
totally ordered spaces (A;, B;) fori = 1,2, 3, we define its iferated star-coupling
in the following way. Take the star-coupling of (X1, Y1) and (X», ¥>) to be given by
(X1, Y)]), (X}, Y3)). Assign a lexicographic ordering to the set Aj x A, and take
the star-coupling of ((X], X5), (¥{,Y3)) and (X3, ¥3), to obtain random variables
(X7, X5, X5), (Y[, Yy, YY)). Notice that by definition of the star-coupling, (X, ¥/")
has the same law as (X;, Y;) fori =1, 2, 3.

We will make use of the following variation of the iterated star-coupling. Let p
be a probability measure on the finite set A x B which has projections « and 8 on
the sets A and B, respectively. For every k € Z%, let a* and g¥ denote the k-fold
product measures on A¥ and B*, respectively. Let ninjtial and kgroup > 2 be integers.
Let Z; = (X;, Y;) be random variables with the following grouping property with
law p and constants njpjtja1 and Kgroup. For each i > 1, the random variable Z; takes
values on (A x B)Keow = AKerow 5 Bkerow and has a law that has projections arfzrow and
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1126 T. Soo

Bkeow on Akerow and Bkeow | respectively, and a projection p on each copy of A x B.
Similarly, for i = 0, the random variable Z takes values on (A x B)"inital and has a
law that has projections o/"initial and B"initial opn A™initial apnd BMinitial | respectively, and a
projection p on each copy of A x B.

Fori > 1, write X; = (X}, ...,Xf,‘g“’“"), Y = (Y], ...,Yl."g“’“"), zf (Xf Yf)

Yimlss — (Yil’ o Yikgfoup 1)’ and Z{mss — (Xia YimlsS)_

First, consider the following coupling of X, X1, Yo, and Y;. The resulting coupling
will not be a coupling of Zy = (Xo, Yo) and Z1 = (X1, Y1), but the resulting coupling
as a measure on (A x B)"initai Tkgow will have p as a projection on each copy of A x B.
Let W = (E, F) have law given by the product measure pXeow. Let (Zo, émm)
be a star-coupling of Zg = (X, Yp) and W™$ = (E, F™%), Using independent
randomization, let Y- lr P be such that the pair (X1 kgroup er “P) is the conditional quantile
representation of Weow — (Ekeow = Fkeow) Tt is easy to verify from the properties of
the star-coupling and the independence of (W', ..., Wkeow) that er P is independent
of Ylmiss' MOreover, (Zo (X1, (Y1miss Yrep)) is a coupling of Zy and W such that
(Xo, X1) has law onital Hhgrow and (Yo, Y1 miss 'y P) has law piita-therow  We will
refer to this coupling as the star—couphng with replacement of Zp and Z;.

Here, two ‘replacements’ take place, Z; was replaced by W = (E, F) which has
the product measure pfeow as its law, and we only applied the star-coupling to Z
and WMisS_ where in the final construction, the ‘missing’ value is replaced with a
conditional quantile representation.

We iterate this construction as follows. First, let (Z{, Z]) be the star-coupling
with replacement of Zp and Z;. Next, we take the star-coupling with replace-
ment of ((X/, XD, (Y5, Y )) and Z»; to obtain random variables ((X/ , Xi X2), (Y’,

Y’ YoM, ¥,P)) taking values on A”iniial T 2Kerowp 5 Brinitai+2kgrow with a law that has

prOJectlons otinitial +2Kgroup and Brinitial+t2keow | respectively. Finally, it is clear that this
construction can be extended an arbitrary number of times in the obvious way. We call
this construction the iterated-star coupling with replacement of Zy, Z1, ..., Z,.

The importance of the star-coupling can be summarized in Proposition 13, below;
it is a version of del Junco’s [8, Proposition 4.7].

Proposition 13 (del Junco) Let p be a probability measure on the finite set A X B
and have marginals « and B, on A and B, respectively. Assume that H(x) = H(B).
Let kgroup > 2. For n > 0, there exists Ninitial = Minitial (1, Kgroup) € Z7 such that the
following holds.

Letn € Z%. Let Z; = (X;,Y;), fori =0, 1,...,n, have the grouping property
with the law p and constants nipitial and kgroup. Define the following product spaces

«__ AMiniti kg | AMinitial Tk j
Ij -—= A'tinitial y AKgroupJ — A7initial groupJ’

. RMiniti KeroupJ — pinitial +Keroup
Jj = B initial X B group J = B initial gmup]’

and

J/ = B(kgroup_l)j.
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Fory = (3o, (V15 Y))s - +» (), ¥})) € Jj = Biniial x Blarow) — Btniial 5 (Blerow 1
B) x -+ x (BXeow=1 % B) [t

y=01...,y) €l

Let W, = (Xy, Yn) be a random variable given by the iterative star-coupling with
replacement_of 20,21, ..., Zy. There exists a deterministic function ¥ : I, — J,
such that P(Y, = V(X)) > 1 —n.

The proof of Proposition 13 uses the Shannon—McMillan—-Breiman theorem and
Remark 11. A version of Proposition 13 is also used the proof of Theorem 2 of Quas
and Soo, see [18, Proposition 14].

5 The proof of Proposition 13

Proof of Proposition 13 We will place conditions on nipja later. Let & := H(x) =
H(B). Let ¢ > 0 such that

h=2e> (1= =) (h+o). 3)
group
Set
L; := ninitial + kgroupj, for0 < j <n.
Letx € I be given by x = (xo, ..., x;). We say that X is «-good if
ali(x) < el )
and is a-completely good if for all 0 < i < j, we have (xo, ..., x;) € I; is good.

The corresponding definition for 8 is more complicated. We remark that in the
presence of a strict entropy gap, H(«) > H(f), the definition could be more simple
and symmetric (see for example [10, page 366] or [18, Proof of Proposition 14]. We
declare that every y € Jo is 8-good. Set

L; := (kgroup — 1)j for0 < j <mn,

sothat Lj = L; + niniar + j. We say thaty = (vo, (1. ¥}), ... (vj, ¥})) € J is
B-good if

BYI (§) > e~ h=29)L5, )

Note that being B-good does not depend on the behavior of (yo, y, ..., y}) and L;

appears in the exponent rather than L ;j on the right hand side of (5). We say that y is
B-completely good if forall0 < i < j,wehavey; = (yo. (y1,y)),---. (i, ¥)) € Ji
is good.
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Note thatify € J, is not completely good, then for some j > 1, we have ,BI_‘J’ ¥y <
e~ =29L; “and by (3),

ﬂL, ¥j) < e~ (h=20)Lj _ ,—(1=1/kgroup) (h+e)Lj _ e—(h+s)£j. (6)

Fortwo elementsy, z € J;, we say that they are equivalent if y = z. Welet[y] C J;
be the equivalence class of y. Given a measure on I; x J; we say it finely splits an
element x € I; if there exists y, z € J; such that [y] # [z] and for which the measure
assigns positive mass to both (x, y) and (X, z).

For j > 0, let W; = (X;,Y;) be a random variable given by the iterative star-
coupling with replacement of Zy, Zy, ..., Z;, where we set Wq := Zo; thus (X;,Y;)
takes values in I; x J;. We say that x € I; is desirable if the following properties are
satisfied.

(a) The element x is o-completely good.

(b) The element x is not finely split by (the law of) W; = (X;,Y).

(c) Furthermore, up to equivalence, there is a unique S-completely good y € J; for
which (x, y) receives positive mass under (the law of) W ;.

For desirable x € I, set W;(x) =y, where y is determined by condition (c); otherwise
if x is not desirable simply set W ; (x) =y’ for some predetermined fixed y’ € J;. Note
that

P(Y; = ¥;(X;)) > P(X; is desirable).

Remark 11 and del Junco’s inductive argument [8, Lemma 4.6] will be used to show
that for all j > 0,

P(X; is not desirable) < P(X; isnot c.g.) +P(Y; isnot c.g.)

j—1
+ B Y ool ™
i=0

where “c.g.” is short for completely good.

The case j = 0 is vacuous, since being good implies being completely good, and
under Zg no elements are finely split.

Assume (7) for the case j — 1 > 0. We show that (7) holds for the case j. Let E be
the event that X;_; is desirable, but X; is not desirable. Clearly,

P(X; is not desirable) < P(X;_; is not desirable) + P(E). (8)

Note that on the event E, the random variables X;_; and Y ;_; are completely good.
Observe that the event E is contained in the following three events

() Ey := The random variable X is not good, but X;_; is completely good.
(I) E := The random variable Xj is completely good, but is finely split under the
iterative star-coupling W, even though X is desirable.
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(IIl) E3 := The random variable Yj is not good, but Y;_; is completely good.

Clearly,

P(Ey) +P(X;_1isnotc.g.) = P(X; isnotc.g.). ©)]
Similarly,

P(E3) +P(Y;_1isnotc.g.) = P(Y; isnotc.g.). (10)

Let us focus on the event E5. Let X i = (Xj-1, X), so that X takes values in Akeroup
We show that for any x € A*eow and any completely good y € J j—1 that

P(Ey | X =x,Yj_1 =¥) < |Bfeowe—eLi-1 (11)

so that P(E,) < |B|keowe¢Li-1 and it follows that (7) holds by (8)—(10), and the
inductive hypothesis.
Note that if x and y are good, then

P(Xj_l =X, ?j—l =y, X =x)

PX,_1=x|X=x,Y,_1=¥) = _ _
! ! P(lezy,sz)

( e ) (12)
_PXji=x)
" P(Y=9)
seﬂHA, (13)

where (12) follows from the independence properties of the star-coupling (with
replacement) and (13) follows from (4) and (5). Also note that if x is desirable, then
if (x, x) is finely split under W, then for the unique, up to equivalence, y for which
(x,y) receives positive mass under W;_; there exist (y,u), (y',u') € BFeow =
B¥eow=1 % B such that y # y’ and both ((x, x), (y, y, u)) and ((x, x), (y, Y, u))
receive positive mass under W ;. By Remark 11 and the definition of the star-coupling
with replacement, for a fixed x € Akerowp and y € J;_1 the set of all x such that
there exists distinct y, y' € BXeow=! for which there are u, u’ € B such that both
((x, x), (y, y,u)) and ((x, x), (y, y’, u')) receive positive mass under W; has at most
| B|kerow—1 _ 1 elements; thus summing over all such x yields (11).

The Shannon-McMillan—-Breiman theorem implies that njmiia can be chosen so
that all three terms in (7) can be made smaller than 7 /3. This is done in the following
way. Set

Salk, K) = {a c AKX 1ql@) < e forallk < £ < K}
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and
Splk, K) := {b e BK . glb) > e WO forall k < ¢ < K} :
where we have the slight abuse of notation that if a = (ay, ..., ak), then ot (a) =
¢
a(ay,...,ap).

First, by the Shannon—-McMillan—Breiman theorem choose « so that for all K > «,
we have

BE (S, K)) > 1 — /3. (14)

Next, using the Shannon—-McMillan—Breiman theorem again, choose njpiga; suffi-
ciently large so that the following three inequalities are satisfied:

X (Sa(Minital, K)) > 1 —n/3 forall K > ninigal, (15)
min {ﬁ@(y) ~0:yeBLO<t< K} > ¢~ (=20 mniia (16)
and
Oo .
|Bfeow " e < /3. (17)
i =Nipitial

Finally, we will verify that this choice of njpja is sufficient. Condition (15) gives
that P(X; isnotc.g.) < n/3. Recall that by definition, L; > njyjja for all j >

0, so that (17) ensures that |B |kewouw Zl];ol e fLi < p/3. It remains to verify that
P(Y; isnotc.g.) < n/3.
The definition of completely good (5), gives that if
y = (y03 ()’1: yi)’ R (ij y;)) € J}’l
is not completely good, then for some i > 0, we have
131_4 Fi) < e~ (h=2e)Li _ e—(h—28)ninma1’ (18)
where y; = (yo, (1, ¥}) - .-, (i, ¥/)); inequalities (18) and (16) imply that
L; > «; (19)
moreover, (6) gives that
Bl (§i) < el (20)

Hence if y is not completely good, then by (19) and (20) it belongs to the complement
of Sp(x, K) for all K > «. Thus (14) gives that P(Y; is not c.g.) < n/3. O
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In Proposition 13, we have that given x € I, with high probability, up to equiva-
lence, it determines a corresponding

Y =00, 01 ¥ -+ Ons ¥)) €

It will be useful to refer to (yo, yi, R y,’l) as the undetermined coordinates, and
(1, - -+, yn) asthedestined coordinates. We say that there are niyjtiq +7 undetermined
coordinates, since yo € B"intel and y; € B for 1 <i < n, and there are (kgroup — )12
destined coordinates.

6 Perturbing the joining

Let & € J be a monotone joining of marker form. We will define a perturbation &’ of
& using the iterated star-coupling with replacement. The perturbation will depend on
a few parameters. With the help of Proposition 13, we will be able to make a choice of
these parameters so that &’ will be an almost factor and close to & in the metric defined
in (2).

6.1 Defining the perturbation

Let kmark < rmark be large integers to be chosen later. A secondary marker is the max-
imal union of at least kmark consecutive primary markers, so that secondary markers
have no filler between them and if the interval [i, j] is a secondary marker for x € €2,
then x restricted to [i, j] has the form 0101 - - - 0101.

Similarly, a tertiary marker is the maximal union of at least ry,k consecutive
primary markers. We call the set of integers between but not including two secondary
markers a block, and the set of integers between but not including two tertiary markers
acity. Thus within a city there are blocks, which we consider ordered from left to right.
Note that a block may contain primary markers.

Letp € (%, 1).Leté € J(p).LetZ = (X, Y) havelaw &. Suppose that we are given
that Z has primary markers given by ¢ € T. Let I C Z be a block of length n. We are
interested in the distribution of the random variable taking values in {0, 1} x {0, 1}"
given by the distribution of Z, conditioned on ¢, restricted to /. The type of the block
1 is defined to be the vector containing an alternating sequence of integers that are the
lengths of the filler and marker intervals in / and the length of the type is simply the
sum of the integers in the type which give the length of the block. The distribution of
this random variable is determined by the parameter p and the type of /. There are
a countable number of types. Fix an enumeration (type;);cn of the types and let p;
be the corresponding law. Associate to each type-i block a large integer nfniﬁal which
will be chosen later; here i is an index that is not an exponent. A census of a city is
the sequence of nonnegative integers c¢;, where each c; is the number of type-i blocks
in the city.

Remark 14 Note that for every i € N, if the length of the type-i is n, then p; is a
probability measure on {0, 1}"* x {0, 1}" with projections «; and g; that have equal
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entropy. The equal entropy assertion also follows from the duality between p and
1—p. O

A modification of Z = (X, Y) on a subset of Z is a coupling of X and Y given
by Z' = (X', Y’) such that Z’ is equal to Z off the subset and has the same primary
markers as Z. We will define a modification Z’ of Z so that the law of Z’ will be a
member of J. The modifications will be made independently on each city, so that we
need only define what changes occur on a city. On each city the modifications will be
made independently on each set of types, so that we need only define what changes
occur on each set of types.

Suppose that the primary markers of Z are given by ¢ € T. Fix i € N. Let us focus
on the type-i blocks in a single fixed city. We will refer to this modification as the
star-modification of type-i on a city. Suppose that the census c is such that we may
write

¢ = n{niﬁa] + (’Iikgroup +ri, (21)

where 0 < r; < kgroup and g; is an nonnegative integer. We will not make modifications
on the last r; blocks. Suppose that length of the type-i block is n. It may be helpful to
think of two different copies of {0, 1}"* by setting A = B = {0, 1}".Let W = (Wj)ji:]
be the set of random variables taking values in A x B obtained by taking the restriction
of Z, conditioned to have primary markers given by ¢, to each block of type-i in the
city. Although W gives an identical sequence, where each W; has law p;, it may not
be independent. However, the projections on A and B are independent; if we write
W; = (X;, Y;), then by Remark 5, we have that X = (X;) and ¥ = (¥;) are i.i.d.
sequences. Consider the first n; ;... random variables together as a single random
variable taking values in (A x B)”initial, and each subsequent kgroyp random variables
together as random variables taking values in (A x B)Xeow We obtain a sequence of
random variables M = (Mo, M1, ..., My,). Thus M takes values on

i _ i ) i .
(A x B)ninitial+q'kgl'°UP = Ainitia T4 Kgroup s BMinitial Ti kgroup

Take the iterative star-coupling with replacement of these random variables to obtain
new random variables M’ = (M}, ..., M (’1’,); furthermore, using independent ran-
domization, we may stipulate that these random variables are independent of Z. We
define a modification Z’ of Z by replacing the values of M with those of M’, so that
Z = 7' off the type-i blocks in the city, and if Z restricted to the type-i blocks, then
it is given by M, then Z’ restricted to the type-i blocks is given by M’. The iterated
star-coupling with replacement gives that the law of each M } projected onto each of
the ninitial + gikgroup copies of A x B is p;, so that monotonicity is preserved and
the primary markers remain unchanged. Also, the projections of M and M’ on A% ~"i
have the same law. Similarly, the projections of M and M’ on B ~"i have the same
law, so that by Remark 5, the random variable Z’ gives the required coupling.

Note we have only defined the star modification of type-i when ¢; > nfnitial ~+Kgroup-
In the case that ¢; is not sufficiently large, we simply do nothing, that is, we stipulate
that the star modification of type-i leaves everything unchanged.
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For a single type-i, if we apply the star modification of the type on each city,
independently, then we obtain a modification of Z that has law that belonging to J.
We call this the star-modification of type-i of Z. We summarize our construction in
the following proposition.

Proposition 15 Let p € (%, 1) and & € J(p). If Z has law & and if Z' is a star
modification of Z of a particular type, then the law of Z' is also a member of J(p).

Given a finite set of types, the star-modification of Z on the set of types is obtained
by applying the star-modification in succession, starting with the smallest type.

Remark 16 In our construction of the star modification of type-i on a city, we relied
on the fact that the law of M ; still has a projection of p; on each copy of A x B to
ensure that primary markers and monotonicity are preserved. This fact will also be
important for us later in proving that the parameters of the star-modification Z’ of Z
can be chosen so that it is a small perturbation in the d-metric, since on the event that
the origin is contained in a block, and the coordinates of a cylinder set C lie in that
block, we have that the probabilities of C under Z and Z’ are not only close, they are
equal! This is another one of nice features of del Junco’s star coupling. O

6.2 Choosing the parameters

From the discussion in Sect. 3.3, it remains to show that given a joining & € J(p), we
can choose parameters so that the star-modification of a random variable with law Z
on a finite set of type results in a random variable with law &’ that is close to & in the
metric defined by (2) and is also an almost factor.

Proof of Theorem 1 Let p € (%, 1). Let ¢ > 0. As discussed in Sect. 3.3, it suffices
to show that Uy, the set of e-almost factors from B(1 — p, p) to B(p, 1 — p) is dense.
The proof that Vg, the set of e-almost factors from B(p, 1 — p) to B(1 — p, p) is
similar with the roles of p and 1 — p reversed.

Let £ € J(p) and Z have law £. Let ¢ > 0. We will choose the parameters for
the star-modification Z’ of Z as follows. The modification will occur on a finite set of
types 7', which will be specified later. Recall that in the star-modification, some blocks
are left unchanged, so that Z equals Z’ on those blocks, and whereas some blocks
are modified via the iterated star-coupling with replacement, so that Z may not equal
to Z’ on those blocks. Note that Z' and Z always share the same primary markers,
and although markers may lie in the modified coordinates they are always preserved.
If & is the law of Z’, then these parameters will be chosen so that d(§, &’) < ¢ and
&' € U,. We choose the parameters as follows.

(i) Sete’ := &/100.
(ii) Lets > 0 be small enough and £* be large enough so that two measures ¢ and ¢’
on {0, 1}Z x {0, 1}Z are &' close in the metric d*, if for all cylinder sets C € Cy+,
we have |£(C) — ¢/(C)] < 6.
(iii) Choose kmark sufficiently large so that with probability at least 1 — &’ the origin
is in a block and the interval [—2£*, 2¢*] is in the block.
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(iv) With this choice of kmark, there exists L > 0 such that with probability at least
1 — 2¢’ the origin will in a block and the length of the block will be between £*
and L.

(v) In particular, there exists a finite set of types 7, those with lengths between £*
and L, such that with probability at least 1 — 2¢’, each block will be of type 7.
Since we have a fixed enumeration of the types, we will view 7 as a subset of
N.

(vi) Set kgroup = 1/ + 1.

(vii) For each i € N, choose nfnitia] via Proposition 13, by substituting p = p;,
Rinitial = N> a0 7 = €.

(viii) Let c be the census of the city containing the origin. If ¢; is sufficiently large,
define ¢; as in (21). Choose ryqrk sufficiently large so that with probability at
least 1 — ¢/, the origin is in a city, and for all i € 7 the census will satisfy
Minitial/9i < €'

Applying Proposition 15 a finite number of times gives that ¢’ € J. By Remark 16,
conditions (i), (ii), and (iii), imply that d(¢’, ¢) < &.

It remains to verify that ¢’ € U,. Callt € T a model marker if the block containing
the origin is a modified block and the origin lies in a destined coordinate. Property (vii)
and Proposition 13 imply that for all model markers ¢ € T there exists a deterministic
measurable ¢ : Q — {0, 1} such that

G Y) 1 (x,y0) = (Y (0))) > 1 —¢' (22)

For a particular type-i, with ¢; = nfnmal + gikgroup + i as in (21) the ratio of
undetermined coordinates plus those that are unchanged to destined coordinates is
(nfnitial +qi +71i)/qi (kgroup — 1). Recall that r; < kgroup. Conditions (iv), (v), (vi), and
(viii), ensure us that the set of model markers has probability at least 1 — 7¢’; this fact
together with (22) and (i) imply that ¢’ € J. O

7 Some other examples

One of the key observations of Keane and Smorodinsky [11, Lemmas 2 and 3] that
allowed the definition of markers in their proof of that two Bernoulli shifts B(p) and
B(q) of equal entropy are isomorphic was that one could assume without loss of
generality that pg = qo in the case where p and q give non-zero mass to three or
more symbols, and in the case where p gives non-zero mass to only two symbols,
then one can assume that pé p1 = q(])‘ql from some k. In general, in the construction
of monotone factors, we may not make this reduction since monotonicity may not
preserved. However by a straightforward adaptation of the proof of Theorem 1, the
following monotone versions of the Keane and Smorodinsky reductions are enough
to prove the existence of a monotone isomorphism.

Theorem 17 Let N > 2. Let p and q be probability measures on [ N] of equal entropy.
Suppose p stochastically dominates q, and furthermore there exists i > j such that
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pi = qj and p* stochastically dominates q*, where p* is the law of a random vari-
able with law p conditioned not to take the value i, and q* is the law of a random
variable with law q conditioned not to take the value j. Then there exists a monotone
isomorphism of B(p) and B(q).

Theorem 18 Let N > 2. Let p and q be probability measures on [ N] of equal entropy.
Suppose p stochastically dominates q, and furthermore there exists i > j and k > £
such that p; p = q;qe and for all n > 1, we have that p"* stochastically dominates
q"*, where p™* is the law of a random vector with law p" conditioned so that an
occurrence of an i is never immediately followed by an occurrence of a k, and "* is
the law of a random vector with law q™ conditioned so that an occurrence of a j is
never followed by an occurrence of an £. Then there exists a monotone isomorphism
of B(p) and B(q).
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