Sankhya : The Indian Journal of Statistics
2007, Volume 69, Part 2, pp. 330-343
© 2007, Indian Statistical Institute

On the Weak Law with Random Indices for Arrays of
Banach Space Valued Random Elements

Andrew Rosalsky
University of Florida, USA

Andrei Volodin

University of Regina, Canada

Abstract

For a sequence of constants {a,, n > 1}, an array of rowwise independent
and stochastically dominated random elements {V,;, 7 > 1,n > 1} in a
real separable Rademacher type p Banach space for some p € [1,2], and a
sequence of positive integer-valued random variables {T,, n > 1}, a general
weak law of large numbers of the form Z].Tgl a;(Vig — ¢nj)/blan] Li0is
established, where {cn;, j > 1,n > 1} is an array of truncated expectations,
and a, — 00, b, — 00 are suitable sequences. No assumption is made con-
cerning the existence of expected values or absolute moments of the random
elements {V,;, j > 1,n > 1}. The current work is a new version of a result
of Adler, Rosalsky, and Volodin (J. Theoret. Probab. vol.10, 1997, 605-623).
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1 Introduction

In this paper, for an array {V,;, j > 1,n > 1} of rowwise independent
Banach space valued random elements, a general weak law of large num-
bers (WLLN) will be established for the weighted sums Z;‘-F;l a;Vp;, where
{T,, n > 1} is a sequence of positive integer-valued random variables.

The general setting will now be described. Let (2, F, P) be a probability
space and let X be a real separable Banach space with norm || - ||. Let
{Vhj, j = 1,n > 1} be an array of rowwise independent X-valued random
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elements defined on (2, F, P), and let {a, # 0, n > 1},{b,, n > 1}, and
{an, n > 1} be sequences of constants with 0 < b, — 00,1 < a,,; — 0. Let
{T,, n > 1} be a sequence of positive integer-valued random variables, and
let {cn;, 7 > 1,n > 1} be a “centering” array consisting of (suitably selected)
elements in X'. In this paper, the main result, Theorem 3.1, establishes a
general WLLN of the form

T,
T oai (Vs — cpy
ity o) p -
Lown |

where for x > 0, |z] denotes the greatest integer less than or equal to x.
The number of terms in the sum in (1.1) is random, and the {7}, n > 1}
are referred to as random indices.

In the current work, the Banach space X is assumed to satisfy the geomet-
ric condition of being of Rademacher type p for some p € [1,2]. (Technical
definitions such as this will be reviewed in Section 2.) Conditions are placed
on the growth behaviour of the constants {a,, n > 1} and {b,, n > 1}.
The random elements {an, j > 1,n > 1} are assumed to be stochastically
dominated by a random element V' in the sense that (2.1) holds. The tail
P{||V|| > t} of the distribution of ||[V|| as ¢ — oo is controlled by (3.4), as
given in Section 3. No conditions are imposed on the joint distributions of the
random indices {7}, n > 1}, whose marginal distributions are constrained
solely by (3.2), as described in Section 3, and no independence conditions
are imposed between {T},, n > 1} and {V,,;, j > 1,n > 1}.

Theorem 3.1 is a new version of Theorem 1 of Adler et al. (1997). The-
orem 3.1 was obtained by Adler et al. (1997) with the assumption

T, = Op(an) (1.2)

(that is, limy oo sup,,>1 P {Tn/can > A} = 0) replaced by the stronger condi-
tion

Ty

pP { > )\} = 0(1) as n — oo for some constant 0 < A\ < co. (1.3)
Qp

In Proposition 1.1 below, it will be shown that (1.3) indeed implies (1.2). An

example will then be provided wherein (1.3) fails but (1.2) holds. However,

the condition (3.3) of Theorem 3.1 is slightly stronger than its counterpart
in Theorem 1 of Adler et al. (1997).

PROPOSITION 1.1. If (1.3) holds, then so does (1.2).
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PROOF. Let Ag be a value of A satisfying (1.3), and let ¢ > 0 be arbitrary.
By (1.3), there exists an integer N > 2 such that

Ty
P{—>)\g}§5foralln2]\7.

Qp

Choose A, 1 <n < N — 1 such that

P{&>)\n}§£f0ralllgn§]\f—l,

(79
and let \* = max{\,, 0 <n < N —1}. Then, for all A > \*,
T T
supP{—n > /\} < supP{—n > )\*} <e.
n>1 On n>1 Qn
Thus, since € > 0 is arbitrary,
T,
lim supP{n > )\} =0,
A—00 p>1 Qn

which establishes (1.2). O

For z > 0, let [2] denote the smallest integer greater than or equal to .

EXAMPLE 1.1. Let {7,,, n > 1} be a sequence of identically distributed
random variables, where
1 1 1

Plej = :T—.—7j21-
{ } ju+1) 5 g+1

Then 1
P{lej}:_.7 ]Zl
J

Let T,, = n71, and o, = n, n > 1. Now, for all 0 < A < oo and all n > 1,

P{Z—:>A}:P{T1>)\}:%

and so (1.3) fails. On the other hand,

T,
lim supP{—n > )\} = )\lim P{rn>A} =0
—00

A—00 p>1 e70)

and so (1.2) holds.



WEAK LAW FOR ARRAYS 333

The plan of the paper is as follows. For convenience, technical definitions
will be consolidated into Section 2. The main result and three corollaries
of it will be established in Section 3, and some final remarks concerning the
main result are provided in Section 4.

2 Preliminaries

Throughout this paper, the symbol C denotes a generic constant (0 <
C' < o0), which is not necessarily the same one in each appearance. Technical
definitions relevant to the current work will be discussed in this section.

The expected value or mean of a random element V', denoted by EV or
by E(V), is defined to be the Pettis integral provided it exists; that is, V has
expected value EV € X if f(EV) = E(f(V)) for every f € X* where XA
is the (dual) space of all continuous linear functionals on X. If F||V]| < oo,
then (see, e.g., Taylor, 1978, p. 40) V has an expected value.

Let {Y,,,n > 1} be a symmetric Bernoulli sequence; that is, {Y,,,n > 1}
is a sequence of independent and identically distributed (i.i.d.) random
variables with P{Y; = 1} = P{Y1 = —1} =1/2. Let 1 < p < 2. Then X is
said to be of Rademacher type p if there exists a constant 0 < C' < oo such
that

p N
E <CZanprorallN21andvneX,lgnSN.

n=1

N
> Vi
n=1
Let X** =X x X x X x --- and define

o0
C(X)= {(01,02, ) EXT: Zann converges in probability}.

n=1

Now the condition that X is of Rademacher type p is equivalent to the
condition that there exists a constant 0 < C' < oo such that

0
E Y,vn
n=1

This equivalence follows immediately from a famous theorem of It6 and
Nisio (1968) (which asserts that convergence in probability and almost sure
convergence are equivalent for series of independent random elements) and
Fatou’s lemma. Moreover, Hoffmann-Jgrgensen and Pisier (1976) proved for

E

P (o]
< CY  onllP for all (v1,vs,...) € C(X).
n=1
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1 < p < 2 that a real separable Banach space is of Rademacher type p if and
only if there exists a constant 0 < C' < oo such that

n P n
E|[> Vil| <CY EIV;IP
j=1 J=1
for every finite collection {V7,...,V,,} of independent mean 0 random ele-

ments.

If a real separable Banach space is of Rademacher type p for some 1 <
p < 2, then it is of Rademacher type ¢ for all 1 < ¢ < p. Every real separable
Banach space is of Rademacher type (at least) 1, while the £,-spaces and [,,-
spaces are of Rademacher type 2 A p for p > 1. Every real separable Hilbert
space and real separable finite-dimensional Banach space is of Rademacher
type 2. In particular, the real line is of Rademacher type 2.

An array of random elements {V,,;,j > 1,n > 1} is said to be stochasti-
cally dominated by a random element V if for some constant D < oo,

P{||Vnl| >t} < DP{||DV|| > t}, t >0, >1,n> 1. (2.1)

This condition is, of course, automatic with V' = Vi; and D = 1 if the
random elements {V;,;,7 > 1,n > 1} are identically distributed. It follows
from Lemma 5.2.2 of Taylor (1978), p. 123 (or Lemma 3 of Wei and Taylor,
1978) that stochastic dominance can be accomplished by the array of random
elements having a bounded absolute r* moment (r > 0). Specifically, if
SUp,,>1,j>1 El|Vajl||" < oo for some r > 0, then there exists a random element
V with E||V||P < oo for all 0 < p < r such that (2.1) holds with D = 1.
(The proviso that » > 1 in Lemma 5.2.2 of Taylor, 1978, p. 123 (or Lemma
3 of Wei and Taylor, 1978) is not needed, as was pointed out by Adler et al.,
1992.)

3 The Main Result

With the preliminaries accounted for, the main result of this paper, The-
orem 3.1, may be established. Theorem 3.1 is apparently a new result even
when the Banach space is the real line. It should be noted that the first
condition of (3.1) ensures that b, — oco. However, it is not assumed that
{bn,n > 1} is monotone. Moreover, the condition (3.4) is in the spirit of the
condition nP{|X1| > n} = o(1) of the classical WLLN with random indices
for a sequence of i.i.d. random variables {X,,, n > 1} (see, e.g., Chow and
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Teicher, 1997, p. 133). Also, note that for all 1 < A\ < oo, if either

[Aan | lan ]

> lalP = Z laj [P | or bixa,| = O(bla,)),
j=1

then (3.3) holds with k, = |a,|, n > 1 or k, = [ Aay ], n > 1, respectively.

Of course in Theorem 3.1, the larger is the Rademacher type p € [1,2],
the stronger is the condition on the Banach space. However, there is a
trade-off between the Rademacher type and the condition (3.1) when |a,| 1.
Specifically, when |a,| T, then (3.1) is weaker for larger p. To see this, let
1 < pp < p <2 and suppose that py satisfies (3.1). It follows from |a,| T and
the assumption by, /|a,| T that b, T. Then

Yy lagP Y75 |aglPolay PR
J _ J
bI:Z bﬁobﬁ—PO
pP—po
Sl (1)
< T (

P=P0 S (. |PO
< (%) % (since by /|an| 1)

= o(1) (since pg satisfies (3.1)),

since by, 1)

and so p satisfies the first condition of (3.1). Similarly, when |a,| T, the third
condition of (3.1) is weaker for larger p whereas the second condition of (3.1)
is automatic irrespective of the value of p.

THEOREM 3.1. Let {V,;, j > 1,n > 1} be an array of rowwise indepen-
dent random elements in a real separable Rademacher type p Banach space
for some p € [1,2], and suppose that {V,;, j > 1,n > 1} is stochastically
dominated by a random element V. Let {a,, n > 1} and {b,, n > 1} be
sequences of constants with a, # 0,b, > 0, n > 1 and suppose that by, /|an| T
and

P — P _ _ _n
2 fall = o). 2 lesl" = Olnfen), e Z Pl ~© (z?zl |aj|f’> |
(3.1)
Let {T,,,n > 1} be a sequence of positive integer-valued random variables
and let 1 < ay, — o0 be constants such that

T, = Op(an). (3.2)
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Suppose that for all constants 0 < XA < oo, there exists a sequence of integers
{kn, n > 1} such that

L)‘O‘HJ Rn
fn > lan), n=1and bl N JaglP = O | 5Py gl | (3.3)
Jj=1 Jj=1
Then if
bn,

where D is as in (2.1), then the WLLN

S ai (Vg = EVagI([Vas| < b/ 1agan) ) P
blan)

0 (3.5)
holds.

PROOF. Set

b .
co =0, cn:a—", Unj:anI(HanHSCLanj)a j>1, n>1.

|anl

First, it will be verified that

T
(Vg — Un,g
2]71 Jb( J ) P 0. (36)
Lon ]

Let £1 > 0 and 2 > 0 be arbitrary. By (3.2), we can choose \g > 0 such
that

T
sup P {—’“ > Ao} < e (3.7)
E>1 af
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Then, for n > 1,

T
"0 (Vig — U
P{wzlx j Jm>&}

b
T, T,
<P :5:: aj‘éqj ;é :E:: a]lJﬁJ
j=1 j=1
T, T,
<SP aVoj # > aiUnj| [ [Tn < Xoan] p + P{T0 > Ao }
j=1 j=1
LAOanJ
<PS U IVasll > clag] p +22 (by (3.7))
j=1
[Aoan |
< Y PVl > clan} + 62
j=1

< DPoan | PIDV| > el } +e2 (by (21))
= (1+0(1))DXo|an| P{|[DV]] > ¢|a,|} + €2

=o(1)+e2  (by (34))

thereby establishing (3.6), since €1 > 0 and g9 > 0 are arbitrary.

The proof will thus be completed if it can be demonstrated that

T
" oai(Upy — EU,,;
Eiti 0l ~BU) p |, .
L@nJ

To this end, again let e; > 0 and €2 > 0 be arbitrary and let Ag be as in
(3.7). Let {kn, n > 1} be a sequence of integers corresponding to A\g and
satisfying (3.3). Then for n > 1, arguing as in the proof of Theorem 1 of
Adler et al. (1997) wherein the Rademacher type p hypothesis and (2.1) are
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utilized,

T

4 (Unj — EUy

P{HZH i (Un; il >51}
bla)

T,
" oai(Upi — EU
HZ]_I ]( J ])|| > e

([T < Aocwn] } + P{T}, > Moan}

<P
{ O]
\)‘OOCnJ k
<P U Z a;j(Unj — EUnj) ‘ > €1b|ay,| + &2 (by (3.7))
k=1 j=1
C n Kn cp _ cp_
: bz, 4 as” | 22 %MD{HDVH > cpo1} + &2
Jj=1 k=1
= o(1) + &2,

since kp, > |an| — 00, and it was shown in Adler et al. (1997) that

1 n n cp_cpi
7 2l | Yo E—FELRP{DV] > i} = 0(1).
™oi=1 k=1

Since €1 > 0 and &2 > 0 are arbitrary, (3.8) holds, thereby completing the
proof of the theorem. O

The first corollary is also apparently a new result even when the Banach
space is the real line. The condition (3.10) is of course weaker than E||V1]| <
00.

COROLLARY 3.1. Let {V,j, 7 > 1,n > 1} be an array of identically
distributed and rowwise independent random elements in a real separable
Rademacher type p Banach space for some p € (1,2]. Let {T,,,n > 1} be a
sequence of positive integer-valued random variables such that

T, = OP(n) (3.9)
Then if
nP {|[Vi1]| > n} = o(1), (3.10)
then the WLLN
ZT; Vg T,
S - RV (V| < n)) 0 (3.11)
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holds.

PrOOF. Let a, = 1 and b, = a,, = n, n > 1. Then (3.1) holds. Note
that for all 0 < A < oo, (3.3) holds with k, = n, n > 1. The conclusion
(3.11) follows directly from Theorem 3.1. O

v

REMARK 3.1. Apropos of Corollary 3.1, if E||Vi;|| < co and EVi; = 0,
then (3.10) holds and by the Lebesgue dominated convergence theorem

Jim BLI(|[Vaa]| <)) = EViy =0.

Then (3.9) ensures that

I
“EEWVLI(|Vall < n) =0,

which, when added to (3.11), yields

T,
i Vg
@ P.o. (3.12)
n
However, EVi; = 0 can hold even when E||Vii]] = oo (for an example,

see Taylor, 1978, p. 41). In the next corollary, we show that under the
hypotheses of Corollary 3.1, if EVj; = 0, then (3.12) holds irrespective of
whether E||Vi1|| is finite or infinite.

COROLLARY 3.2. Under the hypotheses of Corollary 3.1, if EVi1 = 0,
then (3.12) holds.

Proor. If
Tim E(VuI(Vaall < ) =0, (313
then recalling (3.9)
T,

L E(Vul(||Viil| < m)) 0

and the conclusion (3.12) follows from (3.11). Thus we need to verify (3.13).
To this end, we appeal to the Orlicz-Pettis theorem (see, e.g., Pettis, 1938; or
Hille and Phillips, 1957, p. 78; or, for a simpler proof, Brooks, 1969), which
asserts for a random element V77 such that EVj; exists that the Banach
space valued set function v defined by

v(A)=E(Vi11(A), Ae F
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is countably additive. Consequently, it follows from E'Vi; = 0 that
lim E(ViI([[Vill < n)) = lim v([[Vi1]] < n)
n—oo n—oo

= lim |v([Via] = 0)+ Y v(j—1 <[Vl <)

n—oo
J=1

oo
v(IIViall =0)+ ) v(i =1 < [[Via] <)
j=1

=v [ [IVull=0u U -1 <Vl <4
7j=1

=(Q) = EVy; =0,

thereby establishing (3.13). O

REMARK 3.2. The special case T,, = n of Corollary 3.2 should be com-
pared with Corollary 1 of Rosalsky and Taylor (2004).

The example of Adler and Rosalsky (1991), which was also considered by
Adler et al. (1997), shows that Theorem 3.1 can fail if the norming sequence
{bla,|> m = 1} is replaced by {br,, n > 1}. In the ensuing corollary,
additional conditions are provided under which the norming sequence can
be taken to be {br,, n > 1} in Theorem 3.1. Note that the pair of conditions
(3.2) and (3.14) is equivalent to the single condition

Ty
lim ian{)\lg—S)\Q}:l

A1—0,Ag—00 n>1 Oy

which is substantially weaker than T, /v, P, ¢ for some constant 0 < ¢ <
0.

COROLLARY 3.3. Let {V,V,;, 7 > 1,n > 1}, {an,n > 1}, {by,n > 1},
{an,n > 1}, and {T,,n > 1} satisfy the hypotheses of Theorem 3.1 and
suppose, additionally, that by, T,

= 0Op(1), (3.14)

and
bla,] = O(b|ra,) for all 0 < A < 1. (3.15)
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Then the WLLN

Z]Tll aj (Vg E(Vas L[|Vl < bjai/1ajan D)) P
br,

n

0

holds.
PROOF. In view of Theorem 3.1, it suffices to show that

bla
% = 0p(1). (3.16)
Tn

Let € > 0 be arbitrary. By (3.14), there exists a constant 0 < A\; < 1 such
that

sup P{T,, < Ma,} <e.
n>1

By (3.15), there exists a constant C' such that
blan] < Cbria,s > 1.
Then for all A > C and n > 1,
[bLanJ > )\an] N[T, > \an] C [bLanJ > )\bp\lanﬂ (since b, T)
prg @.
Thus,

. blan)
lim sup P > A

A—00 p>1 T,

< lim sup (P { [bLOénJ > )\an] N [Tn > Alan]} + P{Tn < /\1an})

A—00 n>1

<e

proving (3.16) since € > 0 is arbitrary. O

4 Final Remarks

We close with several remarks pertaining to Theorem 3.1.

REMARK 4.1. If p = 1, the hypothesis of independence in Theorem 3.1
is not needed. The argument is the same as that for the similar remark in
Adler et al. (1997) pertaining to Theorem 1 there.



342 Andrew Rosalsky and Andrei Volodin

REMARK 4.2. The following example of Beck (1963) (also considered by
Adler et al., 1991; and Adler et al., 1997) shows that Theorem 3.1 can fail
if the Rademacher type p hypothesis is dispensed with.

Consider the real separable Banach space ¢; of absolutely summable real
sequences v = {v;,i > 1} with norm [|v]| = 32%°, |v;|. Let vl be the element
having 1 in its j** position and 0 elsewhere. Define a sequence {V;,j > 1}
of random elements in ¢; by requiring the {Vj,j > 1} to be a collection of
independent random elements with

, , 1
P{V; =oW} = P{V; = -0V} = 3 j>1

Set
an:‘/}, 1§j§n’ an:O,jZn—f—l,nzl.

Let p € (1,2], a, =1, b, = oy, = T;, = n, n > 1. Then (2.1) (with
V=V, and D =1), (3.1), (3.2), (3.3), and (3.4) hold. Since

noy
P{—HZH nill _ 1} =1, n>1,
mn

the conclusion (3.5) of Theorem 3.1 fails. It is well known (see, e.g., Adler
et al., 1991) that ¢; is not of Rademacher type p for any p € (1,2]. Thus the
Rademacher type p hypothesis cannot be dispensed with in Theorem 3.1.
We also note that while ¢; is of Rademacher type 1, with the above choice
of {an, n > 1} and {b,, n > 1}, the first and the third conditions of (3.1)
fail when p = 1.

REMARK 4.3. A perusal of Example 1 of Adler et al. (1997) reveals that
in Theorem 3.1, the corresponding strong law of large numbers is not valid;

that is, almost sure convergence does not necessarily hold in the conclusion
(3.5) of Theorem 3.1.
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