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Rosalsky, A., 2003. Some strong law of large numbers for Banach space valued summands
irrespective of their joint distributions. Stochastic Anal. Appl. 21, 79-95], Theorem 1) for
random elements in a real separable Banach space is presented, and some other results
of a.s. convergence related to SLLNs in ([Cantrell, A., Rosalsky, A., 2004. A strong law for

%Sgiz compactly uniformly integrable sequences of independent random elements in Banach
60F15 spaces. Bull. Inst. Math. Acad. Sinica 32, 15-33], Th. 3.1) and ([Cantrell, A., Rosalsky, A., 2003.
60B11 Some strong law of large numbers for Banach space valued summands irrespective of their
60D05 joint distributions. Stochastic Anal. Appl. 21,79-95], Theorem 2) are derived. No conditions

of independence or on the joint distribution of random elements are required. Likewise, no
geometric condition on the Banach space where random elements take values is imposed.
Some applications to weighted (for an array of constants) sums of random elements and to
the case of random sets are also considered.

© 2008 Elsevier B.V. All rights reserved.

1. Introduction and preliminaries

Let (£2, 4, ) be a probability space, and let {V,, n > 1} be a sequence of random elements taking values in a real
separable Banach space (X, ||.])), i.e., a sequence of functions from §2 into X which are measurable with respect to the Borel
subsets of X. The sequence {V,;,n > 1} is said to obey the strong law of large numbers (SLLN) with centering elements

n
{cn, n > 1} C X and norming constants 0 < b, — oo if é > (Vi — ¢;) — 0 almost sure (a.s.).
i=1

In many cases the centering elements are related to the expectation of random elements. We define the expectation or
expected value of a random element V, denoted by EV, to be the Pettis integral of V, provided it exists. Thus, a random
element V in X has expected value if there exists an element EV € X such that Ef (V) = f(EV) for each f € X*, where X*
denotes the dual space of X, i.e., the space of all continuous linear functionals on X. A sufficient condition for the existence
of EV is that E||V|| < oo (e.g. Taylor (1978)).

Cantrell and Rosalsky (2003) established SLLNs for normed and centered sums of random elements {V,,n > 1}
irrespective of their joint distributions and without any condition of independence or pairwise independence on them.
No geometric condition was imposed on the Banach space X and conditions on the random elements involved only their
marginal distributions.

Starting from a simple result of convergence a.s. for nonnegative random variables (Theorem 1), we establish the main
result in Cantrell and Rosalsky (2003) as a corollary, and we show that some formal simplifications are even possible in the
statement of hypothesis.

* Corresponding author.
E-mail address: cabrera@us.es (M. Ordéfiez Cabrera).

0167-7152/$ - see front matter © 2008 Elsevier B.V. All rights reserved.
doi:10.1016/j.spl.2008.11.004



M. Ordéiiez Cabrera, A. Volodin / Statistics and Probability Letters 79 (2009) 842-847 843

Cantrell and Rosalsky (2004), Theorem 3.1) established a SLLN for a compactly uniformly integrable sequence of
independent random elements, by using a result in (Cantrell and Rosalsky, 2002) which was stated for a sequence of random
elements {V,, n > 1} in a real separable Rademacher type p (1 < p < 2) Banach space. We also obtain a result (Corollary 3)
very close to the one from Cantrell and Rosalsky (2004) without requiring the condition of compactly uniform integrability
and without any condition of independence among the random elements.

We also extend our results in a direct manner to obtain two SLLNs for weighted sums of random elements (Corollaries 5
and 6) and a result of a.s. convergence in the setting of random sets (Corollary 7).

2. Strong laws of large numbers for random elements

Our starting point is the following result:

Theorem 1. Let {X,,, n > 1} be a sequence of nonnegative random variables and {b,, n > 1} be an increasing to infinity sequence
of positive numbers. If

iEXﬁl < 00 (1

o
n=1 bn

for some o € (0, 1], then

=X
Zb—n<oo a.s. (2)

n=1

and by Kronecker lemma

1 &
b_ E Xy —> 0 as.
=1

Proof. By monotone convergence theorem it is possible to exchange signs of summation and expectation in (1)
oo
Xy
E Z o < 00.
n=1 "n
Therefore

o0 o

L <00 as.
bot
n=1 n

Since a term of an a.s. convergent series converges to zero a.s., then there exists ny € N such that )é%a < 1foralln > ngand
hence ’;—: < );—ga for all n > ng. This implies (2). O
Now, we can state, as a corollary, the following Cantrell-Rosalsky’s SLLN (e.g. Cantrell and Rosalsky (2003), Theorem 1):

Corollary 1. Let {V,,n > 1} be a sequence of random elements in a real separable Banach space, and let {a,,n > 1} and
{b,, n > 1} be sequences of positive constants with b, 1 oo, such that

Zn: a; = (Q(bn)
i=1

Suppose that for some .. > 0and alle > 0

D PLIVall > b, < 00

n=1
and
<1
> 3 ElValleay < IVall < 2bal — EVallean < [Vall < Aby]ll < oo,
n=1 -1
Then the SLLN

-l n
> (Vi— EVITIVl| < Abi)) - 0 as.

=1

obtains irrespective of the joint distribution of the {V,, n > 1}.
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Proof. Set, for eachn € N:
Xn = |IVallea, < [|[Vall < Abp] — EVpl[ea, < |[Vill < Aby]|l
Yo = [IVuI[lIVall > Abg]ll.

By applying Theorem 1 to the sequence of positive random variables {X;,, n > 1}, we obtain

-l n
— D WVillea; < |Vill < abil — EVillea; < |ill < AbiJll > 0 as.
=1

By the assumptions, ¢ > 0 is an arbitrary positive number and there exists ¢ > 0 such that 0 < Zqzl a; < cb, for all
n € N. Therefore

1 n
limsup - 3 VIIIVill < ea] < ce  as.
i=1

n—oo n

and
1 n
i — . |l < ] <
Jim -~ ;Enwu[nv,n < ea] < ce.
From here we obtain
-l n
O IVALIVilL < Abil = EVITIVell < Abidll > 0 as.

=1

From the assumption

Y PlIVall > Aby] = P[Y, # 0] < 00

n=1

we have, via Borel-Cantelli lemma

P[lim nflY, = 0]] = P [U (v = 0]} =1

n=1i=n

So, we can assert, with probability 1, that there exists ny € N such that Y,, = 0 for every n > ng. Then:

-l n
b—ZY,«—>O a.s.

=1

Therefore:

1 n
— 2 IVi— VIVl < billl > 0 as. O
ni=1

An attentive reading of this Cantrell-Rosalsky’s SLLN shows that two sequences of positive constants {a,,n > 1} and
{b,,n > 1} and two positive parameters A and ¢ appear in the hypothesis, whereas in the thesis only the sequence
{b,, n > 1} is considered, since the parameter A can be obviated without any loss of generality. In this sense, we can obtain
the following two corollaries with the referred simplifications in the hypothesis.

Corollary 2. Let {V,,n > 1} be a sequence of random elements in a real separable Banach space, and let {b,,n > 1} be a
sequence of positive constants with b, 1 oo, such that for some « € (0, 1] :

@) 02y PLIVall > bal < 00
(b) 3024 g E Il ValllIVall < bal — EVAI[[IVall < ba] | < o0.
Then % Z?:l IV — EViI[||V;|| < bil|| — 0 a.s. and so

-l n
b E (Vi — EViI[||Vill < bi]) — 0 as.
m =1
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Proof. Set, foreachn € N :
Xo = VAl [IVall < bal = EVuI[|IVall < byl
Yo = Val[lVall > balll
and use Theorem 1 and Borel-Cantelli lemma as in the proof of Corollary 1. O

Corollary 3. Let {V,,n > 1} be a sequence of random elements in a real separable Banach space, and let {b,,n > 1} be a
sequence of positive constants with b, 1 oo, such that for some a € (0, 1] :

@) Xonzy PLIVall > byl < 00

() 302 g E Il ValllIVall < bal — EVaI[lIVall < byl | < 00
(© 5 Yy EIVAILIViIL > billl = o.

Then ¢- 3L, (V; — EV)) — Oas.

Proof. It is immediate, because of
1 n 1 n 1 n
D V= BVl = = ) Vi — VLIVl < billl + o= > CELIVI VAL > bl
n =1 m1=1 n =1

and applying Corollary 2 and assumption (c). O

Cantrell and Rosalsky (2004) established the following SLLN:

Theorem 2 (Cantrell and Rosalsky, 2004, Theorem 3.1). Let {V,,n > 1} be a sequence of independent random elements in a
real separable Banach space, let 1 < p < 2, and let {a,,n > 1} and {b,,n > 1} be sequences of positive constants with
b, 1 oo and n = O(b,), such that either

o ag n
Zb—p < o0 or Zai = O (by).
n=1 -1 i=1
Suppose that for some > > 0 and foralle > 0
(0.¢]
P[||Vall > Abn] < 00
n=1
and
=1
Z b—pE [IVallllean < IVall < Aby] — E[Vallllean < [[Vall < Abn] ||IP < oo.
n=1 -1

Then if {V,, n > 1} is compactly uniformly integrable:

1 n
™ Z(Vi —EV)) > 0 as.
n =1

In the proof of their theorem, they show that compactly uniform integrability of {V;;, n > 1} and condition n = ©(b,)
are sufficient to obtain condition (c) in our Corollary 3. So, Corollary 3 can be considered almost a very simplified version of
Cantrell-Rosalsky’s SLLN; the only fault is the fact that @ € (0, 1] in our condition (b) is a requirement stronger than the
consideration of p € [1, 2] in Cantrell-Rosalsky’s theorem, but, anyway, the assumption of independence of {V,, n > 1} is
not required.

Next result is in the spirit of Theorem 2 in Cantrell and Rosalsky (2003), with some modifications in hypothesis: we
suppress condition ZL] b; = ©(b,) for the norming sequence {b,, n > 1} in Cantrell-Rosalsky’s theorem and we require
condition (a) for a sequence {g,, n > 1} with Z;’; &, < oo instead of forall ¢ > 0.

Corollary 4. Let {V,,n > 1} be a sequence of random elements in a real separable Banach space, and let {b,,n > 1} and
{en, n > 1} be two sequences of positive constants with b, 1 oo and Zﬁil &n < oo such that:

@) 02 P[|IVall > &nbn] < 0.
Then - I, [Vl — Oas.
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Proof. According to Borel-Cantelli lemma, there exists ny € N such that ||V;,|| < e,b, for every n > ng, with probability
one.
Then )2 %:” <D en, Enas,andso 0 % < o0 a.s.,, which implies, via Kronecker lemma:

-l n
b—Z||v,-|| —~0 as. O
i=1

n o ;_

Now, we can extend our last two results in a direct manner to the case of weighted sums of random elements when the
weights are an array of constants, not a sequence. We omit the proofs.

Corollary 5. Let {V,, n > 1} be a sequence of random elements in a real separable Banach space, and let {a,;, 1 <i <n,n > 1}
be a triangular array of constants with maxj<j<p |ani| 4 O.

Let {b,, n > 1} be the sequence b, = (maXi<j<y |ani|) ", and suppose that conditions in Corollary 3 hold.

Then Y i, ani(V; — EV;) — O a.s.
Corollary 6. Let {V,, n > 1} be a sequence of random elements in a real separable Banach space, and let {a,;, 1 <i<n,n > 1}

be a triangular array of constants with b, = (MaxXi<j<y |an|)~' 1 oco.
Let {e,, n > 1} be a sequence of positive constants verifying the hypothesis in Corollary 4.
Then Y ! | aniV; — 0as.

3. An application to random sets

Recently, Teran (2005) proved an extension to random sets of Theorem 1 in Cantrell and Rosalsky (2003). We are going
to prove that it is also possible to extend our Corollary 2 to the setting of random sets in the same sense.

We need to state previously some basic definitions and notations.

We will denote by € (X) the space of nonempty closed bounded subsets of X, endowed with the Hausdorff metric

dy (A, C) = max{sup inf ||x — y||, supinf || x — y||}
xeA YeC yeC xXeA

and the Minkowski addition,A+ C = {x +y : x € A,y € C} and the product by a scalar, AA = {Ax : x € A}, A € R.

We will denote by coA the convex hull of A € C(X). The norm of A € C(X) is ||Al| = sup{||x|| : x € A} = dy (A, {0}).

Arandom closed bounded set is a measurable mapping V from (§2, 4, &) into C(X). We denote by EV the set {Ev} where
v is a selection of V, i.e.,, v(w) € V(w) a.e.. EV is called the Aumann expectation of V. If |V|| is integrable, then EV is well
defined, i.e., EV € C(X).

We recommend to the interested reader the reference Artstein and Vitale (1975) and the references in Teran (2005).

Having into account definitions and notations before and the following lemma, in Teran (2005):

Lemma 1. Let V, W be random closed bounded sets and let A C X be closed. Then, the event {V C A} is measurable, and
dy(V, W) is a random variable.

A formal application of Theorem 1 and Corollary 2 allows us to obtain the following SLLN for random closed bounded
sets:

Corollary 7. Let {V,,, n > 1} be a sequence of random closed bounded sets in a real separable Banach space X. Let {B,, n > 1}
be a sequence of closed subsets of X. Let {b,, n > 1} be a sequence of positive constants such that b, 1 oo. Suppose that for some
ae(0,1]:

(@) Xon2y P[Va & Byl < 00

(b) 302 5 E (du(Val [V C B, E(coVil[Vy C By]))” < oo.
Then

1 n
™ Zd,,(vi, E(coViI[V; C Bi])) = 0 as.
nj—
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