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Abstract. In this study, some Baum-Katz’s type theorems for pairwise independent random ele-
ments are extended to a metric space endowed with a convex combination operation. Our results are
considered in the cases of identically distributed and non-identically distributed random elements.
Some illustrative examples are provided to sharpen the results.
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1 Introduction

The concept of complete convergence for a sequence of random variables (r.v.’s) was introduced
by Hsu and Robbins [6]. A sequence {X,,n > 1} of real-valued r.v.’s converges completely to a
constant @ if Y >° | P(|X, — 0| > ) < oo for any ¢ > 0, and hence it follows from Borel-Cantelli’s
lemma that X,, — 6 almost surely. Also in [6], Hsu and Robbins proved that the sequence of
arithmetic means of independent and identically distributed (i.i.d.) r.v.’s converges completely to
the common expected value if their variance is finite. This result has been considered and extended
by many authors. A noteworthy result was obtained by Katz [7] and Baum and Katz [2], that is:

Theorem 1.1. Let {X, X,,,n > 1} be a sequence of i.i.d. r.v.’s, and set S, =Y i | X;. Givenp > 1
and 0 < r < 2. Then E|X|P" < oo if and only if > oo | nP2P (maxi<k<n | Sk — km| > Enl/r) < 00
for every e >0, where m = EX ifpr 21 and m=0if 0 <pr <1.

This result has been extensively studied for various classes of r.v.’s. Recently, Bai et al. [1]
considered a particular case of above Baum-Katz’s result when » = 1 and 1 < p < 2, and in this
situation the condition of i.i.d. can be relaxed to be pairwise i.i.d. ([1, Theorem 1.2]). Moreover,
when considering in Banach space setting, Bai et al. [1] also derived a similar result without any
geometric property of the underlying Banach space ([1, Theorem 3.2]).

Besides considering Baum-Katz’s type theorems for various classes of r.v.’s (e.g., pairwise i.i.d.
r.v.’s in [1] or martingale, negatively associated r.v.’s, p*-mixing r.v.’s in [8]), many researchers
also have extended them into more abstract spaces such as Hilbert spaces [5] or Banach spaces
[1]. Continuing this direction, we will discuss Baum-Katz’s type theorems in a convex combination
space, which is the certain metric space introduced in 2006 by Teran and Molchanov [12]. Roughly
speaking, a convex combination space is a metric space endowed with a convex combination oper-
ation and the extension from linear spaces to convex combination spaces is not trivial. Some very
basic sets, such as singletons and balls, may fail to be convex in this type of metric spaces. To illus-
trate this demonstration, Terdn and Molchanov [12] provided many interesting examples for convex
combination spaces, for example, the space of all cumulative distribution functions and the space
of upper semicontinuous functions with ¢-norm. Furthermore, the authors also proved several basic
properties of convex combination operation and used those to get the strong law of large numbers
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for pairwise i.i.d. random elements [12, Theorem 5.1], which extended [4, Theorem 1] of Etemadi.
Since then, some limit theorems for random elements taking values in convex combination space
were considered and extended (see [9, 11, 12, 14]). On the other hand, as shown recently in [13],
it is fairly remarkable that although these spaces are not linear in general, they always contains a
subspace which can be isometrically embedded into a Banach space and this embedding preserves
the convex combination operation.

In this study, we establish the complete convergence for maximum partial sums of a sequence of
random elements in a convex combination space, which gives us some new variants of Baum-Katz’s
type theorems. Notice that some usual techniques developed in Banach space are no longer appli-
cable here because we are dealing with problems in a nonlinear space. For example, Lemma 2.2 in
Section 2 is not necessary if one considers the problems in Banach space. Moreover, an illustrative
example will be given to show that some conditions appearing in our results cannot be removed in
general convex combination space while they become trivial in Banach space. This paper is orga-
nized as follows. In Section 2, we state and summarize some basic results about convex combination
spaces, discuss the notion of compactly uniform integrability in Cesaro sense and present some aux-
iliary lemmas. Our main results regarding to Baum-Katz’s type theorems for pairwise independent
random elements taking values in convex combination space are established in Section 3.

2 Preliminaries

Throughout this paper, (£2,.A, P) is a complete probability space. For A € A, the notation I(A)
(or I4) is the indicator function of A, the symbol C' denotes a general positive constant and it is
probably not the same in each appearance.

For the reader’s convenience, we now present a short introduction to the work given by Teran
and Molchanov [12]. Let (X,d) be a metric space. Denote |z|, := d(u,z) for u,xz € X. Based

on X, a convexr combination operation is defined so that for all n > 1, numbers Ay,..., A, > 0
that satisfy > ;" ;| A\, = 1, and all uy,...,u, € X, this operation produces an element in X', which
is denoted by [A1,u1;...; A, up] or [N, ). Assume that [1,u] = u for every u € X and the

following properties are satisfied:

(CC.i) (Commutativity) [Ai, wili; = [As(i)> Uo(i)lj=y for every permutation o of {1,...,n};
.. e Anis 2
(CC.ii) (Associativity) [Ai,ui]?if = [Al,ul; ce 3 Ans U Ana1 + Anto, [mwnﬂ]jzl];

(CC.ii) (Continuity) If u, v € X and A®) — X € (0;1) as k — oo, then [A\*®) u;1 — AR o] —
[)‘au; 1- )\,U];

(CC.iv) (Negative curvature) If uy, ug,v1,v2 € X and A € (0,1), then

d([)\,ul; 1-— )\,UQ], [)\,Ul; 1— )\,Q}Q]) < )\d(ul,vl) + (1 — )\)d(UQ,UQ);

(CC.v) (Convexification) For each u € X, there exists lim,,_,oo[n ™!, u]™;, which is denoted by Kxu
(or Ku without any confusion), and K is called the convexification operator.

Then, a metric space endowed with a convex combination operation is referred to the convexr com-
bination space (shortly, CC space). Notice that [A1,u1;...; Ay, uy] and the shorthand [N, u)}
have the same intuitive meaning as the more familiar Aju; + - -+ 4+ Apu, and Z?:l Aiug, but X is
not assumed to have any addition. By induction and (CC.ii), the axiom (CC.iv) can be extended
to convex combinations of n elements as follows: if u;,v; € X, A; € (0;1) with > | A\; = 1, then



d([Niswlq, [N, vilq) < Yo Aid(ui, v;). The following properties (2.1)—(2.6) are implied from
(CC.i))—(CC.v) above, and their proofs were given in [12]:

(2.1) For every ujq,...,Umn € X and ai,. .. ,'am,ﬂl, vy B >0 with Y00 oy = Z;‘:l B =1, we
have [a;, (85, wis]? 1%y = [0aB, wiglizy 75"

(2.2) The convex combination operation is jointly continuous in its 2n arguments.

(2.3) The convexification operator K is linear, that is K([Aj, u;]7_) = [Aj, Kujlj_;.

(24) If w € X and Ai,..., A, > 0 with 377 A; = 1, then K([\j,ul};) = Ku = [N, Kulj_;.
Hence, K is an idempotent operator on X.

(2.5) For A1, Ao, A3 > 0 with Ay + Ao+ A3 =1 and u,v € X,
[A1, u; Ao, Kv; Az, Kv| = [Au; (A2 + A3), Kv.
(2.6) The mapping K is non-expansive, that is d(Ku, Kv) < d(u,v).
Let A\ C (0;1), Ay = 0 and u,v € X. By (CC.iv) and property (2.4), we have
d([Mg, Ku; 1 — Mg, Kvl], Kv) = d([Ag, Ku; 1 — A\, K, [ Mg, Kv; 1 — A\, Kv]) < Apd(Ku, Kv) — 0

as k — oo. It follows [Ag, Ku;1 — A\, Kv] — Kwv and this allows us to extend weights \; from
(0;1) to [0; 1] for elements in K (X), it means that we can define [A;, Zi]ic(i: n,201 = [N, Tilicfi: x>0}
where z; € K(X), >, A\ = 1.

Suppose that (X, d) is a metric space. A mapping X: Q — X is called an X-valued random
element (or A-measurable) if X 1(B) € A for all B € B(X), where B(X) is the Borel o-algebra on
X. When an X-valued random element X takes finite values, it is called a simple random element.

The distribution Px of an X-valued random element X is defined by Px(B) = P(X~1(B)),VB €
B(X), and two X-valued random elements X,Y are said to be identically distributed if Px =
Py. The collection of X-valued random elements {X;,i € I} is said to be independent (resp.
pairwise independent) if the collection of o-algebras {o(X;),7 € I} is independent (resp. pairwise
independent), where o(X) = {X~1(B), B € B(X)}.

In the sequel, we assume that (X, d) is a separable and complete CC space. According to (CC.v),
the set K (X) is nonempty, and hence an element ug € K(X) is fixed. Since X is separable, there
exists a countable dense subset {u,,n > 1} of X. For each k > 1, we define the mapping ¢: X — X
by setting i () = Uy, (), Where my(z) = min{i € {0,...,k} : d(u;, ¥) = minggj<k d(uy, )}

The expectation for an integrable X-valued random element is constructed via approximation
as follows. For a simple random element X = [Iq,, z;]" ;, the expectation of X is defined by EX =
[P(Q;), Ka;]" 4. It is easy to prove that if X,Y are simple random elements, then d(EX, EY) <
Ed(X,Y). A random element X:  — X is said to be integrable if d(u, X) is an integrable real-
valued random variable for some u € X, and the space of all integrable X'-valued random elements
is denoted by L}. Since X is separable and complete, any integrable X-valued random element
can be approximated by a sequence of simple random elements. Namely, if X € L}Y then X =
limg 00 9k (X), and the expectation of X is defined by EX := limy_, o Epr(X). Based on the
approximation, we can also prove that d(EX, EY) < Fd(X,Y) whenever X,Y € L.

A set A C X is said to be convez if [A;, ;| € A for all u; € A and any positive numbers \;
that sum up to 1. The convexr hull of A C X, denoted by coA, is the smallest convex subset of X
containing A, and ¢oA denotes the closed convex hull of A. Let k(&X') denote the set of nonempty



compact subsets of X'. It follows from [12, Theorem 6.2] that if X" is a separable complete CC space,
then the space k(X') with the convex combination

[)\Z‘, Ai]?:l = {[Ai,ui]?zl U € Ai, for all Z}
and the Hausdorff metric dg

dp(A, B) = max { igg ggg d(a,b), ggg ;21{; d(b, a)}

is a separable complete CC space as well, where the convexification operator Kj,x) is given by
Kk(X)A = @K}((A) = @{K}(U Tu € A}

This is a nice feature of CC space. Based on this property, if a result holds in CC space, then it can
be uplifted to the space of nonempty compact subsets. Further details can be found in [11, 12, 13].

The notion of compactly uniform integrability in Cesaro sense for a collection of random elements
taking values in Banach spaces was discussed by many authors (see, e.g., [1, 3, 15]). We now
introduce this notion in metric spaces, which is also naturally extended from Banach spaces. Let
r > 0, then a sequence {X,,n > 1} of X-valued random elements is said to be compactly uniformly
r-th order integrable in Cesaro sense (Cesaro r-th CUI) if there is a u € X such that for every
e > 0, there exists a compact subset K. (depending on u) of X with

n=1

sup (n~! ZE (Xl I(X: ¢ K2) ) <e.

When r = 1, we also use the terminology Cesaro compactly uniformly integrable or Cesaro CUI for
the sake of simplicity. The following proposition shows that the notion of Cesaro r-th CUI does not
depend on the selection of .

Proposition 2.1. A sequence {X,,n > 1} of X-valued random elements is Cesaro r-th CUI with
respect to some element u if and only if it is Cesaro r-th CUI with respect to any element a € X.

Proof. Suppose that {X,,,n > 1} is Cesaro r-th CUI with respect to u and let a be another element
of X. For € > 0 and for each m € N, there exists K. ,, € k(X) such that

€
m2m’

Y CE (X5 (X ¢ Kem)) < Vn > 1.

=1

Let B(x,d) denote the open ball with center z € X and radius . We have

! gm—lp (Xi ¢ (KemUB (wm 7)) <! gEHXiH;I (% ¢ (Ko UB (wm7)))

€
m2m’

n
<n' Y EIX (Xi ¢ Kem) <

i=1

Therefore,

n~t iP (XZ ¢ (IC&m UB (u,mfl/r)>> < 2%.
i=1



The compactness of K¢ ,, follows that it can be covered by a finite number of open balls with equal
radii m~Y/", and so is KemUB (u, mfl/"). Set Ko = N1 (/Cs,m UB (u, mfl/’")), then K. is totally
bounded in &X'. Since X is complete, the closure clK. of K. in X is compact. Thus, we obtain

_1ZP (X; ¢ cIK.) _1213 (X ¢ K.) _1ZP(X gémm>1( EmuB(u,m—l/T)))
<n zp (Unot (i # (Kem UB (™)) € 30 5 =

Denote K. = clIK, UK, 1, then K. € k(X). Hence for all n > 1,

n! ZE IXilL2(X; ¢ K.) < 1ZE IXiLT (X ¢ Ko)) + Crd”(u,0) (™ Y P(Xi ¢ Ko))
7" (8/2 + dr(ua a)€> .
By the arbitrariness of € > 0, the proof is completed. O

By Jensen’s inequality, it is easy to see that for 0 < r < p,

n /7 n
('Y EIXII (K ¢ 00)" <0t Y BRI ¢ K0,
i=1

and this implies that if {X,,,n > 1} is Cesaro p-th CUI then it is also Cesaro r-th CUI for 0 < r < p.
Further details about CUI, the readers can refer to [15].

Lemma 2.2. (]9, Lemma 3.3]) Let {a;,b;,1 < i < n} C [0,1] be a collection of nonnegative
constants with > ;1 a; = Y ;1 bi = 1. Then d([a;, Kx;)lq, [bi, Kxi]P ) < Doy |a; — bild(wi, w),
where T1,...,xn,u € X are arbitrary.

Notice that the inequality d([a;, 2], [bi, zi]-1) < Y oiy |ai—bs|d(x;, w) does not hold for z1, ...z, €
X in general as shown in [13, Example 1].

Lemma 2.3. ([16, Lemma A.6]) Let A, ..., Ay be events satisfying Var(3 ;| Ia,) < ad iy P(4;),
where positive o does not depend on n. Then (1 — P(UlA;))? Y0 | P(A;) < aP (UL, A;).

3 Baum-Katz’s type theorems for pairwise independent X'-valued
random elements

Throughout this section, & is a complete and separable CC space and ug is the fixed element of
K (X) as mentioned in Section 2.

In the first theorem, we establish a similar result to [1, Theorem 1.2] in CC space. However, the
version in CC space has a significant difference compared to the corresponding version in Banach
space, that is condition (3.1) below. It becomes trivial when one considers in Banach space with
usual convex combination operation, moreover we also show immediately after the proof that it
cannot be removed in general CC space, even when considered random elements are independent.



Theorem 3.1. Let 1 < p <2, a € K(X) and let {X, X,,,n > 1} be a sequence of pairwise i.i.d.
X -valued random elements. Then EX = a and E| X||% < oo if and only if

EdP(X,KX) < 0 (3.1)
-2 —1 y 1k
and Zlnp P< max kd([k™', Xilisy, a) > na) < oo foralle > 0. (3.2)

Proof. Necessity: If EX = a and E|X||% < oo, then

Ed’(X,KX) <2"H(E|X|} + B KX|5)
= 2" YEB|X|P + Ed’(KX,Ka)) < 2P E|| X|? < oco.

We now need to prove that (3.2) holds.

Step 1. Assume that X is simple with values x1,x2,...,2; on non-null sets Q1,Q9,...,Q,
respectively. Since {X, X,,,n > 1} is identically distributed, each X,, also takes values z1,...,Zn
a.s. Foreach j =1,...,m, set

7 (w) = ZI(Xi =x;)(w) = card{i € [1,n] : X;(w) = x;},
i=1
Tow)={j:1<j<m Z}(w) >0}, n>1

Then {Z3 (w) o0, is a non-decreasing sequence for each j and each w. By (CC.i) and property (2.1),

z

X = [kilZ/IZ7 [(lec‘)il’xj]izl]je'ﬁ@

a.s.

Therefore,

A X, BX) = a( (672 (2D 2] ) [P, K] )

. . j . . m
<d([k 2L (A ) B e 2 Ky s ) + (6712, Kag) s [P(), KT )

<y k—lzgd([(zg)—l,xj]ﬁl, K:cj) + 3|k 2] - P(Q))|IKjllu, (by (CC.iv) and Lemma 2.2)
JE€Tk Jj=1

)

<> k*lz,gd([(z,g)*l,xj]fjl, Ka:j) + M |k Z] - P(Q))
J€Tk j=1

where M := maxicj<m ||Zjlu- It implies

V2

J ,
n~! max kd([k:_l,Xi]le,EX) < max éd([(ch)_l,xj]l.:kl,Kxj)

1<k<n 1<k<n “ n
JETk

m
+ M]; n~! max | Z] — kP(Q;)]

= (Il) —+ (12)

Next, we show that (I1) < £/2 for all w € Q when n is sufficiently large. Indeed, by the definition
of the operator K,
lim d([n~", a5}y, Kz;) = 0

n—oo



for each 7 = 1,...,m. Thus, there exists ng(e,m) € N such that for all n > ng(e, m) and for all
j=1,...,m,

1 m £
d([n™", zj)iey, Kag) < o (3.3)

Denote
N(e,m) = d([kY 2]k Kx;
(e;m) = max  _max - d((k7,2lim, Ka)
and let n(e,m) be the smallest integer number such that n(e,m) > 2e~'mN (e, m)no(e,m). Now,
for any n > n(e,m) and for each k = 1,...,n, each w € ‘
If Z](w) = no(g,m), then it follows from (3.3) and n™'Z](w) < n™'Zj(w) < 1 that

Z](w)

(8 16) <

Ifo < Z,Z(w) < ng(e,m), then

Z}(w)

i) w) B Kay) <

Hence, for n > n(e,m)

7 (w) 7 £

k J -1 (w)

d( 7z 2] %) K )gf.

" [( w(w)) x]] 1 Lj om

This implies that

77 . 79 € UL €
L) = i(zf—l -.kK>< — < — ==
() = pmax > 2207 230y, Koy ) < maxe p | o5 < oo Do =5
JE€Tk J€Tk Jj=1

for all n > n(e,m). Therefore, > oo, nP~2P((I1) > £/2) < oc.
For (I3), we have

_ i 15
P((I) > £/2) < ZP(n ! max |Z] — kP(Q;)] > 2Mm)'

Jj=1

For each j = 1,...,m, applying [1, Theorem 1.2] for sequence {/(X = xz;), (X, = z;),n > 1} of
pairwise i.i.d. and uniformly bounded r.v.’s to get

9

) <o

oo
p—2 ! J_ .
nzln P(n 1121]2(”‘Zk k:P(Q])‘ > S

Combining above arguments,

ZnPJP(l%?é(n kd(k~', X3, EX) > na) < Zn’FQP(([l) >e/2) + an*QP(([g) > ¢e/2)

n=1 n=1

0o m (0.0
_9 -2 —1 j . L
< Zlnp P((1) > ¢/2) + > Y 2P (n max |Zy — kP(Q)] > i) <
=

j=1n=1

which means that (3.2) holds for this case.



Step 2. Let us consider the general case when X € L},(. For € > 0 arbitrarily, [12, Proposition
4.1] implies that there exists a natural number h large enough such that Ed(pp(X),X) < €/6,
where the function ¢p, was mentioned in Section 2. Then {¢n(X), ¢n(Xy),n > 1} is a collection of
pairwise i.i.d. and simple random elements with common expectation Epp(X) := b. Moreover,

Ellen(X)ly < 27 (Ellen(X)Ilh, + dP(uo, b)) < 2P B[ XI5, + 27~ dP (uo, b) < oo.

It follows from the first case that
Zlnp_2P( [nax k‘d([k‘_l, on( X))k, Epp(X)) > n€/3) < 0.

Similarly, {d(X, pr(X)), d(Xn, on(Xn)),n > 1} is also a collection of pairwise i.i.d. real-valued r.v.’s
satisfying
Ed"(X, on(X)) < 227N E|X |5, + Elen(X)]5,) < CEIX|f, < co.

As a corollary of [1, Theorem 1.2],
Znﬂp(\ S (d(Xi, on( X)) — Ed(X, cph(Xi)))‘ > ne/6) < .
n=1 =1

By the triangle inequality,

an_2P< max kd([k:_l,Xi]f:l,EX) > n5>
ot 1<k<n

< Z np_zP( max kd([k_l,Xi]le, [k_l, goh(Xi)]le) > ns/3)
n=1

1<k<n

+ z np_2P< 1I£1]?<Xn kd([k_lv Soh(Xi)]?:h [k_la E@h(Xi)]i?:l) > n€/3)
n=1 ST
+ i np_2P< Jnax kd([k™, Eon(X)|E 1, EX) > n8/3>
n=1 SEST
<2 P(| X 0 (X0) — BdXe (X)) > m o)

+ an_2P< max k‘d([kﬁ_l,@h(Xi)]?:la [k_laE‘Ph(Xi)]le) > ”5/3)
n=1

1<k<n

+3 W PEX, Bn(X) > £/3)
n=1

<00,

and this completes the Necessity part.
Sufficiency: Suppose that EdP(X, KX) < oo and (3.2) holds for some a € K(X). By the



triangle inequality,
1K Xpllo < d(K X, [0 XJ2y) +d([n7h Xy, a)

o[ ] [ [ ) s

n—1 1=
—1 1
< ”n A([(n 1)~ X5 K X) + ~d(X, KX, )+d([n’1 X"y, a)
—1 1
<"~ )7 XS 0) 4 K Xl (X, KX)o+ (i Xy a).

This is equivalent to
1K Xalla < d(Xo, KX0) + (0 — Dd([(n — 1)~ X2 a) + nd(fn ™, X2y, a).
Thus
max || K Xg|s < max d(Xk,KXk) +2 max kd([k71, X;]¥_ 1, a).

1<k<n 1<k< 1<k<n
On the other hand, for any a > 0, it follows from EdP(X, KX) < oo that

inp_2 ( max d(Xp, KXj) > na) < inp_2ip(d(Xk,KXk) > na)

1<k<n
n=1 k=1
=Y P 'P(d(X,KX) > na) < CEP(X, KX) < o0
n=1

Therefore, combining with (3.2) we obtain

1<k<n 1<k<n

ianP( max ||K X, > nﬁ) < inp2p< max d(Xy, KXy) > ”ﬂ/?’)
n=1 n=1

+inp—2p( max kd([k7, X;|l,,a) > nﬂ/?»)

1<k<n
for every 5 > 0. It follows

P< max || K Xg|q >n> — 0 asn — oo,
1<k<n

and hence P(maxicp<n |[K Xkl > n) < & for all n > Ny. Applying Lemma 2.3 for sequence
{(|KXk|la > n),1 <k < n,n > 1} of pairwise independent events with o = 1, we have that for
every n = Ny,

P(maxlgkgn 1K X0l > n)

> PIEXklla > n) <

S < 4P( max || K Xylla > n)
k=1 (1 - P(maxlgkgn 1K Xk ||lo > n))

1<k<n

Hence

o0
E|KX|5<CY nP'P(|KX | > n) C’an 2 ZP |1 K Xp|lo > n)

n=1 n=1

oo
< 02””‘21’(1%?5 1K Xl > n) <
n=



and E|| X |5 < 2?1 (Ed’(X, KX)+E| KX|5) < oo. This implies the existence of EX, then applying
the Necessity part

p—2 1
z_jln P( max. kd([k™, Xk, EX) > ne) < 00. (3.4)
Combining (3.2) with (3.4), we obtain EX = a. O

Remark 3.2. If X is a separable Banach space with usual convex combination [A;,z;|}, =
> Aix;, then the condition (3.1) is trivial due to KX = X. However, in general CC space,
the condition (3.1) cannot be removed as shown in below example:

Example 3.3. Let p,r be real numbers such that 1 < r < p < 2, r(r — 1) # 1 and 72 > p.
Assume that (X, ||.||) is a Rademacher type r Banach space and denote by d the metric associated
with its norm ||.||. An operation "[.,.] is defined based on X as follows: "[N;, x|’ = > "  Al;.
As shown in [12, Example 5|, "[.,.] is the convex combination operation (r-th power combination)
and the corresponding convexification operator K,u = 0 for all u € X. Assume that {X, X,,,n >
1} is a collection of i.i.d. A-valued random elements satisfying E||X||” < oo but E|X||P = oc.
Now we show that the condition (3.2) holds while (3.1) does not. It follows from K,X = 0 that
EdP(X,K,X) = E||X|? = oo, thus (3.1) fails. Since F[|X| < 1+ E||X||” < oo, there exists the
expectation of X with respect to "[.,.], denoted by E,X, and a := E,X = 0. Now for ¢ > 0,
applying the Hajek-Rényi inequality for the collection {X, X,,,n > 1} of i.i.d. A-valued random
elements with EX = 0 as in [10],

3 nP~2P( max kd("[k7Y, Xi]¥_ |, a) > ne np 2P( max
=1

1<k<n k1 H

)

1<k<n
°° -~ Bl !
-2 —r—2

<owt Z o CEHXHanp Y

— k=1 n=1 k=1

1 = 1
r p—r—2_ _ - @ _ r -
< CE|X]| Z:ln o —D—1 CE|X]| Z:l P —prl < %
n= n=

which means that (3.2) holds.

Remark 3.4. (a) Since the condition (3.2) implies d([n~!, X;]";,a) — 0 a.s. as n — oo, we
immediately obtain the strong law of large numbers for {X, X,,,n > 1} of pairwise i.i.d.
random elements in CC space from the condition X € L}.. Therefore, [12, Theorem 5.1] is a
particular case of Theorem 3.1.

(b) Notice that some arguments in the proof of Theorem 3.1 can be also obtained by combining the
embedding theorem [13, Theorem 3.3] and corresponding results in Banach space. However,
this embedding is not too straightforward since its proof requires several intermediate results,
while the proof of Theorem 3.1 presented above is more direct.

Using the similar technique as in Theorem 3.1 and applying Theorem 1.1 with r = 1, we obtain
the following result for the case of i.i.d. random elements:

10



Theorem 3.5. Let p > 1, a € K(X) and let {X,X,,,n > 1} be a sequence of i.i.d. X-valued
random elements. Then EX = a and E|| X |5 < oo if and only if

Ed’(X,KX) < oo

1<k<n

and Zn’”QP( max k:d([k:fl,Xi]f:ha) > ns) < oo foralle > 0.
n=1

Next, we establish some results on complete convergence and L"-convergence for non-identically
distributed random elements.

Proposition 3.6. Let {X,,n > 1} be a sequence of pairwise independent X -valued random ele-
ments. If there is a compact subset K of X such that P(X,, € K) =1 for all n, then the following
statements hold:

(1) in‘1P< Jmax kd([k_l,Xi]le, [k_l,EXi]le) > na) < oo for everye > 0.
(i) Bd" (n ' X0, [0 EX]y) =0 asn— o0 forr > 1.
Proof. For € > 0, by the compactness of I, there exists {c1,ca,...,¢n} C K such that
Kc Gl (¢j,e/4), where B(cj,r) ={zx € X : d(z,¢;) <r}.
j=
For n > 1, define a sequence of X-valued random elements as follows:

co:=uy if X,(w) ¢ K
Yo(lw)=<¢c if X,,(w) € B(er,e/4)NK A
¢ if X,(w) € B(cj,e/4) N {U_B(ct,e/4)}NK, j=2,...,m.

It is obvious that the sequence {Y,,,n > 1} is also pairwise independent. By the triangle inequality,
d([n_la Xi]?:la [n_la EXi];"l:l) < d([n_la Xi]?:l? [n_la Y;]?:l) + d([n_17 Y;]?:lv [n_la KY;]?:I)

+d([n KYiiLy, [0 BYL,) +d([n ™ BV, [n T EXGL)
=A, + B, + Cy, + D,,.

Modifying the proof of [14, Proposition 3.1}, we obtain esssup,cqAn(w) < €/4, esssup,,cqDn(w) <
¢/4 for all n. Using the same arguments as in the proof of (I;) in Theorem 3.1 (Necessity part) to
get esssup,cqBn(w) < €/4 for n large enough. For C,,, by property (2.1) and Lemma 2.2, we have

Cn = ([n717KYVi]?:17 [nilaEYVi]?zl)
= d([n717 [L(Y; = ¢j), K¢jljtolita (=Y [P(Yi = ¢, ch];‘n:o]?zl)

<[5 ST 0 = ) — PO = )l

11



where M := maxi<j<m ||¢]uo-
For conclusion (i): Notice that {I(Y, = ¢;) — P(Y, = ¢j),n > 1} is a sequence of pairwise
independent and uniformly bounded r.v.’s. It follows from [1, Theorem 1.1] that

[oe)

g n*1P< max
1<k<n

n=1

k
Z (I(Yy =cj) — P(Yy, = cj))‘ > n5/4Mm> < 0.

Thus,

in1P< max kCj > n5/4>

1<k<n
o0 m
< -1 = =
<Y P( Y max |37 (10 = ¢)) - PV = )))| > ne/an)
m [o¢]
IY:-—PY:W 4M) .
z;nz:ln <1I£Ica<Xn z;( (Y = ¢) (Yi =¢;))| > ne/AMm) < oo
j=1ln= i=

Combining the parts above, we have the desired result.
For conclusion (ii): By Jensen’s inequality and for n large enough,

Ed ([n~", Xiliey, [0~ EXJiy)

<4 (3(e/a) + M7 1ZE\ (1Y = ) — P(Yi = ¢)
=1

<374+ AL M L 212’”1E‘n Zl (I(Y; = ¢;) — P(Y; = cj))’
j= i=

< 357"/4+C§::L(E‘ En: (I(Yi=¢;) = P(Yi = Cj))D
j=1 1=1

< 3" /4 + Cn7Y2,
Letting n — oo and by the arbitrariness of € > 0, we derive the desired conclusion. O

Theorem 3.7. Let {X,,n > 1} be a sequence of pairwise independent X -valued random elements.
(a) If {Xpn,n > 1} is Cesaro CUI and Y 02, n PE|| X, |5 < oo for some p € [1,2], some u € X,
then

o0
Zn_IP( max kd([k_l,Xi]le, [k‘_l,EXi]f:l) > ne) < 0

1<k<n
for all e > 0. In particular, d([n=1, X;]"1,[n 1, EX;]™;) = 0 a.s. asn — .

(b) If {Xn,n = 1} is Cesaro r-th CUI (r > 1), then Ed"([n™', X7, [n 1 EXi]l,) —
0 asn — oo.

Proof. Given ¢ > 0. By Cesaro r-th CUI assumption (with » = 1 in the case (a)), there exists a
compact subset K := K., of X satisfying

n
n ' CE(IXllI(Xi ¢ K)) < e/4 for all n.
i=1
For each n > 1, we define a sequence of X-valued random elements by setting

12



Vo) = [Xol®) i Xalw) K
A it X, (w) ¢ K.

It is obvious that the sequence {Y,,,n > 1} is also pairwise independent. By the triangle inequality,

d([n~ !, Xilioy, In7 1 EXJRy) <d([n! Xl [n!, Vi)
+d(n " Yiliey, [n T BY)E)
+d([n™ EYiliy, [n 7Y EXG)E)

=Qn + Ry + Sy

Let us bound three parts above as follows:
For @,: We have

Zd X, Y;) = Zuxuu (Xi ¢ K).

For Ry,: Tt is clear that {Y,,,n > 1} is a sequence of pairwise independent X-valued random elements
and Y,, € KU {u} for all n. Applying Proposition 3.6, we get that

ZnilP( max kR >na/4> < oo and E(R,)" — 0 asn — oo.

1<k<n

For S, Since {X,,,n > 1} is Cesaro r-th CUI (r > 1), Jensen’s inequality yields
s < (5 ZEd v.x) = (; ZE Xl (X; ¢ K))) < ZE IX51(X ¢ K)) < </

Proof of part (a). It is sufficient to show > °° | ™t P(max;<k<, kQx > ne/2) < co. Indeed,

1<k<n

in1P< max kQy > n5/2) < ian(zn: | X |l I(X; & K) > n€/2>
n=1 n=1 i=1

< Zn—lp(‘ > (IXillI (X ¢ K) — E(| Xl (X; ¢ /C)))) > n5/4) < 00,
n=1 i=1
where the last quantity is finite by applying [1, Lemma 2.1] for sequence {|| X[ (X, ¢ K),n > 1}.
Proof of part (b). By using Jensen’s inequality again,
Ed"([n™", XiliLy, In™ BXJiLy) <37 H(E(Qn)" + E(Rn)" + B(Sa)")

1 n
<3 (S D BIXLIG ¢ K) + B(Ra) +¢/4) =3 1¢/2+ o(1) as n = cc.
i=1

By the arbitrariness of ¢ > 0, we obtain the conclusion (b). O

Remark 3.8. In Theorem 3.7, conclusion (a) extends [1, Theorem 3.1] to CC space and conclusion
(b) extends [3, Theorem 1.2] to CC space.

As mentioned in Section 2, (k(X),dy) is a separable and complete CC space. Let Ejx)X denote
the expectation of an integrable random element X in (k(X'),dy). By applying Theorem 3.1 and
Theorem 3.7, we obtain immediately the following corollaries:

13



Corollary 3.9. Let 1 <p <2, A € Ky (k(X)) and let {X, X;,,n > 1} be a sequence of pairwise
i.i.d. k(X)-valued random elements. Then Eyx)X = A and Edy (X, A) < oo if and only if

l;d%()(,}(kcy))() < o0

1<k<n

and anfzp( max k:dH([k:_l,Xi]f:l,A) > ns) < oo foralle > 0.
n=1

Corollary 3.10. Let {X,,n > 1} be a sequence of pairwise independent k(X)-valued random
elements.

(a) If {Xpn,n > 1} is Cesaro CUI and Y .2\ n PEdY, (X,,U) < oo for some p € [1,2], some
U € k(X), then for alle >0

= 1 yak 1 1
nz_:ln P( max kdg ([k , Xilisg, [k ,Ek(X)XZ],;J > ns) < 0.

1<k<n

In particular, dg([n=1, X;" ,, [n71, By Xilizy) = 0 a.s. as n — oc.
(b) If {X,,,n > 1} is Cesaro r-th CUI (r > 1), then

EdrH([n_l,Xi]?zl, [n_l, Ek(X)Xi]?:l) — 0 asn — oo.
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