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THE DAVIS-GUT LAW FOR INDEPENDENT AND
IDENTICALLY DISTRIBUTED BANACH SPACE VALUED
RANDOM ELEMENTS

PiINGYAN CHEN, MINGYANG ZHANG AND ANDREW ROSALSKY
Jinan Unversity, P. R. China and University of Florida, USA

ABSTRACT. An analog of the Davis-Gut law for a sequence of inde-
pendent and identically distributed Banach space valued random elements
is obtained, which extends the result of Li and Rosalsky (A supplement to
the Davis-Gut law. J. Math. Anal. Appl. 330 (2007), 1488-1493).

1. INTRODUCTION

Let {X,X,,n > 1} be a sequence of independent and identically dis-
tributed random variables. The following theorem, which is related to the
classical Hartman-Wintner law of the iterated logarithm (see, Hartman and
Wintner, [6]), is well known. As usual we let logt = log, max{e,t} for ¢ > 0.

THEOREM 1.1. The following three statements are equivalent:
(1.1)  EX =0 and EX? =1,

(1.2) Z P{ZXk
(1.3) Zloglogn {

n=1

if
(1 +5)\/2n10g10gn} {< o0 1 e>0

=00, ife<0,

2 X >

This result is referred to as the Davis-Gut law. The implication
“(1.1)=(1.2)” was formulated by Davis ([3]) with an invalid proof which was
corrected by Li et al. ([11]). The implication “(1.2)=-(1.1)" was obtained

if
1+5)\/2nloglogn} {< oo, ite>0

=00, ife<0.
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by Gut ([5]). The equivalence between (1.1) and (1.3) was established by Li
([9]). Necessary and sufficient conditions for (1.3) in a Banach space setting
were obtained by Li ([9]). For moving average processes, the implications
“(1.1)=(1.2)” and “(1.1)=(1.3)” were obtained by Chen and Wang ([1]).

Li and Rosalsky ([10]) provided the following supplement to the Davis-
Gut law. When h(t) = 1, it yields the equivalence between (1.1) and (1.2).

THEOREM 1.2. Let h(-) be a positive nondecreasing function on (0,00)
such that [[°(th(t))~'dt = co. Write ¥(t) = ff(sh(s))_lds,t > 1. Then
(1.1) and

14 > nhl(n)P{

are equivalent.

<oo, ife>0
=00, ife<0

n
>

k=1

> (1+e¢) 2n10g\11(n)} {

Recently, Liu et al. ([12]) extended Theorem 1.2 to moving average pro-
cesses which then extends the work of Chen and Wang ([1]) by establishing
the implication “(1.2) = (1.1)” for moving average processes.

In this paper, we will extend Theorem 1.2 for a sequence of independent
and identically distributed Banach space valued random elements.

2. PRELIMINARIES AND LEMMAS

Let B be a real separable Banach space with norm || - || and let B* denote
the topological dual space of B. We let B} denote the unit ball of B*. Let
(Q, F, P) be a probability space. A random element X taking values in B is
defined as an F-measurable function from (2, F) into B equipped with the
Borel sigma-algebra; we call it a B-valued random element for short. The
expected value or mean of a B-valued random element X is defined to be the
Bochner integral and is denoted by EX.

LEmMMA 2.1. Let {k,,n > 1} be a sequence of positive integers and
{Xnk, 1 <k <kp,n>1} an array of rowwise independent B-valued random
elements. Suppose that there exists § > 0 such that || Xkl < ¢ a.s. for all
1<k <kpn>1. IfSK" X — 0 in probability, then E|| S5, Xl — 0
as n — oo.

ProoF. Let {X/,,1 < k < kp,n > 1} be an independent copy of
{Xni,1 <k < Ekp,n > 1}. Then by Lemma 2.2 in Chen and Wang ([2]),
it suffices to show that

(2.1) E —0 as n— 0.

kn
Z(Xnk - Xrlzk)
k=1
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It is easy to show that

kn

Z(X”k — X)) — 0 in probability

k=1
and || Xy, — X, .|| < 26. Therefore by Lemma 2.1 in Hu et al. ([7]), (2.1)
holds and the proof is completed. O

LEMMA 2.2. Let 0 < b, T 00, and {X, X,,,n > 1} a sequence of indepen-
dent and identically distributed B-valued random elements. Ifby* S0 Xi —
0 in probability, then E|b,' > ")) XpI(|| Xkl < by)|| = 0 as n — oc.

Proor. Let {X,X/,n > 1} be an independent copy of {X, X,,n > 1}.
Then

n
(2.2) b,' > (X — X}) = 0 in probability.
k=1

By Lévy’s inequality (see display (2.7) in Ledoux and Talagrand [8, p. 47]),
for every t > 0,

/ /
P{max |Xe— Xil >t} <2P{ ) (X = X0 > 1},

k=1
which by (2.2) ensures that
(2.3) P{1r<n]?§ | Xk — Xi|| > bn/2} — 0 as n — oo.

By Lemma 2.6 of Ledoux and Talagrand [8, p. 51],

nP{|X = X'|| > ba/2} = > P Xe — Xill > ba/2}
(2.4) k=1
/
< 2P{ max [|X; — X[l > bn/2}

when n is sufficiently large. By display (6.1) in Ledoux and Talagrand [8, p.
150],

(2.5) P{IX|| > bn} < 2P{[|X — X|| > bn/2}
when n is sufficiently large. Therefore by (2.3), (2.4), and (2.5),
(2.6) nP{||X|| > b} =0 as n — occ.

Note that for any € > 0

|

n

> %

k=1

DXkl (1 Xkl < bn)
k=1

> ebn} <nP{|X| > bn}+P{

> Ebn} .
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Then by (2.6) and b,,* >";'_; X}, — 0 in probability, it follows that

bt > XuT (1 X)) < b) = 0
k=1

in probability. The conclusion then follows from Lemma 2.1. o

The following lemma is due to Einmahl and Li ([4]).

LEMMA 2.3. Let Zy,...,Z, be independent B-valued random elements
with mean zero such that for some s > 2, E||Zy||® < 00, 1 < k <n. Then we
have for 0 <n<1,d >0, andt > 0,

+ t}

n
{mm >4 2 2%
k=1
2

t n
< _ E||Z,|?/t°
_exp{ mm}w; AN

where A2 = sup{>_,_, Ef*(Zy) : f € Bi} and C is a positive constant
depending on n,6 and s.

(1+n)E

LEMMA 2.4. Let h(t) and U(t) be as in Theorem 1.2. Suppose that X is
a B-valued random element with

(2.7) 3 ﬁp{ﬂxu > /g U(n)} < .

Then for any s > 2,

> : '(n1og£(n))s/2'EHXH“’I(HXHg nlog ¥(n)) < oco.

PROOF. Set by = 0 and b, = y/nlog¥(n),n > 1. Note that ¥(n) 1 and
therefore b, /v/n 1. Then by /b, < \/k/n whenever 1 < k < n. Hence,

2 h(ln) ' (Tllog\I}(n))S/2 CE|XPI(1X] < /nlog ¥ (n))

n=1

hE

E|X||°1(b X|| < bg)
) ()b;; X1 (ber < (| X < by)

1
P X<
1(),,%;6 {bis < 1) < b}

n

IA
WK
D‘

n

1

Mg

bi P{bp_1 < || X]| < bk}z "

el
Il
=
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o

3 = 1
< U RPP < IXN S0} 3 s
n==k

k=1

IN
Q

=k
A <

IN

C [ k+1 k
) TC [h<k+1> w(E)
C

lng

] PIX > b}

3

1
e

IN

—=+C P{||X|| > b} < o0,
k

h(1)

where C' = (s/2 — 1)~. The proof is completed. O

LEMMA 2.5. Let h(n), ¥(n) be as in Theorem 1.2. Then for any B-valued
random element X, (2.7) is equivalent to

(2.8) 3 % (1X] > My/nlog ¥(n)} < 0o

n=1
for some M > 0.
PRrROOF. It suffices to prove that (2.7) implies (2.8) for all 0 < M < 1.

Set b, = \/nlog¥(n),n > 1. Note that ¥(n) 1 and therefore b,,/y/n 1. Then
b, < 27Y2py, for n > 1. Hence,

he )P{IIXII > 2712y, } < o )P{HXH > by}
and
1 1/2 1/92
e UxI> 2 Pbopir} < ( )P{HXH > 97 1/2p,)
< WP{IIXII > bn},

which ensures that

Z —P{HXH >271%0,} = < P{|| X > 27/%}

=0 i
+2 h(;n)P{HXH > 27 b} + mP{HXH > 27 by}
< i PUXI > 2720} 423 LS P > Vaog WG} < o
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Then by mathematical induction, for any integer k > 1,

3

1
—P{|X]|| > 27%?p,} < 0.
2w HRY }<oo

The proof is completed. 0

3. THE MAIN RESULT AND ITS PROOF

We now state and prove the main result.

THEOREM 3.1. Let h(t) and U(t) be as in Theorem 1.2. Let {X, Xp,n >
1} be a sequence of independent and identically distributed B-valued random
elements. Suppose that

(v/nlogW¥(n))~* ZXk — 0 in probability.

k=1
(i) Suppose that (2.7) holds and
(3.1) EX =0, Ef*(X)< o Y fe€B".

Then
(32) Y #(TL)P {

where 0 = sup{Ef?(X) : f € B }.
(i1) Conversely, suppose that

= 1
(3.3) ; nh(n)P{ > M\/nlog\Il(n)} < o0
holds for some M > 0. Then (2.7) and (3.1) hold.

PROOF. Set a, = y/202nlog ¥(n),b, = \/nlog¥(n),n >1 and
X = XpI([| Xkl < bn), Znk = X — EXpg, 1<k <n, n>1

n

S

k=1

<oo, ife>0
=00, if e<0,

> (1+¢)y/20%nlog \Il(n)} {

n

S

k=1

(1) Suppose that (2.7) and (3.1) hold. We first prove that
o0 1 n
A4 P X
oo 3| X
n=1 k=1
Note that for any ¢ > 0,

P{ znjxk

k=1

>(1+5)an}<oo Ve>0.

>(1+ E)an} < nP{| X|| > bn}+P{

n
Z Xnk
k=1

> (1 —i—s)an} -
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Hence, by (2.7), to prove (3.4), it suffices to prove that

(35) i nhln P{ zn:Xnk

>(1+5)an}<oo Ve >0.

k=1
By Lemma 2.2,
Ly EX < 1 FE 0
a Z nkll S a nkll — as n — oo
k=1
and
< 2 FE Zn:X —0 —
n ~ n as n 0.
k b 2 k

Then to prove (3.5), it suffices to prove that

(el

+(1+¢)a }<oo Ve>0.

By Lemma 2.3, for some s > 2 and any ¢ > 0

n n
P{ Zan +(1+€)an}

k=1

(1+¢)
< T T T S\ A9 E Zn )
<o {-SET0L L 05 bz

"kl

(3.6)

> 2F

nk

dt
3

nkll > 2F

(3.7)

where A2 = sup{}__, Ef*(Znx) : [ € B;}. Note that for all f € B},

Ef*(Znk) = Bf*(Xur) = (Bf(Xar))? < Ef*(Xn)
<EfA(X), 1<k<n, n>1.

Therefore A2 < no?,n > 1. Choose § > 0 small enough so that ¢t = 2(1 +

€)?/(2+468) > 1. Then
=1 (1+¢)2%a? 1 (1+¢)2%a?
Zl nh(n) {‘ 2+ 0)A, } = 2 g P {‘ 2+ 0)A, }

2
(3.8) < Z nhl(n) exp{—tlog¥(n)}
=1 1
< L @y <

3
Il
-
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since [;° dz/[zh(z)¥(z)] < co. By the C,-inequality, Hélder’s inequality,
and Lemma 2.4,

=1
E|| Znk|®
nz_:l nh(n) béz k

—~

(3.9) " k=t

Z (1 nlog\I}(n))s/Q Bl X|PI(| X]] < V/nlog ¥(n)) < co.

By (3.7), (3.8), and (3.9), (3.6) holds and hence (3.4) holds as was argued
above.
Now we prove that

(3.10) {

For any f € B*,
implication “(1. 1) (

3.1),
4)7
(3.11) > nh { Z

Note that for any f € By, | > p_; [(Xi)| <[ Yr—, Xkl and so it follows from
(3.11) that for all f € B}, for all e < 0

o0 1 n
(312) > — P{ > Xk
n=1 k=1
Hence (3.10) holds by (3.12) and 02 = sup{Ef%*(X) : f € B;f}. Combining

(3.4) and (3.10) yields (3.2).
(ii) Assume that (3.3) holds for some M > 0. Then for any f € By,

> {3

n=1 k=1
Then by the implication “(2.3) = (2.4)” of Li and Rosalsky ([10]), it follows
that Ef(X) =0 and Ef?(X) < oo. Hence (3.1) holds.

Let {X’,X],n > 1} be an independent copy of {X, X,,,n > 1}. Then by
the same argument as in the proof of Lemma 2.2,
n

zn:Xer
>

§16P{ X >Mbn},
k=1

> (1+¢€)a }:oo Ve<O.

>,

X) =0 and Ef?(X) < oo. Then by the
in Theorem 1.2, foralle <0

> (1+¢)y/2Ef2(X)nlog \I/(n)} = o0.

> (1+ E)\/QEfQ(X)nlog\I/(n)} = 0.

> Mb, }<oo.

nP{||X|| > 4Mb,} < sp{

> 2Mbn}
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which by (3.3) ensures that

S |
—P{||X 4Mb
> i PUXI > 400, } < o
n=1
and so (2.7) holds by Lemma 2.5. The proof is completed. O

REMARK 3.2. A sufficient condition for (2.7) is E[| X|? < oo. Indeed,

3 ﬁp{nxn > /nlog ¥(n)} < ﬁ S P{IX| > Vi)

1
h(1)

REMARK 3.3. Some examples of moment conditions which are equivalent
to (2.7) for various choices of h(-) will now be given.

Cask (i). Set h(t) = (loglogt)® where b > 0. Then log ¥(¢) ~ loglogt as
t — oo and (2.7) is equivalent to E||X||?/(loglog || X||)**! < ooc.

CASE (ii). Set h(t) = (logt)” where 0 < r < 1. Then log U(¢) ~ (r —
1)loglogt ast — oo and (2.7) is equivalent to E|| X ||?/[(log || X ||)" log log || X ||]
< 00.

CASE (iii). Set h(t) = logt. Then log ¥(t) ~ logloglogt as t — oo and
(2.7) is equivalent to E|| X ||?/[(log || X|) logloglog || X||] < oo.

CASE (iv). In Case (i), take b = 0, or in Case (ii), take = 0. Then (2.7)
is equivalent to E||X||?/loglog || X|| < oo.

< E|X|? < .
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