A Note on Large Deviations
of Random Sets and Random Upper
Semicontinuous Functions

Xia Wang

Abstract. In this paper, we show a sufficient condition under which the law
of sums of i.i.d. compact random sets in a separable type p Banach space
(resp. compact random upper semicontimuous functions) satisfies large devi-
ations if the law of sums of its corresponding convex hull of compact random
sets(resp. quasiconcave envelope of compact random upper semicontimuous
functions) satisfies large deviations.
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1 Introduction

The theory of large deviation principle (LDP) deals with the asymptotic es-
timation of probabilities of rare events and provides exponential bound on
probability of such events. Some authors have discussed LDP on random sets
and random upper semicontinuous functions. In 1999, Cerf [3] proved Cramér
type LDP for sums of i.i.d. compact random sets in a separable type p Ba-
nach space with respect to the Hausdorff distance dg. In 2006, Terén obtained
Cramér type LDP of compact random upper semicontinuous functions [9],
and Bolthausen type LDP of compact convex random upper semicontinuous
functions [I0] on a separable Banach space in the sense of the uniform Haus-
dorff distance d37. In 2009, Ogura and Setokuchi [7] proved a Cramér type
LDP for compact random upper semicontiunous functions on the underling
separable Banach space with respect to the metric dg (see [7] for the notation)
in a different method, which is weaker than the uniform Hausdorff distance
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d35. In 2010, Ogura, Li and Wang [6] also discussed LDP for random upper
semicontinuous functions whose underlying space is d-dimensional Euclidean
space R? under various topologies for compact covex random sets and ran-
dom upper semicontinuous functions, Wang [12] considered functional LDP
of compact random sets, Wang and Li [I1] obtained LDP for bounded closed
convex random sets and related random upper semicontiunous functions. In
fact, about these work above, some work of papers extended compact convex
random sets(resp. compact convex random upper semicontinuous functions)
to the non-convex case in a separable type p Banach space (see [3L[7,[9,12]). So
we hope the LDP of the law of sums of i.i.d. compact random sets(resp. com-
pact random upper semicontimuous functions) still holds if the law of sums
of its corresponding convex hull of compact random sets(resp. quasiconcave
envelope of compact random upper semicontimuous functions) satisfies large
deviations. However, until now, all ideal of “deconvexification” comes from
Cerf’s basic work(Lemma 2 in [3]). In [3], Cerf gives a sufficient condition
for the case of compact random sets : E[exp{ || X|x}] < oo for any A > 0.
In [9], Terdn gives a sufficient condition(see Lemma 4.4 in [9]) for the case
of compact random upper semicontinuous functions : E[exp{ || Xo|/c}] < oo
for some A > 0. In [9], the author doesn’t give the proof of Lemma 4.4,
and he said the basic idea is the same as Cerf’s paper. I think, if the au-
thor use Cerf’s idea, the Lemma 4.4 can’t be obtained under the condition:
Elexp{ || Xo||x}] < oo for some A > 0. So in our paper, we don’t use Cerf’s
idea and use another method to give another condition for compact ran-
dom sets: Elexp{\|X|}}] < oo for some A > 0, and another condition for
compact random upper semicontinuous functions: E[exp{\|| X|%}] < oo for
some A > 0. Under these conditions, we prove the laws of sums of i.i.d.
compact random sets and compact random upper semicontimuous functions
satisfy large deviations if the laws of sums of its corresponding convex hull of
compact random sets and quasiconcave envelope of compact random upper
semicontimuous functions satisfy large deviations.

The paper is structured as follows. Section 2 will give some preliminar-
ies about compact random sets and compact random upper semicontinuous
functions. In section 3, we will give and prove our main results.

2 Preliminaries

Throughout this paper, we assume that ({2, A, P) is a complete probability
space, (X, -||x) is a real separable Banach space with its dual space X*. We
suppose that X is of type p > 1, i.e., there exists a constant ¢ such that
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for any independent random variables fi, fo,-- , f,, with values in X and
mean zero. Every Hilbert space is type 2; the space LP with 1 < p < oo are of
type min (p, 2). However, the space of continuous functions on [0, 1] equipped
with supremum norm is of type 1 and not of type p for any p > 1.

K (X)(resp. Ke(X), Kre(X)) is the family of all non-empty compact (resp.
convex, compact convex) subsets of X.

Let A and B be two non-empty subsets of X and let A € R, we can define
addition and scalar multiplication by A+ B =cl{a+b:a € A, b€ B}, \A =
{Aa : a € A}, where clA is the closure of set A taken in X. The Hausdorff
distance on KCx (%) is defined by

dH(ArB)::max{igggggWifbﬂxfgggggﬂa‘*be}

In particular, we denote ||Al|x = dug ({0}, A) = sup{]|a|x}.
acA

X is called compact random set (resp. compact convex random set), if
it is a measurable mapping from the space (£2, A, P) to (K (X), B(Kr(X))),
(resp. (Ki(X), B(Kie(X)))) where B(K (X)) (resp. B(Kie(X))) is the Borel
o-field of K (%) (resp. Kic(X)) generated by the Hausdorff distance dp.

In the following, we introduce the definition of a random upper semicon-
tinuous function. Let Fj(X) denote the family of all functions u : X — [0, 1]
satisfying the conditions: (1) the 1-level set [u]; = {z € X : u(z) =1} # 0,
(2) each w is upper semicontinuous, i.e., for each o € (0, 1], the « level set
[ule = {z € X : wu(x) > a} is a compact subset of X, (3) the support set
[ulo = cl{z € X : u(z) > 0} is compact.

The subfamily of all u such that [u]q is in KCo(X) for all o € [0, 1] will be
denoted of F.(X). Let Fi.(X) denote the subfamily of all u such that u is in
both Fj(X) and F.(X). For every u € Fi(X), denote by cou € Fro(X) the
quasiconcave envelope of u, we have [cou], = colu], for all a € (0,1].

For any two upper semicontinuous functions ui, us, define

(u1 +uz)(z) = sup min{us(x1),uz(z2)} for any z € X.

T1+ro=x

Similarly, for any upper semicontinuous function u and for any A > 0 and
x € X, define

u(}), A,
Io(x), lf)\:(),

(hu)(z) =

where I is the indicator function of 0.

The following distance is the uniform Hausdorff distance which is ex-
tension of the Hausdorff distance dg : for u,v € Fp(X), d¥(u,v) =
SUPqe0,1] AH ([Ula; [v]a), this distance is the strongest one considered in the
literatures.
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X is called a compact random upper semicontinuous function (or random
fuzzy set or fuzzy set-valued random variable), if it is a measurable mapping
X: (2,A P) = (Fr(X),B(Fr(X))) (where B(Fi(X)) is the Borel o-field of
Fi(X) generated by the uniform Hausdorff distance d37).

3 Main Results

Before giving our main results for random sets and random upper semicon-
tinuous functions, we define rate functions and LDP. We refer to the books of
Dembo and Zeitouni [4] and Deuschel and Stroock [5] for the general theory
on large deviations (also see Yan, Peng, Fang and Wu [13]).

Let E be a regular Hausdorff topological and {p, : n > 1} be a family
of probability measures on (F,£), where £ is the Borel o-algebra. A rate
function is a lower semicontinuous mapping I : E — [0,00]. A good rate
function is a rate function such that the level sets {z : I(z) < a} are compact
subset of E. A family of probability measures { un :n > 1} on the measurable
space (E, &) is said to satisfy the LDP with speed and with the rate function
I if, for all open set V C €&, hm infy, oo * , In ,un(V) > —inf,ey I(x), for all
closed set U C &, limsup,,_,, ! Inyun(U) < —infoep ().

In the following, we give our main two results. We first present LDP for
(Ki(X), dp)-valued i.i.d. random variables.

Theorem 1. Let X be a Banach space of type p > 1. And X1, X5,..., X,

be (Ki(X),dsr)-valued i.i.d. random variables satisfying EeX1lk < oo for

some A > 0. Let S, = X1+X"’: +Xn oS, = C°X1+C°X2+ +eoXn If the law
of the random set coS,, satisfies a LDP Wlth the good rate function I7, then
the law of the random set S,, also satisfies a LDP with the good rate function
Ii(for x € Kie(X), I1(z) = I{(z), for € Ki(X)\Kie(X), I1(z) = +00,) i€,
Then for any open set U C (Ki(X), dm),

1 X1 +Xo+--+ X, )
lim inf logP{ P At € U} > — 1nfUI1(x),
TE

n—oo M n

any for any closed set V' C (K (X%),dpy),

1 Xi+Xo+---+ X,
lim sup logP{ LAt A € V} < — iI€1‘f/Il(x).
xT

n—o0o n
In the following, we give LDP for (F (%), d37)-valued i.i.d. random variables.

Theorem 2. Let X be a Banach space of type p > 1. And X1, X5,..., X,
be (Fi(%), d°°) valued 4.i.d. random variables satisfying Fe!lX1l7 < oo for
some A > 0. S, X1+X"’+ +Xn oS, = C°X1+C°X2+ +eoXn If the law of
the random set coS satlsﬁes a LDP with the good rate functlon I’, then the
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law of the random set S,, also satisfies a LDP with the good rate function
I(for © € Fpe(X),I(x) = I'(z), for € Frp(X)\Fre(X),I(x) = +00,) ie,
Then for any open set U C (Fi (%), d37),

1
liminf = log P

n—oo n,

> — inf I(x), (1)

xeU

{X1+X2+--~+Xn GU}
n

any for any closed set V' C (Fi(%X),d%),

X X e+ X,
{ 1+ Xo+ + EV}

" < — inf I(z). (2)

1
limsup log P f
re

n—oo M

In order to prove our two main theorems above, we need the following two
lemmas.

Lemma 3: Let Xisof type p > 1 and X3, Xo, -+, X, be (K (X), dy)-valued
i.i.d. random variables such that Ee*X1llk < o for some A > 0, then for any
>0,

1 X1+ Xo+ -+ X, coX Xo 4 oot coX
limsup InP(dy( e n700 1+ coXg+ -+ coX,

n—oo N n n

) = 6)

This proof is same as those of the following Lemma 4, so we omit it. But here
we state the inequality of Puri and Ralescu we use in our proofs of Lemma 3
and Lemma 4.

Let A belong to K;(X), and its inner radius is r(A4), and we know r(A) <
2||Allx. In [§], Puri and Ralescu extended a result of Cassels [2] and proved
the following inequality(we call it inequality of Puri and Ralescu): for any
Al, AQ, e ,An in ’Ck(%),

dg(A1+ A+ -+ Ay, c0Aq + coAy + - -+ + coAy,)

1

< er (r(A) + P(A)P + -+ r(A,)P) 5.

Lemma 4: Let X is of type p > 1 and Xy, Xo, -, X,, be (Fi(X),d7)-
valued i.i.d. random variables such that Ee*¥11% < oo for some A > 0, then
for some § > 0,

1 X1 +Xo+--+ X, coX Xo 4 - X,
limsup In P(d%( 1Azt ,CO 1teody - tco

n—oo N n n

) 2 9)

= —0OQ.

Proof: We apply the definition of d3f and the inequality of Puri and Ralescu
and for any A € K (%), the inner radius has the property: r(A) < 2|/ 4|k,
then
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X1 +Xo+---+ X, coXi+coXo+---+coX,

F( . : " )
n n
= sup dgy Xila, coX
n 2P <z=1[ ila ;[ ila)
1
< erosup (r([Xala)” +r([Xala)” + o+ r([Xala)?) 7
n a€l0,1]
1 1 !
< Loaeh (I 4 Xl 4 1)

In view of the condition of Lemma 4: Ee*X1lk < oo for some A > 0, then for
this positive A > 0, we have EeMXili < 00, so we can apply the chebyshev
exponential inequality , then we obtain

1 Xi1+Xo+---+ X, coX Xo 4+ - - X,
limsup ©In Pasp(X1 T X2 X coXibeoXo e deoXay o
n—oo N n n
P P nPoP
< lim sup lnP(HXlH + X%+ | X5 > e )
n—oo
1 nP§P »
< limsup ln[eszpg (EGMIXﬂIF)n}
n—oo N
p—1g8p v
—tmsup(="", 4 BAE)
= —o0.

So we complete the proof of this lemma.
Since random sets are particular cases of those for fuzzy random variables,
then we omit the proof of Theorem 1, and only give the proof of Theorem 2.

Proof of theorem 2: Step 1: First we prove the upper bound of (). Let
U be a closed subset of (Fi(X),d%5). For any ¥V § > 0, let

U = {zc Fr(X): d¥(z,U) = inf d7f (z,y) < o}
Yy

Then P(S, € U) < P(coS, € U%) + P(d33(Sn,coSy,) > 4). So

lim sup P(S,, € U)

n—oo
< max{limsup P(coS,, € U%),limsup P(d35 (Sy, coS,) > )}
n—oo n—oo
= — inf I(x).
zeU’
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Since I(z) is a good rate function, by [I], we have

b = e

So () holds.

Step 2: we prove the lower bound of (2). Let U be an open subset of
(Fr(X),d$9). V o € U, then there exists a 6 > 0 and an open subset V' of
(Fr(X),d%) such that z € V C V® C U. So

P(S, €U) > P(S,, € V°) > P(coS, € V) — P(d%(Sn, coSy) > 6).

Hence P(S,, € V) < P(S, € U) + P(d¥(Sn,coS,) > 0). By Lemma 4, we
have

liminf P(S, € U) > — inf I(z') > —I(x).

n—00 z'eV

Taking the supermum over all elements z in U, we have

liminf P(S,, € ) > — inf I(x).
el

n—r oo
This completes the proof of Theorem 2.

Remark: In 2010, Ogura, Li and Wang [6] have proved a Cramér type
LDP for compact convex random upper semicontinuous functions whose
underlying space is d-dimensional Euclidean space R? under the condition
Elexp{ || X || #}] < oo, for some A > 0 with respect to the metric dg(see the
detailed notation in [6]). Since the d-dimensional Euclidean space R? is type 2,
then if X1, Xo, -+, X, are (Fi(R%),d%)-valued i.i.d. random variables such
that BerlIX1l% < oo for some \ > 0, then Lemma 4 holds. And the condition
Elexp{ || X||#}] < oo also holds for this positive A. By Theorem 3.4 in [6],
we know the law of sums of quasiconcave envelope of compact random upper
semicontimuous functions satisfies large deviations, then in view of Theorem
2 in our paper, the law of sums of compact random upper semicontimuous
functions satisfies large deviations with the same rate function.
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