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CONDITIONAL EXPECTATION OF PETTIS INTEGRABLE
UNBOUNDED RANDOM SETS

MoHAMED EL HARAMI

ABSTRACT. In this paper we established new results of existence of con-
ditional expectation for closed convex and unbounded Pettis integrable
random sets without assuming the Radon Nikodym property of the Ba-
nach space. As application, new versions of multivalued Lévy’s martin-
gale convergence theorem are proved by using the Slice and the linear
topologies.

1. Introduction

There are many papers in the literature showed that the conditional expec-
tation of Bochner integrable vector valued random variables (resp. multi-valued
random sets) defined in a probability space is always exists (see for example,
[6,8,11,19,23]). This theory of conditional expectation is the basic foundation
of the study of conditional expectation convergence theorems, martingales con-
vergence theorems, and strong law of large number theorems. So this study
has been developed extensively and applied to the mathematical economics
and optimal control theory. Therefore it is natural to ask, does the conditional
expectation of Pettis integratable random set exists? With no additional con-
ditions imposed, the answer of this question is negative, see counter example
6-4-1, which is taken from Talagrand [25]. But if the Banach space E possesses
the weak Radon-Nikodym property (W RN P), [21] has given a necessary and
sufficient condition of existence of conditional expectation for Pettis integrable
random variables. In the multi-valued case a same result has been proved by
[28] for convex and weakly compact valued Pettis integrable random sets. For
more information on this study, some results can be found in [3,15]. In the
last ten years, without the W RN P property of the Banach space and under
the condition EB(|X|) < +oo, [1] have proved this existence result for convex
and weakly compact valued Pettis integrable random sets. This result has been
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extended by [13] in case where (2, F, u) is only a o-finite measure space. Re-
cently, [2] established an extension of this result to the case where the random
sets are only with closed convex and bounded values. In this paper we are in-
terested to the same question of existence of this operator, but for random sets
are only with closed convex and unbounded values, which is more general than
the case where the random sets are with convex weakly compact (resp. closed
convex and bounded) values. The technique used in this section to prove this
existence result based on decomposable sets. As application of the existence of
EB(X) in the second section, we extend the Lévy’s convergence theorem to the
closed convex valued Pettis integrable random sets treating by the Slice and
the linear topologies, compare with the works in [1,9,10,14,24,26] dealing with
the Mosco topology and closed convex and bounded (resp. convex and weakly
compact) random sets.

2. Elementary material

Throughout this paper, (£, F, i) is a complete probability measure space, F
a real Banach space, E’ the topological dual of F, and B’ the closed unit ball
of E’. Denote by cl(E) (resp. cc(E)) (resp. ccb(E)) (resp. cwk(E)) the family
of all nonempty closed (resp. closed convex) (resp. closed convex bounded)
(resp. convex and weakly compact) subsets of E. For a subset C € 2E\ (), C
(resp. ©0(C)) the norm-closure (resp. the close convex hull) of C. A subset of
cc(F) will be called w-ball-compact if its intersection with any closed ball is
weakly compact, the family of all w-ball compact is denoted by

Ry, = {C € cc(E),C N B(zg,r) is weakly compact Vr > 0},

where B(xg,7) is the open ball with the center zy and radius r. The support
function and radius of a subset C' are defined as follows:

6*(:17/70) = Sllp<l'/,517>, |C| = sup H‘T”
zeC zeC

The topology determined by convergence of support functional is denoted by
Tscalar, a sequence (Cy,) is Tseqrar convergent to some subset C' if

lim&6*(2',C,) = 6*(2',C) Va' € E'.
The distance functional is the mapping: d : E x 2F\ ) — R* such that
d(z,C) = inf [z - al|.
The topology determined by convergence of distance functionals is called the
Wijsman topology and is denoted by Twijsman. For (Cn) C cc(F) and C €

cc(F), let
s—=liC, ={x,x = s—li}gnxk,xk € Ck, k > 1},

w —1sCy, = {x,x zw—lillcrnxk,xk € Cp,, k>1}
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s and w are respectively the norm topology and the weak topology of E. We
say that (C,,) is Mosco convergent to C' (denoted C = Mosco — lim,, C},) if

s—1UiC, =w—1sC, =C.

This hold if and only if we have w—1sC,, C C C s—1iC,, (see [20], p. 188). The
Slice topology on P(FE) is the initial topology Tsi;ce determined by the family
of gap functionals

{D(C,-), C is non empty slice of a ball},

where D(B,C) = inf{||b — ¢||,b € B,c € C}, and a slice of a ball is an in-
tersection of B(zo,r) N{z, («',z) < a} (provided it is not empty). The Slice
topology is generally stronger than the Mosco and the Wijsman topologies. It
coincides with the Mosco topology if the space E is reflexive (see Beer [5]). We
have the following characterization of Tsy;ce:

Lemma 2.1. Let (C,,C)n>1 be a sequence in cc(E). Then C = Tsjice —
lim,, C, if and only if

(i) lim, d(z,C,,) = d(x,C) Vz € E.

(ii) Vo' € E’, and whenever r > 0 such that C N B(0,r) # 0 we have

lim §* (2, C,, N B(0,7)) = 6*(2',C N B(0,7)).
Proof. See Theorem 5.4 in Beer [5]. O

The linear topology Tp introduced by Beer [5] is the upper bound of the
following topologies:

(1-) the one of simple convergence of distance functions on E.

(2-) the one of simple convergence of support functions on E’.

From Theorem 3.4 in [5] a sequence (C),) in P(E) \ 0 converges to some
subset C' in linear topology if and only if

limd(z,C,) =d(z,C) and limé*(z',C,) =d6"(2',C) Va' € E'.

This topology is stronger than the Mosco topology.

Next denote by L (2, F,u) the space of all (equivalence classes) of F-
measurable and Bochner integrable functions X : Q — E. L¥. (Q,F,pu) is
the space of all equivalence classes of F-measurable essentially bounded func-
tions X : 2 — R™*.

The map X : Q@ — 2F\ 0 is called be a multifunction (or set valued
function, correspondence, etc). We say that it is scalarly measurable if for all
a2’ € E’, the map 0*(2’, X(+)) is measurable. X said to be Effros measurable (or
measurable) if for every open subset U of E, the subset X~ (U) = {w, X(w) N
U # (0} is a member of F. The Effros measurability is stronger than the scalar
measurability. Both notions of measurability coincide for more general classes
of multifunctions (see Amri-Hess [12]). A measurable multifunction is called a
random set. A function f from ) into E is called a selection of X if for any w €
Q one has f(w) € X (w) and denote by Sx the set of all measurable selections of
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X. Tt is well known that every measurable cl( E)-valued multifunction X admits
at least one measurable selection. Furthermore, a multifunction X : Q@ —
cl(F) is measurable if and only if there is a countable family of measurable
selections (f,) such that for each w € Q X(w) = {fn(w),n € N} where the
closure is taken with respect to the norm in E (see Castaing-Valadier [6, §3,

p. 67]).

Let Eil(E)(]:) = Eil(E)(Q,]i 1) be the space of all random sets X with
values in cl(F) such that |X(:)] € LL(9, F,u), and is called the space of
integrably bounded random sets with values in cl(E). Denote by S& the set of
all measurable and integrable selections of X and is non empty if and only if
d(0,X(-)) € LL(Q, F, i), in such a case we shall say that the multifunction X
is integrable (see Hess [17] and Lemma 5.1 in Hess [18]).

A random set with values in ¢l/(F) is Aumann integrable if S} # 0, the
Aumann integral of X is defined by

[ Xau={[ gaus e sk

Let B be a sub-g-algebra of F and X be an integrable random variable defined
in (Q, F, u) with values in a Banach space E. Then the conditional expectation
of X with respect to B is the unique B-measurable and integrable random
variable Y := EB(X) such that

/Xd,uz/Ydu for all A € B.
A A

It is well known that if X is a random set such that X € Ly ) (F), Hiai-
Umegaki [19] proved that EB(X) exists and satisfying
Spa(x)(B) = cl{EP(f) : f € Sk}
A random set X : Q — cl(F) is Pettis integrable whenever

1- (6*(2', X))~ € LKL(Q, F, i), where (6*(2’, X))~ is the negative part.
2- For all A € F, there exists C4(X) € cl(E) such that

5 (2!, Ca(X)) = / 5, X)dp  Va' € F,
A

Ca(X) is called the Pettis or the weak integral of X over A and is denoted by
w— [ 4 Xdp. A E-valued function f is Pettis integrable if and only if the set
{{«’, f),2’ € B’} is uniformly integrable. This equivalence is not true in the
multivalued case (see Amri-Hess [12]). Let us denote by PL(F) := P5(Q2, F, )
the space of all F-measurable and Pettis integrable functions. In this space we
define the following topologies:

1) The topology of the Pettis norm is defined as:

Iflpe = sup / &, ldu,
x'€B’ JQ

which is equivalent to the norm sup 4 || [, fdpl|.
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2) The topology induced by duality (PL(F),L> @ E'), such the operator
defined as (v@ ', f) = [, v(w)(2’, f(w))dp is a bilinear form. This topology is
denoted by W — Pe and called the weak topology in Pj(F). There is another
topology in the space of scalarly integrable functions denoted by Tp. and gen-
erated by the semi-norms defined as, for each z' € B', p(f) = [, {2, f)|dp,
its trace on PL(F) is between W — Pe and || - || p. (for more information see
Godet-Thobie and Satco [16]).

Denote by S§¢(B) the set of all B-measurable and Pettis integrable selections
of X, if B = F we can reduce this notation to S{¢. A cl(E)-valued random
set X is said to be Aumann-Pettis integrable if S§¥¢ # (). The Aumann-Pettis
integral of X over A is defined by

/AXdu - {/A fdu, f € S5},

this integral is denoted by I4(X).

Remark 2.2. Tt is well known from [12] that if a cc(F)-valued random set X
is Aumann Pettis integrable and (6*(z’, X))~ is integrable, then X is Pettis
integrable. Also if X is random set such that 6*(2/, X) € L and is Pettis
integrable in cc(E), then it is Pettis integrable in ccb(E) (the result comes
from the fact that a subset is bounded if and only if its support function is
finite in each point of E’).

Lemma 2.3 (see Godet-Thobie and Satco [16]). If f is E-valued and scalarly
integrable random variable. Then the following properties are equivalent:

1) f is Peltis integrable,

2) The set {(z', f), 2’ € B'} is uniformly integrable in L},.

3. Conditional expectation of Pettis integrable unbounded random
sets

Several extensions of the Hiai and Umegaki [19] results on the existence
of conditional expectation have been proved in the case of Pettis integrable
random sets see the works of [1,3,13,15,28]. Recently, another result in the
same direction have been proved in [2] for closed convex and bounded valued
Pettis integrable random sets. In this section, using the decomposable sets
technique, we continue this study with anther extension of this result dealing
by closed convex and unbounded valued Pettis integrable random sets and a
Banach space E without the W RN P property. For the W RN P property of a
Banach space we refer to the well known papers of [21,22] and for decomposable
sets we refer to [16]. We start this section by the following lemmas that will
be useful in the proof of our main results. First we extend Lemma 1.3 of [19]
to the Aumann-Pettis integrable random sets.

Lemma 3.1. Let X be a cl(E)-valued Aumann Pettis integrable random set.
Let {fn,n > 1} be a sequence in S§¢ such that X (w) = {f,(w),n > 1}, Vw €
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Q. Then for each f € 5}1?6 and € > 0, there exist a finite partition (4;),
i=1,....,pof Qin F and {fn,, fny>-- > [n,} C {fn,n > 1} such that

P
1f =" fui - xallpe < e
i=1
Proof. The proof of this Lemma is contained in the first part of the proof of
Theorem 24 in [16], so the proof can be omitted. O

Remark 3.2. By Lemma 23 in [16] if X; and X, are two closed valued and
Aumann Pettis integrable random sets such that

S = S%e,
then
X, =Xs pas.

A non-empty subset of PL(F) is decomposable (with respect to JF) if for
every f1,fa € M and A € F, we have

XA J1+Xxo\a- fo € M.

Then we have the following Lemma:

Lemma 3.3. Let E be a separable Banach space, and M be a non-empty
closed subset of PL(F). Then there exists a unique cl(E)-valued Aumann Pettis
integrable random set G such that M = SE¢ if and only if M is decomposable
with respect to F.

Proof. (=) The proof is a modification of the proof of Theorem 3.1 in [19].
Indeed, it is well known that Sge is decomposable.
(<) Since M is non-empty, then there is fo € M such that fo(w) € E, Yw €
Q. Then
S £ (), where X(w) = E for w € Q.

Applying Lemma 23 in [16] there exists a sequence (f;);en of Pettis integrable
functions such that (f;(w));en is dense in F for every w € 2. For each ¢ € N,
let a; = infgens (|||l fi — 9llg A 1ll1). Then for each ¢,j > 1, there is g; ; in M
such that

1
7 = gille ATl = el < 5

Let define G as

Now we prove that M = SE¢. Let f € SE¢ and € > 0, then from Lemma 3.1
there exist a finite partition (4,),n=1,...,pof Qin F and {g1,92,...,9p} C
{gij(w),i,5 > 1} such that

P
1F =" gn - xa.llpe <e

n=1
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Since P _  gn - xa, € M and M is closed with respect to the Pettis norm,
then f € M. So SE¢ ¢ M. Now we prove that M C SE°. By assume the
converse, there is a f € M which does not belong to Sge. Then there exist
d>0and A € F with u(A) > 0 such that

igl]f(Hf(w) —gijW)leAl)>d6 Ywe A
Since for each w € Q, f(w) € {fi(w),7 > 1}. Then we can write

Q= Usfo, (1) — i)l A D) < 2},

so there is i9 > 1 such that B = AN {w,| f(w) — fi,(w)|lg Al < g} has a
positive measure. Define a sequence (g;);>1 as

95 = xB - [+ Xa\BYio.j-
Since (g;) € M and

(1 fio (@) = Gio,j (W)llE A1) > (| f(w) = Gio,j(@)lE A L) =([[f(w) = fio (W)l A1)
> %5 Yw € B.
Then we have

/Q (1 fio (@) — oo 5 (@)l A Vel — a,
> / (1o () = i0.5(@)] 2 A D)lps — / (fio (@) = 65() 1 A L)dp,

and

/Q (1fi0 (@) — g0 5 (@)l A Vel — e,

Vv

/ (1fi0 @) — g0 5 @)l A D)d + / (1fi0 @) — gio.5 @)l A D)
B Q

\B

- / (1fi0 (@) = g5(@)l A 1)dps — / (1fi0 (@) — g5(@)lm A 1)dp
B

Q\B
= [ i) = gi0 sl A D= [ (i) = F@) A D > Su(B).
B B

Letting j go to the infinity, then we have a contradiction with the fact that the
sequence ( [o,(|| fio (W) = gio,j(w)||E A1)dp)jen- converges to a;,. Consequently
we have

M = S§e.

The uniqueness of G follows from Remark 3.2. (|

Lemma 3.4. Let X be a cl(E)-valued Aumann Pettis integrable random set.

Then we have

—5—llllpe  __, _pe
S:%?X) = CO(S§ )-
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l-le

Proof. Tt clear that S¥¢ C SP(X), then co(S%¢) C S%?X) “. Now to prove

. . . ll-llPe
the converse assume that the inclusion is strict, so there is f € Sge( X) " and

f ¢ e0(SX¢). Then by using the separation theorem there is v ® 2’ € (PL)* =
L*>* ® E’ such that

§* (v @a, 88 = 6% (v @2, e (SL9))

(3.4.1) <(wed, f)= / v(w) - (2, f(w))dp.

Q
On the other hand since f € SB? X)” e ~ there is a sequence (f,) in Sf( x) such
that

tim |, — fllpe = 0.

This implies that

lim(a/, f,) = (&', ) in L.
Hence

lim(v @', f,) = (v, f).
So by using this and the fact that (v ® 2/, f,) < §*(v ® 2’ SCO(X)) it follows
that

(ver, f)<ifver, Sge(x)).
Then
[ o) @ @i s s (e
Q

heske

~ swp /mm«ammmﬂ

P
heske

<L sup  (v(w)- (2, 2))dp

z€co(X)(w)

= [ 8o w@).w(x) w)dn

/5*0@96 X (w))dp
=0 (v®a’, 85 =6 (v @, @(S5)).

This contradicts what is proved in (3.4.1). Consequently we have

g I-llpe

Sy =0(5%). 0

Theorem 3.5. Let X be a cc(E)-valued Aumann Pettis integrable random
set, and B a sub-c-algebra of F. Assume that for every selection f € S{¢,
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EB(f) exists. Then there exists a unique (pa.s.) cc(E)-valued, B-measurable
and Aumann Pettis integrable random set Y such that

B allpe lI-llpe

SLe(B) ={EB(f): f e SL}
Proof. Let us define a set M as
M = {EP(f): f € 5%}

It is clear that M is well defined. As S§@ is nonempty and decomposable, then
also M is a nonempty and decomposable subset in the set of all B-measurable
and Pettis integrable functions. From [16], 17 s also decomposable with
respect to B. Then by applying Lemma 3.3 there exists a unique cl(E)-valued
B-measurable and Aumann Pettis integrable random set G such that

ll-llpe

She =01 = {EB(f): f e 5k}

Now let us define Y as Y (w) = @(G)(w) for each w € Q. Since SE¢(B) # 0,
from Lemma 23 in [16] there is a sequence (g,,),>1 in SE¢(B) such that

Gw) = cd{gn(w),n >1}, we.
Define

U={g,9= Z%ﬂz‘ . a; rational > 0, Zai =1,m>1}.
i=1 i=1
Then U is a countable set of B-measurable functions and for each w € €,
Y(w) = c{g(w),g € U}. Hence by Theorem 1.0 in Hiai and Umegaki [19],
Y is a cc(E)-valued and B-measurable multifunction. Also it is not difficult
to see that Y is Aumann Pettis integrable. Again since G is Aumann-Pettis
integrable, so by applying Lemma 3.4 we get

<Pl llPe

SyeB) T =o(S54(B)).

Combining this with the properties of closed convex hull and the convexity of
the set {EP(f) : f € SE}, it follows that

<P ol lpe <ol lpe

SEB) " = wo(SEe(B)) = wo(SE(B) )
— w({EB(f): e ST} ") =a({EB(f) : f € SE})

=co({EB(f): f € AS’)IZE})H'HPe ={EB(f): fe S}IZe}H'”PG'

Finally we have

<P ol lee ll-llpe

SyeB) T ={EB(f): fesk} . O

Before starting the main theorem noting that:
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Remark 3.6. If X is a cc(E)-valued Pettis integrable random set and B a sub-
o-algebra of F. Then the following properties are equivalent:

1) EB(|X]) < 400 p as.

2) There exists a partition (Bp)m>1 of Q in B such that for each m,
J5,, 1X|dp < +o0.

It is obvious to see that one of both properties implies that X is (g a.s.) with
bounded values.

Definition 3.7. A random set X : Q — ¢l(F) is said D-countably supported
if one can find a countable dense subset D in B’ such that

X(w)= ({o. (y.2) <6° (5, X (@)} Ywe
yeD

Remark 3.8. From [12] a D-countably supported random set may be with
unbounded values, and from the same author if X is of bounded values and E’
is separable, then it is D-countably supported. Then this condition is weaker
than condition E5(|X|) < +oo pa.s. which is based in the works of authors
[1,2,13,28].

Theorem 3.9. Assume that (Q, F, ) is a probability measure space, and E’
is separable. Let B be a sub-c-algebra of F and X a cc(E)-valued scalarly
integrable random set such that

(1) SKe # 0 and EB(f) ewists for each f € S%°,

(ii) X is D-countably supported (D is a countable dense subset in B’).

Then there exists a unique (pa.s.) cc(E)-valued, B-measurable and Aumann
Pettis integrable random set Y denoted by Y = EB(X) such that

-l Pe II-llpe

SEE(X)(B) = {EB(f) S S)P<e} .

Consequently Y is Pettis integrable and we have

/Xdu:/ Ydu:/EB(X)du VA € B.
A A A

Proof. By applying Theorem 3.5 there exists a unique (ua.s.) ce(E)-valued,
B-measurable and Aumann Pettis integrable random set Y denoted by E8(X)
such that

ll-llPe lI-Ilpe

Sgg(x)(B) = {EB(f> 1 fe S)}(j'e} .
Now we prove the Pettis integrability of X and Y = EB(X). The Pettis
integrability of X is an immediate consequence of Theorem 3.9 and Corollary
3.10 in Amri-Hess [12]. Now since from condition (i) S£¢ # ), then also
SEE(X) # @, then there is a Pettis integrable selection g in Sgg(x). The

Pettis integrability of g implies that the set {({(z’,¢))”,2’ € B’} is uniformly
integrable in Ly, hence it is bounded. In turn, it implies that

[y dus [ (@) du< +oc.
Q Q
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Also by applying Theorem 3.9 and Corollary 3.10 in Amri-Hess [12] we get the
Pettis integrability of Y = E®(X). Now we prove the second part of theorem,
first observe that for all A € B,

x/ k) . Pe
) (x,AXdu)—d (x,{/Afd/i-fGSX 1
P /A EB(f)du: f € S5}
< 5@ /A gdi: g € SE&x)})

:6*(;10’,/AEB(X)du).

Hence

(3.9.1) /A Xdp C /A EB(X)dp.

To prove the reverse inclusion. Indeed, for each A € B, let Y4 = [ 4 9dp €
J4 BB (X)dp for some g € Sp§ y(B). Since

ll-llpe

g€ 558 (B)=(EB(f): fe 5 .

Then there is a sequence (f,)nen C SE¢ such that EB(f,) converges in the
Pettis norm to g. Now the fact that the Pettis norm is equivalent to norm
defined by sup 47 || [,(-)dp|| (see Musial [21], p. 198). It follows that

lim sup ||/ EB(fn)du—/gd#” =0.
A A

n—-+oo AcEB
Hence
(3.9.2) Jim /fnd,u:/gdu VA € B.
n—+oo J 4 A

Since (fn)nen C SE€ and X is D-countably supported, then Proposition 4.1(a)
in [12] implies that

(/ fndﬂ)neNC/Xd,u VA € B.
A A

This with (3.9.2) implies

yA:/gd,ue/Xd,u VA e B.
A A

Combining this with (3.9.1) we get

/Xdu:/Yd,u:/EB(X)du VA € B.
A A A O
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If the space PL(F) is separable the result comes directly from Theorem 25
in [16] and Lemma 3.4 respectively, without using Lemma 3.3 and Theorem
3.5.

Corollary 3.10. Assume that (Q, F, u) is a probability measure space, E' and
PL(F) are separable. Let B be a sub-o-algebra of F and X a cc(E)-valued
scalarly integrable random set such that

(1) SEe # 0 and EB(f) exists for each f € S%¢,

(ii) X is D-countably supported (D is a countable dense subset in B').

Then there exists a unique (pa.s.) cc(E)-valued, B-measurable and Aumann
Pettis integrable random set Y denoted by Y = EB(X) such that

STi o, B) ={EB(f): f € Sﬁe}u.npe.

Consequently Y is Pettis integrable and we have

/Xdu:/Ydu:/EB(X)du VA e B.
A A A

Proof. Let us define a set M as

M ={E®(f): f € S%°}.

From the linearity of E®(-) and condition (i), M is well defined and non-empty
decomposable subset in the set of B-measurable and Pettis integrable functions.
From [16] also JARLLCER decomposable with respect to B. Then by applying
Theorem 25 in [16] there exists a unique (pa.s.) cl(E)-valued, B-measurable
and Aumann Pettis integrable random set G such that

ll-llpe [l Pe

SEeB) = {EB(f): f €Sk}

The rest of the proof is the same as of the proof of Lemma 3.4 and Theorem
3.9. O

Remark 3.11. If the random set X is ccb(E)-valued and the space E’ is strongly
separable. From Amri-Hess [12, pp. 346-347] X is countably supported, then
condition (ii) in Theorem 3.9 can be omitted.

The following theorem is an extension of Theorem 5.5 in Hiai and Umegaki
[19]. Also the theorem gives a necessary and sufficient condition that the mul-
tivalued Pettis conditional expectation can be represented in the form as a
sequence of real valued conditional expectations. Before starting our theorem
remark that if X is cc(E)-valued and Aumann Pettis integrable, then from
Corollary 3.10 in [12] we have

CA(X):w—/Xdu:/Xdu VA e F.
A A
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Theorem 3.12. Let B be a sub-c-algebra of F and X a cc(E)-valued random
set satisfies all conditions in Theorem 3.9. If for every A € B, I4(E®(X)) is
closed. Then the following properties are equivalent:

1) EB(X)(w) = Mo {0 (@, ) < BB(5 (aly, X)(w))} for pas. w € Q.

2) Sgg(x)(B) is closed with respect to the Pettis norm, i.e.,

ll-llpe

Sgg(X)(B) ={EB(f): f € S%°}

Proof. We prove that 1) implies 2). By using the existence of E5(6* (:v X))
and EB(X), and the Pettis integrability of X and EB(X) we get for all 2’ € E’,

/6*3:EB Ndp = 6*(x /EB Ydp) = 6*(x /Xdu
:/ 5*(1:’,X)du:/EB(d*(x’,X))du VA € B.
A A

Then from the uniqueness of conditional expectation for every z’ € E’, we have
EB(5*(2', X)) = 6*(2/, EB(X)) pas.

Let D = {z!,,n € N*} be a countable strong dense sequence in B’, then for
every n € N*, there is a null set N,, such that

EB(5* (2}, X)(w)) = 0" (2}, ¥ (X)(w)) Yw € Q\ N,.
Set N = U,N,, then for all n € N*, we have
EB(5* (2], X)(w)) = 6* (), EB(X)(w)) YweQ\N.
This with condition 1) implies that
m {z, (2!, ) <5*(z!, FB(X)(w))} pas.
n>1

Hence EB(X) is pa.s. D-countably supported. Now applying Proposition 4.2
in [12] it follows that SE§ X)(B) is closed with respect to the Pettis norm. So

Il HPe

S o) (B) = {EB(f) : f € S5}
Now we prove that 2) implies 1). Set
ﬂ {z, (2! ) <EB(6* (2!, X)(w))} pas.
n>1

It is clear that Y is B-measurable. Then to prove this implication it suffice to
prove that

Il HPe

Sye(B) = {EB(f): f € S%°}
If f € SEe, then

(an, B5()) = ES((x,, £)) < BB (8" (a7, X)(w)) = 8" (27, E*(X)(w))  pas.
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-l Pe

so EB(f) € SP¢(B). Conversely, let g € SP¢(B) = {EB(f): f € Sk°} )
then there is a sequence (f,)nen C S§¢ such that

lign HEB(fn) —gllpe = 0.
Hence
lim/ fndp = / gduy YAebB.
noJa A
Since (fA fndp)nen C fA Xdp, VA € B and X is D-countably supported, then
/ gdp € / Xdy = / EB(X)dp = / EB5(X)dy VA€ B
A A A A

So this implies that g € S gg( x) (B). Thus the reverse implication is proved. O

If the random sets X are cwk(F)-valued and integrably bounded, Klei-
Assani [4] proved that EB(X) exists, furthermore is cwk(E)-valued and satis-
fying

SllE‘E(X)(B) ={E"(f): f € Sk}
Here we present an extension of this result to the cwk(FE)-valued Pettis inte-
grable random sets.

Lemma 3.13. Let E’ be separable, B a sub-o-algebra of F and X a cwk(E)-
valued scalarly and Aumann Pettis integrable random set such that EP(X)
exists and |[EB(X)| < +o0o. Then

EB(X) € cwk(E) pas.
Proof. From Theorem 5.4 in [12], we have for every A € B,
M(A) = /AXdu = {/A fdu, f € S¥Y € cwk(E).
By using the Pettis integrability of X we have for every 2’ € E’,
5* (2!, M(A)) = /A 5*(z', X)dp.

Then A — §*(a’, M(A)) is a signed measure who is absolutely continuous with
respect to u. Hence M(+) is a set valued measure with values in cwk(E) which
is also absolutely continuous with respect to g. Then from Theorem 4.4 in [27]
there is a cwk(E)-valued and weakly integrable random set G such that

M(A):/ Gdp.

A

Thus
/Gdu:/ EB(X)du VYAe€B.
A A

This shows that for all 2’ € E’, we have

/5*@’,(;)@:/ §* (', EB(X))du VA€ B.
A A
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Then
5 (2, G(w)) = 0" (¢, EB(X)(w)) Yw e Q\ Ny,
where ji(Ny) = 0. Let (27,)nen be a dense sequence in E' and N = U, N,
(u(N) = 0). Let 2’ € E’ and (zx)ren a subsequence of (2] ),en such that
x}, — «' strongly. Then for every w € @\ N, we have
6% (2, BB (X)(w)) = 6" (2", G(w))]

< 6% (2", BB (X) (w)) — 6% (f, B (X) ()| + 16 (a4, G(w)) — 6% (', G(w)))|

< Jlak = 2" |(1G ()] + B (X)(@)]) = 0,k — +oc.
So for every w € Q\ N, u(N) = 0 we have

(2, B5(X)(w)) = 0% (2, G(w)).

Consequently
EB(X)) =G € cwk(E) pas. O

Proposition 3.14. Assume that (2, F, p) is a probability measure space, and
E' is separable. Let B be a sub-o-algebra of F and X is a cwk(E)-valued
scalarly integrable random set such that

(i) SEe # 0 and EB(|X]|) < +oo pa.s.

Then there exists a unique (pa.s.) cwk(E)-valued, B-measurable and Au-
mann Pettis integrable random set Y denoted by EB(X) such that

Sye(B) = {ES(f) : f € 5%}

Consequently Y is Pettis integrable and we have

/Xdu:/EB(X)du VA€ B.
A A

Proof. Since EB(|X|) < +oo pa.s., then also EB(|f]|) < 400 pa.s. Vf €
S%&e. This and Theorem 3.6 in [13] implies that E®(f) exists. Since X is
cwk(E)-valued and E’ is separable, then X is D-countably supported. Hence all
conditions of Theorem 3.9 are satisfied, so there exists a unique (pa.s.) cc(E)-
valued, B-measurable and Aumann Pettis integrable random set Y denoted by
EB(X) such that

ll-llpe

Shex)B) ={EB(f): fe sk},

and

/XdM:/EB(X)du VA cB.
A A

Now we prove that the set {EB(f) : f € S§¢} is || - || pe-closed. Indeed, let
(EB(fn))nen a sequence in {EB(f) : f € S§¢} such that EB(f,,) converges in
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the Pettis norm to some g, since the Pettis norm is equivalent to norm defined
by supacr || [, (-)dp| (see Musial [21, p. 198]). It follows that

tim_sup | [ E5(7)du [ gdul =0,
A

n—-+oo AcB
Thus
lim s pll/fndu /ng||=0-
Hence
(3.14.1) lim /fndu:/gd,u VA € B.
n——+oo A A

Since X is cwk(FE)-valued, by Theorem 3.7 in [12] it is Pettis integrable. So by
Theorem 5.4 in [12], the set {(2/, f),2’ € B', f € Sk} is uniformly integrable.
Hence from Theorem 3.6 in [7], S ;ﬂ is relatively sequentially compact with
respect to the weak topology of Pi(€, F,u). Since from [16] S)IZ"‘ is closed,
then it is sequentially weakly compact. Combining this property with the fact
that (fn)nen C S%°, there is a subsequence (fom))nen of (fn)nen and f € Sie
such that for every 2’ € E’, we have

lim /fg,(n)dp /fdp VA e F.

n~>+oo

In particulary

REIEOO / Jomydp) = / fduy VAeB.

Combining this with (3.14.1) we get for every 2’ € F’,

/ fdp) = /A gdp) YA€ B.

/fd,u:/gdu VA e B.
A A

From this and the uniqueness of conditional expectation we get g = EB(f).
Consequently the set

Consequently

{EP(f): f € 5%},
is closed with respect to the Pettis norm, hence
ST (B) = {EB(f) : f € S5} = E5(S%").

Now since from condition (ii) and Lemma 3.13, E®(X) is cwk(FE)-valued, then
combining this with the separability of E’ it follows from ([12, p. 346]) that
EB(X) is D-countably supported. So by applying Proposition 4.2 in [12],
SEE(X)(B) is closed with respect to the Pettis norm, then

SEB(X)( ) ={EP(f): f € S} = EB(SX).
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Now if we go back to the Proposition 5.2 and Theorem 5.4 in [12], respectively
we get

/Xdp:/EB(X)du VA€ B.
A A U

4. Properties of EB(-) and Lévy’s convergence theorem

The Lévy’s theorem is one of the most useful convergence results in stochastic
analysis theory. The original theorem introduced by Lévy and is: if (F,)neN«
is an increasing sequence of sub-o-algebra of F and f a real or vector valued
integrable random variable, then one has

lim E"(f)=E7(f) = f.

n—-+4oo

where F = o(U,F,). This theorem has been extended to the multivalued
random sets whose values are convex and weakly compact (resp. closed convex
and bounded). Let us mention the works of [9, 10,14, 24, 26] in the Bochner
integrable case and the works of [1,2] in the Pettis integrable case. In this
section we present an extension of this theorem: One for closed convex and
unbounded Pettis integrable random sets dealing with the Slice topology, and
the other for closed convex and bounded Pettis integrable random sets dealing
with the linear topology.

Before starting those results we begin by the following Jensen’s inequalities
for the unbounded Pettis integrable random sets.

Lemma 4.1. Let X be a cc(E)-valued random set satisfying all conditions of
Theorem 3.9. Then we have the following properties:

(1) Vz € E, d(z, E?(X)) < EP(d(z,X)) pas.,

(2) |EB(X)| < E5(|X]) pas.

Proof. To prove (1). Indeed, since X is measurable, then the mapping: w —
d(xz, X (w)) is measurable for any = € F (see [6, §3, p. 67]). Now for a given
x € E and € > 0, let us define a positive random variable r as
r(w) = dlz, X)) + &, weQ,
and a multifunction G as
G(w) = X(w) N B(z,r(w)), we.

It is clear that G(w) is with non-empty closed values in a complete space E and
from Proposition 3.3.3 in Hess [17], G is a measurable multifunction. Hence by
applying Theorem II1.6 in [6] there is a measurable selection g of G such that

(4.4.1) & - g(@)]| < d(e, X (w)) + e

Since g is also a selection of X, then the scalar integrability of X implies that
g is scalarly integrable. Now by taking the conditional expectation in (4.4.1)
we have

EB(||z —g||) < EB(d(z, X)) +€ pas.
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Furthermore, from Lemma 3.3 in [2], we get
lz = E5(g)ll = | E®(z — g)|| < EB(llz —gll) pas
< EB(d(z, X)) +e.
Thus the property EZ(g) € EB(X) implies
d(z, E5(X)) < EB(d(z, X))+ € pas.,
where € is arbitrary. Then for all z € F,
d(z, EB(X)) < EB(d(z,X)) pa.s.
Finally to prove (2), let D’ be a countable dense subset in B’ with respect to
the norm topology in E’. Then we have
EP|X| = E¥( sup (5%(«, X))

> EB(6* (', X)) = 6* (2, EB(X)) pas. V' eD.

Thus
EB|X| > sup 6*(a/, EB(X)) = |[EB(X)| paus. 0
z'eD’
A sequence of random sets (X,) is called a martingale (resp. supermartin-
gale, submartingale) if for all m < n, we have

E7m(X,) = X (vesp. B7(X,) C X, B (X)) D Xon),
where (F,,)n>1 be an increasing sequence of elements of F.

Theorem 4.2. Let X be a cc(E)-valued random set satisfying all conditions
of Theorem 3.9, and (Fy)n>1 be an increasing sequence of elements of F such
that F = o(U,,>1 Fn). Assume that:

1) EX»(X) is majorized by a w-ball compact set R,

2) There is a countable partition (Bm)men of Q in Fy such that for each
m €N,

/ d(0, X)dp < +o0.
Bm

Then
Tstice — lim EF*(X) = X pas.

Proof. For each m € N*, let us define a positive integrable random variable
as "™ (w) = d(0, (X/B,)(w)) +m and a closed convex valued integrable super-
martingale as
XMw) = E7(X)NB(0,r(w)), weQ,

where X/B,, is the restriction of X to each B,,. Since for each n and m in
N* we have X/B,, = E7"(X/B,,), it is clear that X (w) # 0. Then from
conditions 1) and 2) and Theorem 3.1 in [20] for each integer m € N*, there is
a random set X'°  with values in R, such that

Tstice — hELn X:ln = XTOO M a.s.
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Thus
Tsiice — lim EX7(X) N B(0,7™) = X7y pas.
Now by applying Lemma 5.7 in [20] we get
Tstice —lim E7"(X)(w) = X1 oo(w) Yw € Q\ N,
where
Xioo(w) = Up XV (w) if we Q\N,
Xioo(w)={0} if we N.
Also for each m € N*, we have
Tstice — lim EX" (X/B,,)(w) = X oo /Bm pa.s.
Hence for each m € N* and every = € FE,
d(z, X} oo/Bm) = limd(z, 7" (X/B,,)).
According to condition 1) in Lemma 4.1 we have for each m € N* and for
every ¢ € F,
d(2, X400 /Bm) = limd(z, 7" (X/B,,))
< lim B (d(z, X/Bn))
= (d(:& X/Bm))a
and this shows that for each m € N*, X/B,,, C Xio0/Bm, 50 X C Xj0o.
Now we prove the reverse inclusion. Since
Tsiice —lim EF"(X) = X, oo pas.
Then also we have
Thioseo — Lim B (X)=Xt00 pas.,
hence
Xy =w—IsE7(X) pas.
Let D = {x},,k € N} be a dense sequence in B’ with respect to strong topology
in E’. Since
0" (z},, BT (X)) = EP (8% (2, X)) pas.
for every k € N and n € N*. By the Lévy’s theorem for Ly we have
lim BZ (6% (2}, X)) = 6* (2}, BT (X)) = 6*(z},, X) pa.s.
Let w € Q such that the previous equalities are satisfied. Let f € w —
IsE7" (X)(w), so there is f; € E7™ (X)(w), such that f = w — lim; f;. Hence
(@h. /) = lim(a,, f,)

< limsup 6* (), E7 (X)(w))
J
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= limsup E7" (6 (2, X (w)))
J
< lim B775 (6% (2, X (w))) = (2, X ().
J
Since X is D-countably supported (X satisfying all conditions of Theorem 3.9),
then from the previous formula we conclude that f € X (w), hence X C X.
Consequently
Tstice — lim EF7(X) = X. 0

If the random sets are of bounded values, the conditions 1) and 2) are omitted
and we get a convergence with the linear topology.

Proposition 4.3. Let X be a cc(E)-valued random set satisfying all conditions
of Theorem 3.9. Let (Fp)n>1 be an increasing sequence of sub-o-algebras of F
such that F = (U1 Fn). Assume that sup, E7*(|X[) < +oo pa.s.. Then

T —limE7"(X)=X pa.s.

Proof. Since X satisfying all conditions of Theorem 3.9, then for every n > 1, by
using the existence of £/ (§*(2', X)) and E7(X), and the Pettis integrability
of X and E7"(X) we get for all 2/ € F/,

*’JJ/ Fn :*J}/ Fn :*33/
[ 5@ B =5 [ B (X)) =57, [ X

:/ 5*@’,){)@:/ EFr(5*(2/,X))du VA€ Fp.
A A

Then from the uniqueness of conditional expectation for every n > 1 and
2’ € E', we have

(4.3.1) E7n (6% (2, X)) = 0" (¢, E7" (X)) pas.

Then by applying the classical Lévy’s martingale convergence theorem and
(4.3.1) it follows that

lim_§(z', B (X)) = lim B (52!, X))(w) = 6*(a', X))

n—-+o0o

for all w € Q\ Ny, yu(Ny) = 0. Let D' = {a],,n € N*} be a countable dense
sequence in E’ for the strong topology. Then we have

lim  E5m (5% (2, X)) (w) = 6" (2, X)(w) VYw € Q\ Ny .

m——+00

Let us define the set N = Up>1(Ngr ) (u(N) = 0), then for all w € Q\ N and
every k > 1, we have

(4.3.2) lim  E7n (6% (2, X))(w) = 6 (2, X)(w).

m——+oo

Then for € > 0 given , k > 1, and w € Q\ N, there is m,, j such that Vm > my, g,
we have

| BT (8% (2, X)) (w) = 6" (2, X)(w) [< e.
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Now let 2’ be a fixed point in E’, and let € > 0, then there exists a sequence
(x},)k>1 In D’ such that for large k > ko, we have ||z}, — 2’| < e. Then we have

|[B7m (6% (2", X)) (w) — 0" (a', X)) (w))
< |B7 (67 (2!, X)) (w) — BT (8" (2}, X)) (w))
+ [ BT (6 () X)) (w) = 8" (2, X) ()] + |67 (2, X ) (w) — 6% (', X) (w)]
< BT (0% (2, X)(w) = " (2, X) ()| + [ET7 (6" (2, X)) (w) — 6 (2}, X) ()]
+10% (2, — 2, X)(w) + 07 (2" — 2, X)(w)]
< 2- BPm (X)) (w)llzh — 2'|| + [BT7 (6% (2}, X)) (@) — 6% (2}, X) (@)
+ 2 [ X (W)l — 2|
< (2 BT (X)) +2- [X|(w) +1) e
Consequently if k£ > kg and m > m,, j, we have
(4.3.3) li%né*(x',Efm (X)(w)) =6 (2, X)(w) Vwe Q\ N, Vo' € E'.
Now we prove that for every x € E,
li7rln d(z, E7"(X)) = d(z,X) pas.
Indeed, let x € F, 2’ € B’, and w € Q, then we can write
(4.34) d(z, BM(X)(w)) > (', ) — §* (2, BT (X)(w))).
Now applying (4.3.3) and (4.3.4) we get
lin}linfd(:r,E}-" (X)) > ((z/,2) — 6" (2', X)) pas.
and by taking the supremum on B’ we have
(4.3.5) lim inf d(z, 7" (X)) > d(z,X)  pas.
Next we define A,, = {m—1 < E71(|X|) < m}. It is clear that for each m > 1,

for every x € E, d(x, X) - xa,, € Lk. Then, from Lemma 3.4(2), the classical
Lévy’s theorem for L we have

limsup d(z, E7" (X)) - xa,, <limsup EX"(d(x, X)) - xa,,
n

m —
n

= limsup E7" (d(x, X) - x4,,)

=d(z,X) xa, pas.
The fact that (A,,) is a partition of Q in Fi, it is clear that for every x € E,
limsupd(z, EZ (X)) < d(z,X) pas.

Combining this with (4.3.5) we get for every x € F,
limd(z, B7" (X)) = d(z, X) pas.
n
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The pa.s. convergence follows from the fact that

limsup d(z, EZ (X)) > liminf d(z, B (X)).

Consequently we have,

Tp —limE7"(X) =X pas. 0
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