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Abstract

In the paper, we study the complete convergence for weighted sums of ex-
tended negatively dependent random variables and row sums of arrays of
rowwise extended negatively dependent random variables. We apply two
methods to prove the results, the first of is based on exponential bounds and
second is based on the generalization of the classical moment inequality for
extended negatively dependent random variables.
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1 Introduction

The concept of complete convergence was introduced by Hsu and Robbins
(1947) as follows. A sequence of random variables {U,,n > 1} is said to
converge completely to a constant C' if > ° P{|U, — C| > €} < oo for
all e > 0. In view of the Borel-Cantelli lemma, this implies that U, — C
almost surely (a.s.). The converse is true if the {U,,n > 1} are independent.
Hsu and Robbins (1947) proved that the sequence of arithmetic means of
independent and identically distributed (i.i.d.) random variables converges
completely to the expected value if the variance of the summands is finite.
Since then many authors studied the complete convergence for partial sums
and weighted sums of random variables. The main purpose of the present
investigation is to provide the complete convergence results for weighted sums
of END random variables and arrays of rowwise END random variables. Our
main tools are exponential bounds of subgaussian type and a generalization
of the classical moment inequality.

To prove the main results, we need to introduce some notions and present
some lemmas.

The following dependence structure was introduced in Liu (2009).

Definition 1.1. We say that random variables {X,,,n > 1} are extended
negatively dependent (END) if there exists a constant M > 0 such that both
inequalities

P(Xl>.’L'1,X2>£L'2,"',Xn>l’n)SMHP(Xi>.Ti) (11)
=1

and
n

P(Xy <@y, Xy <y, Xy S ) S M [ P(XG < ). (1.2)
i=1
hold for each n > 1 and all real numbers x1, z9,-- -, x,.

In the case M = 1 the notion of END random variables reduces to the
well-known notion of so-called negatively dependent (ND) random variables
which was introduced by Lehmann (1966) (cf. also Joag-Dev and Proschan,
1983). Not looking that the notion of END seems to be a straightforward
generalization of the notion of negative dependence, the extended negative
dependence structure is substantially more comprehensive. As it is men-
tioned in Liu (2009), the END structure can reflect not only a negative



dependence structure but also a positive one (inequalities from the definition
of ND random variables hold both in reverse direction), to some extend. We
refer the interested reader to Example 4.1 in Liu (2009) where END random
variables can be taken as negatively or positively dependent. Also, Joag-Dev
and Proschan (1983) pointed out that negatively associated (NA) random
variables are ND and thus NA random variables are END.

Some interesting applications for END sequence have been found. For
example, for END random variables with heavy tails Liu (2009) obtained
the precise large deviations and Liu (2010) studied sufficient and necessary
conditions for moderate deviations. Since the assumption of END for a
sequence of random variables is much weaker than an independence, negative
association, or negative dependence, a study on a limiting behavior of END
sequences is of interest.

2 Preliminaries

The following two lemmas provide us a few important properties of END
random variables. The statement of the first lemma we could found in Liu
(2010).

Lemma 2.1. Let random variables X1, Xs, -+, X,, be END.
(i) If fi, fa,- -+, fu are all nondecreasing (or nonincreasing) functions,

then random variables f1(X1), fo(Xs2), -+, fu(X,) are END.
(ii) For each n > 1, there exists a constant M > 0 such that

E <H Xj) <M][EXS. (2.1)
j=1 j=1

Remark 2.1. Note that (2.1) holds only for positive part of random vari-
ables. The main idea of its proof is the application of the following well
known formula for positive random variables:

E(XlXQXn) = / / / P(Xl > l‘l,Xg > Ta, 7Xn > xn)dxldxgdxn
0 0 0

We would like to note that inequality (2.1) does not hold for arbitrary (taking
positive and negative values) END random variables for n > 2 even for the



case M = 1. But for n = 2 it holds, that is, if X; and X5 are two END
random variables, then

E(X1-X5) < ME(X)) - E(X,).

This follows from so-called Hoeffding identity and we refer the interested
reader to Lehmann (1966).
The next lemma is a simple corollary of the previous one.

Lemma 2.2. Let {X,,n > 1} be a sequence of END random variables, then
for eachn > 1 and t € R, there exists a constant M > 0 such that

E (ﬁ etXZ) < MﬁEetXi. (2.2)
=1

=1

As we already mentioned, in this paper we study limiting behaviour for
END random variables through exponential inequalities of subgaussian type.

Definition 2.2. Let § and 7 be two positive constants. A random variable
X is said to be (7,0)-subgaussian, if Fexp{tX} < exp{rt?/2} for every
t e (=9,6).

This is a slight modification of the well-known notion of subgaussian ran-
dom variables, which are simply (7, d)-subgaussian with § = co. For classical
subgaussian random variables we refer for example to Hoffmann-Jgrgensen
(1994) Section 4.29, where this notion is made explicit and where it is sub-
stantiated with several important examples.

Next lemma is a simple statement that a mean zero bounded random
variable is subgaussian. The proof may be found in the above mentioned
Hoffmann-Jgrgensen (1994) Section 4.29, or in Serfling (1980, P.200).

Lemma 2.3. Let X be a random variable with EX = p. If P(1 < X <u) =
1, then for every real numbert,

(X —p) 2 up? X —pf 2 (u—)”
Fe <e s and moreover Ee <2 8

Hence the random variable X — p is (7,0)-subgaussian with 7 = (u — 1)?/4
and § = oo.

We say that an array {X,;, 1
rowwise END if for each fixed n

i < n,n > 1} of random variables is

<
> 1 random variables are END and we



assume that the constant M from the definition of END is the same for each
TOW.

To prove the complete convergence for arrays of rowwise END random
variables, we need the following generalization of the classical moment in-
equality.

Lemma 2.4. Let {X,,,n > 1} be a sequence of END random variables with
EX; =0 and EX? < oo for each i > 1. Then there exists a positive constant

C' such that )
E|Y Xi| <C) EX}. (2.3)
=1 =1

Proof. Denote S, = >0 X; and My, = > | EX? for each n > 1.
Let F; be the distribution function of X;, + > 1. For any y > 0, denote
Y, =min(X;,y),t=1,2,---,nand T, = > " | Vi, n > 1.

It is easy to check that for any x > 0,

(S, > 2} C {T, # 8} U{T, >z},

which implies that for any positive number h,

P(S, >2) < P(T,, # S,) + P(T, > ) < Zn: P(X; > y)+e "™EeMn, (2.4)

=1

Lemma 2.1 () implies that Y3, Y5, -+, Y, are still END random variables. It
follows from (2.4) and Lemma 2.2 that

P(S, > x) <> P(X; > y) + M [ [ B, (2.5)
=1 =1

where M is a positive constant.
Now we estimate EeYi. It is easy to see that (e — 1 — hu)/u? is nonde-
creasing on the real line. Therefore,

y %)
B = / eh“dﬂ(u)+/ " dE;(u)

Y

Y
< 1+hEXi+/

—00

(M — 1 — hu) dFy(u) + / (@~ 1 — hy) dFy(w)



Y hu 1— 00
= 1+ / uzﬁdﬂ-(u) + / (e" — 1 — hy) dF;(u)
y

oo u?
hy _1_h Y oo
< S (s [ o)
Yy —00 Y
w1 —h by —1—h
< 1+ e < exp{¥m3},
Y Y

which implies that

P(S,>2) < > P(X;>y)+Me ][ Be™
i=1 =1

e —1—hy

< ZP(XiZy)—}-MeXp{ /7 Mg,n—hx}.
i=1

Replacing X; by —X;, we have

- e —1—hy
P(=S,>z) < ZP(—XZ- > y) + M exp —2M27n —hx p.
, Yy
=1
Therefore,

& e —1— hy
P(|S,] > 2) <> P(IXi| > y) + 2Mexpy ————— M, — ha ¢ . (2.6)

2
i=1 Yy

If we take h = ilog <1 +

Yy
2,

i ), then

n

P(IS. = 2) < Y P(IXi| = y) + 2M exp {g . glog (1 + Aji/ >} . (2.7)
=1 n

Taking y = ¥ in (2.7), where r > 1, we have

n 2 -r
P(\SMZSE)SZPOXH2§)+2Me’"(1+r;[2) ,
i=1 n

which implies that

/ 20P (|S] > 2)dz < 22/ 2P (r|Xi| > 7) da
0 —'Jo

[e’e) ZE2 -r
4Me" 1 dx.
+ 6/0 x( +7“M2,n> X
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That is to say (or see Lemma 2.4 of Petrov, 1995) for r > 1,

n 00 2 -
ES? < S EX?4AMe / x(1+ - ) dx

_ Zn: EX?+ Mﬁr Zn: EX?
=1

=1 r
2rMe” - -
— 2 EX?=CY EX?Z

This completes the proof of the lemma. g

In the paper we assume that {a,;, 1 <i < n,n > 1} is an array of positive
numbers and C' and M denote positive constants which may be different from
place to place.

3 Complete Convergence for normed weighted
sums of a sequence of END random vari-
ables

With the preliminaries accounted for, we could now present our first
result.

Theorem 3.1. Let {X,,n > 1} be a sequence of (T, d,)-subgaussian END
random variables and {b,,n > 1} be a sequence of positive numbers. Denote
B,=>".a%*7/2 and ¢, = 112113 0i/ani, n > 1. If for any e > 0,

=1 "'ne

% 2 2
Zexp{—i"é } < 00, (3.1)

n=1
and
- nbn
Zexp{—¢2 8}<oo7 (3.2)
n=1
then

1 n
0 Z ani X; — 0 completely, as n — oo.

" oi=1



Proof. For each n > 1,1 <i <n and |t| < ¢,, we can write
Belonii < et/ (3.3)

By Lemma 2.1 (i), we obtain that {a,; X;,1 <i <n,n > 1} and {—a,; X;,1 <
i < n,n > 1} are sequences of END random variables. Therefore, by
Markov’s inequality, Lemma 2.2 and the inequality above, we can get that
for any > 0 and |t| < ¢, there exists a constant M > 0 such that

P ( > x) =P (2": Wi X; > x) + P (i(—am){i) > x)

i=1 =1

n

Z i X

i=1

< e e B exp {m Z am-Xi} 1 el B exp {|t| Z(_aniXi)}

i=1 =1

copa {1130 b w3 |
=1

i=1

= efth exp {t Z am-Xl} + eith €xp {t Z(—CLMXJ}

i=1 i=1

IA

IN

Q)

L

8

<
A/
— =

S

mw

s

ks

_l’_
— =

&

)

s
~—

< 2Mexp {—tx + t2Bn} .

i=1
If0<axz<2B,¢,, then

min ex {—tm+t2B }—e'x _ x+x—23 =expl — 22

HEr TSP TR, T TP T, [

If z > 2B, ,, then note that ¢2B,, < ¢,z/2 and

Hence,

> :1:') < 2M |r|nin exp {—th‘ + tQBn} .
t|<¢n

|{|n<i£1 exp {—tx + tQBn} = exp {—gbnx + gbiBn} < exp {— ¢;x} .



That is, for any x > 0,

u z? OnT
P( 2 X;| > x) <2M (exp{—4Bn} —i—exp{—T}).

Taking x = €b,, we obtain
b2e? > Onbne
< 2M (;exp{—43n} —l—ZeXp{— 5 }) < 00.

This completes the proof of the theorem. f

Now we consider a few special cases that could help us to establish the con-
vergence of the series > exp{ d’"b"‘e} mentioned in Theorem 3.1. First
of all note that this series obviously convergence in the case of classically
subgaussian random variables; that is, 9, = oo for all n > 1. Thus we can
formulate the following result.

Proposition 3.1. Let {X,,,n > 1} be a sequence of (7, 0,,)-subgaussian END
random variables with 6, = oo and {b,,n > 1} be a sequence of positive
numbers. Denote B, = > " a2,7;/2. If for any e > 0,

zlm

- b2e?
;exp{—43n} < 00, (3.4)

then
1
0 E a,; X; — 0 completely, as n — oo.

" oi=1

For the next case we consider the following assumption of Bernstein’s type
inequality. Let {Xj;,i > 1} be a sequence of random variables with EX; = 0
and EX? = ¢ < oo and suppose that there exists a positive number H such
that for any positive integer m > 2,

B < Dot (35
Then the random variable X; is (7;, §;)-subgaussian with 7; = 202, §; = ﬁ

9



Really, for any n > 1 and 1 < @ < n the Bernstein’s type inequality
mentioned above implies that

12 t3
EetXi = 1 + 50‘,52—‘— EEX’LS ‘I‘ s
t2
< 1+§a§ (1+H|t|+ H + ).

When |t| < %, it follows that

252

t ]_ 2 _2 2
EetXi <1 i, < 141202 < el = ent/2, 3.6
CoEt Ty o s ttse e (36)

That is to say the random variable X; is (7;, §;)-subgaussian with 7; = 202,

5= ot
Thus we can state the following result.

Proposition 3.2. Let {X,,,n > 1} be a sequence of END random variables

with EX; = 0 and EX? = 0? < co and {b,,n > 1} be a sequence of positive

numbers. Denote B, = Y " a2,0? and ¢, = min 1/ay;, n > 1. Assume
= 1<i<n

that there exists a positive number H such that for any positive integer m > 2,

|
|E(X)™| < %UZ?H’”—? (3.7)

If for any ¢ > 0,

> h2 2
Zexp {—4? } < 00, (3.8)

n=1

and .
Z exp {—pnbne} < o0, (3.9)
n=1

then

1 n
™ Z ani X; — 0 completely, as n — oo.
=1

In the next proposition we consider the case of bounded random variables.

Proposition 3.3. Let {X,,n > 1} be a sequence of END bounded random
variables with EX; = 0 and {b,,n > 1} be a sequence of positive numbers.

10



Let {l,,n > 1} and {u,,n > 1} be sequences of real numbers such that

P(l, < X, <u,)=1,n>1. Denote B, = i, a2;(u; — ;)*/8. If for any
e >0,

- b2 2

nz:;exp {_4Bn} < 0, (3.10)
then

1 n
0 Z ani X; — 0 completely, as n — oo.

Proof. The statement follows immediately from Proposition 3.1 and Lemma
2.3. 1

4 Complete Convergence for row weighted
sums of an array of rowwise END random
variables

The main tool that we use in this section is the generalization of the classical
moment inequality presented in Lemma 2.4.

Theorem 4.1 Let {X,;,1 < i < n,n > 1} be an array of rowwise END
random wvariables with EX,; = 0 and EX2 = a ; < oo foreach 1l <i<n
andn > 1. Let {b,,n > 1} be a sequence of posztwe numbers. If

Z 7 Zamam < 00, (4.1)
n=1 "1 i=1
then

b Z GniXni — 0 completely, as n — oo.
i=1

Proof. Lemma 2.1 (¢) implies that {a,; Xy, 1 < ¢ < n} are still END random
variables for fixed n > 1. By Lemma 2.4 we can see that

n 2 n
E <Z anani> S CZG?LZEX2 Z QA nz’
i i=1

11



where C' is a positive constant defined in Lemma 2.4. By the assumption,
the inequality above, and Markov’s inequality, we have that for any ¢ > 0,

2
00 1 n 00
;P ( a ;aannz > 5) S pa b282 <Z Gy nz)
< Z Zamam < 00.

nlnil

Hence i > niXpi — 0 completely, as n — oo. f
Taking b, = n® a >0and a,; = 1,1 <1 < n,n > 1, we can get the
following corollary.

Corollary 4.1. Let {X,;,1 <i <n,n > 1} be an array of rowwise END
random wvariables with EX,; = 0 and EX2 = a . <00 foreach 1 <i<n
and n > 1. If for some a > 0,

00 n

1 2
DR SE R
n=1 =1

then
n

1

— Xni — 0 completely, as n — oo.

nOé

i=1

Proposition 4.1. Let {X,;;,1 <i<n,n > 1} be an array of rowwise END
random wvariables with £EX,; = 0 and EX2 = 0 - < o0 foreach 1 <i<n
and n > 1. Suppose that there exists a positive constcmt C such that a?,02, <
CaZo? for each 1 <i<n andn > 1. If for some a > 1/2,

x© 92 9
aZZO-’L'L
Z 72a—1 < 00, (42)
i=1
then

1 n

— Z Qni Xni — 0 completely, as n — oo.

ne £

12



Proof. Take b, = n®, then the assumption from Theorem 4.1 can be esti-
mated as follows.

§ § a’m ni < C§ nQQ § au i
n=1 n i=1
= C § : ;044 n2a

n=1

. a202

< C 2% < 0.
§ 20—
i=1

The conclusion follows from Theorem 4.1 immediately. §
The last result of this paper deals with arrays with uniformly bounded
second moments.

Proposition 4.2. Let {X,;,1 <i < n,n > 1} be an array of rowwise END
random variables satisfying

EX,i=0and EX2 < A (4.3)
forall1 < i <n andn > 1, where A is a positive constant. Suppose that
= O(n’)

o ad, O(n®) for some 6 > 0. Then for all o > ”‘5

1
— Z Gni Xni — 0 completely, as n — oo.
i=1

Proof. Take b, = n®, then the assumption from Theorem 4.1 can be esti-
mated as follows.

S S kAN =AY <

nlnil

Remark 4.1. Hanson and Wright (1971) and Wright (1973) obtained a
bound on tail probabilities for quadratic forms in independent random vari-
ables using the following condition: There exist C' > 0 and v > 0 such that
forall 1 <¢<mn,n>1and all z >0, we have

“+o00
P(|X,|>z)<C / e dt. (4.4)

13



Note that if (4.4) is true, then for all 1 <i <n and n > 1,

|Xni‘
EX? = / X2dP = / [ / 2xdx|dP
0
_ /[/ O1(|X,| > )wdald / Qx/ (1Xoi| > 2)dP)dz
QJo
“+oo
= / 20 P(| Xyi| > x)dx < / 2z (C’/ et dt) dx
0 0 T

+oo t +o00
= C/ et / 2udx | dt = C/ e dt = Cﬁ,
0 0 0 473/ 2

Hence Proposition 4.2 remains true under the condition (4.4) considered in
Hanson and Wright (1971) and Wright (1973). For more details about con-
dition (4.4), one can refer to Hanson (1967a, 1967b).
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