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Complete Convergence and Complete Moment Convergence for
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Abstract. In this paper, we provide some probability and moment inequalities (especially the Marcinkie-
wicz-Zygmund type inequality) for extended negatively dependent (END, in short) random variables. By
using the Marcinkiewicz-Zygmund type inequality and the truncation method, we investigate the complete
convergence for sums and weighted sums of arrays of rowwise END random variables. In addition, the
complete moment convergence for END random variables is obtained. Our results generalize and improve
the corresponding ones of Wang et al. [18] and Baek and Park [2].

1. Introduction

It is well known that complete convergence plays an important role in probability limit theory and
mathematical statistics, especially in establishing the convergence rate for sums and weighted sums of
random variables. Recently, Kruglov et al. [6] obtained the following complete convergence theorem for
arrays of rowwise independent random variables {X,;,1 < i < k,,n > 1}, where {k,,n > 1} is a sequence of
positive integers.

Theorem 1.1. Let {X,;,1 <i < ky,n > 1} be an array of rowwise independent random variables with EX,; = 0 for

all1 <i<ky,n>1and {b,,n > 1} be a sequence of nonnegative constants. Suppose that the following conditions
hold:

(i) Yooy by X P(IXol > €) < o0 forall € > 0;
(i1) there exists | > 1 such that
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Then forall € > 0,

(o)
Z b,P| max
1<m<ky,

n=1

m
>
i=1

Qiu et al. [10] generalized the result of Kruglov et al. [6] for independent random variables to the case
of negatively dependent random variables and obtained the following result.

>8]<OO.

Theorem 1.2. Let {X,;,1 < i < ky,n > 1} be an array of rowwise negatively dependent random variables with

EX,i=0forall1 <i<kyn>1and{b,,n > 1} be a sequence of nonnegative constants. Suppose that condition (i)
of Theorem 1.1 is satisfied and there exist constants | > 1 and 0 < p < 2 such that

00 ky J
Z b,,[ EIXul | < co. 1.1)
n=1 i=1

Then
oo ky,
Z b, P} Xl > g] < oo forall &> 0. 1.2)
n=1 i=1

However, Sung [12] pointed out that the proof of Theorem 1.2 is not correct. For more details about the
complete convergence result, one can refer to Wu [23], Sung [13] and Wang and Hu [15].

The main purpose of the paper is to provide the correct proof of Theorem 1.2 and generalize the result
of Theorem 1.2 for negatively dependent random variables to the case of extended negatively dependent
(END, in short) random variables. In addition, we will provide the complete moment convergence for
arrays of rowwise END random variables.

Now, let us recall the concept of END random variables.

Definition 1.3. A finite collection of random variables X1, X5, -+, X, is said to be extended negatively dependent
(END, in short) if there exists a positive constant M independent of n such that both

n
P(Xy > x1,Xa > 3,0+, X > %) <M [ P(X > x)
i=1

and

n
P(Xy <x1, X2 S X, , Xy < Xy) SMHP(Xi <x)
i=1

hold for each n > 1 and all real numbers x1,x5,- -+ ,x,. An infinite sequence {X,,n > 1} is said to be END if every
finite subcollection is END.

An array of random variables {X,;,1 > 1,n > 1} is called rowwise END random variables if for every n > 1,
{Xui, i = 1} is a sequence of END random variables.

The concept of END sequence was introduced by Liu [8]. In the case M = 1, the notion of END random
variables reduces to the well-known notion of so-called negatively dependent (ND, in short) random
variables which was introduced by Lehmann [7] (cf. also Joag-Dev and Proschan [5]). 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 itis mentioned in Liu [8],
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 [8] where END random variables can be taken as negatively
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or positively dependent. Also, Joag-Dev and Proschan [5] pointed out that negatively associated (NA, in
short) random variables are ND and thus NA random variables are END.

Some applications for END sequence have been found. See for example, Liu [8] obtained the precise large
deviations for dependent random variables with heavy tails; Liu [9] studied the sufficient and necessary
conditions of moderate deviations for dependent random variables with heavy tails; Chen et al. [3]
established the strong law of large numbers for extend negatively dependent random variables and showed
applications to risk theory and renewal theory; Chen et al. [4] obtained the precise large deviations of
random sums in presence of negative dependence and consistent variation; Shen [11] presented some
probability inequalities for END sequences and gave some applications; Wang and Wang [14] studied the
precise large deviations for random sums of END real-valued random variables with consistent variation;
Wang et al. ([18], [19]) obtained some convergence results for weighted sums of END random variables;
Wang et al. [21] established the complete consistency for the estimator of nonparametric regression models
based on END error, and so forth. In this paper, our emphasis will be focused on the complete convergence
for weighted sums of arrays of rowwise END random variables. In addition, the complete moment
convergence for arrays of rowwise END random variables will also be considered.

The concept of stochastic domination below will be used throughout the paper.

Definition 1.4. A sequence {X,,,n > 1} of random variables is said to be stochastically dominated by a random
variable X if there exists a positive constant C such that

P(IX4| > x) < CP(IX] > )

forallx >0andn > 1.
An array {X,i, i > 1,n > 1} of random variables is said to be stochastically dominated by a random variable X if
there exists a positive constant C such that

P(1X,il > x) < CP(|X] > x)
forallx >0,i>21andn > 1.
Our main results are as follows.

Theorem 1.5. Let {Xy;,1 < i < ky,n > 1} be an array of rowwise END random variables with EXy; = 0 for
1<i<kyn>1and{b,,n > 1} be a sequence of nonnegative constants. Suppose that the condition (i) of Theorem
A is satisfied and there exist constants | > 1 and 0 < p < 2 such that (1.1) satisfies. Then (1.2) holds.

Applying Theorem 1.5, we can get the following complete convergence result for arrays of rowwise
END random variables by using the Marcinkiewicz-Zygmund type inequality of END random variables.

Theorem 1.6. Suppose that p > —1. Let {X,;,1 < i < ky,n > 1} be an array of rowwise END random variables
with mean zero, which is stochastically dominated by a random variable X satisfying E|X|P < oo for some p > 1. Let
{a4i, 1 < i < ky,n > 1} be an array of constants satisfying

1= -y

max lanil = O (n™) for some y >0 (1.3)
and

ke

Z |al? = O(n_l_ﬁJrV(”_”’)) for some q < p. (1.4)

i=1

Further assume that

k”
Z la,il' = O (n™*) forsome 0 <t <2 andsome a >0 (1.5)
i=1
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ifp > 2. Then forall € > 0,

kn
Z am'Xni
i=1

Ifk, =nand a,; =n77 forl <i <nandn > 1, then we can get the following complete convergence
result for END random variables.

(e8]

nfp
1

> e] < 00, (1.6)

n=

Theorem 1.7. Suppose that yp > 1, p > Land y > 1. Let {X,;,1 < i < n,n > 1} be an array of rowwise END

random variables with mean zero, which is stochastically dominated by a random variable X satisfying E|X|P < oo.
Then forall € > 0,

i n’?-2p

n=1

Zn: Xy
i=1

By using Theorem 1.7, we can get the following complete moment convergence for END random
variables.

> enV] < oo. 1.7)

Theorem 1.8. Let the conditions of Theorem 1.7 hold and p > 1. Then for any € > 0,

n
>
i=1

Remark 1.9. Baek and Park [2] established the following result on complete convergence for arrays of
rowwise ND random variables (see Theorem 3.1 of Baek and Park [2]).

(o)
n’P-ZvE
n=1

+
- en)’] < 00, (1.8)

Theorem 1.10. Let {X,;,i > 1,1 > 1} be an array of rowwise pairwise ND random variables with mean zero, which
is stochastically dominated by a random variable X. Suppose that p > —1 and that {a,;,i > 1,n > 1} is an array of
constants satisfying

sup |a,i| = O (n™") for some y >0 (1.9)
izl

and
Z lanil = O (n") for some u €[0,y). (1.10)
i=1

IfIf 1+ u+ B > 0 and there exists some 0 > 0 such that u/y +1 < 6 <2,s = max(1 + (1 + p + B)/y,0), and
E|XF < oo, then forall € > 0,

nﬁp[ Z um'Xni
n=1 i=1

We point out that Theorem 1.10 can be obtained by Theorem 1.6 immediately. In fact, applying Theorem
1.6 withk, =oco,p=1+1+pu+p)/y,q=1and a =y -y, we can get that (1.4) holds by (1.9) and (1.10), and
E|X|P < oo is weaker than E|X|° < co. Furthermore,

[Se) (o)

) ]
Y il < suplail Y laul = O(n™),
i=1 i=1

i>1

> e] < o0, (1.11)

which implies that (1.5) holds for t = 2. Hence, (1.11) follows from Theorem 1.6 immediately.
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Remark 1.11. Compared Theorem 1.7 with Corollary 3.1 of Wang et al. [18], we can see that the range of p
and y in Theorem 1.7 are wider than those in Corollary 3.1 of Wang et al. [18]. For example, yp can take
value 1 in Theorem 1.7, while it can’t take value 1 in Corollary 3.1 of Wang et al. [18]. In addition, the
condition E|X]|log|X| < oo in Corollary 3.1 of Wang et al. [18] can be weakened by E|X| < co when p = 1. So,
our results of Theorem 1.7 generalize and improve the corresponding ones of Corollary 3.1 of Wang et al.
[18].

In order to prove the main results of the paper, we need the Marcinkiewicz-Zygmund type inequality of
END random variables, which will be presented in Section 2. The proofs of the main results will be given
in Section 3.

Throughout the paper, all random variables are defined on the same probability space (QQ, ¥, P). Let
{a4i,1 <1 < ky,n > 1} be an array of constants and {k,,n > 1} be a sequence of positive integers such that
limy e ky = 00. Let {X,;,1 < i < k,,n > 1} be an array of rowwise END random variables with the same
constant M > 0 in each row. C and M denote positive constants not depending on n, which may be different
in various places. We should note that all the results of this article remain true in the case k, = oo for
some/all n > 1, provided the series Y i°; X,; or )i 4, X, converges almost surely. Of course, we should
consider sup instead of max in the case of infinite sums. For an event A € ¥, we denote by I(A) the indicator
function. Denote x* = xI(x > 0) and x~ = —xI(x < 0).

2. Preliminaries

In this section, we will present some important lemmas which will be used to prove the main results of
the paper. Let {X,, n > 1} be a sequence of END random variables. Denote S, = Y- X;and M;,, = Y.i; EIX;|'
for some t > 0 and eachn > 1.

The first one is the basic property for END random variables, which was given by Liu [9].

Lemma 2.1. Let random variables X1, Xy, -- , X,, be END with some concrete constant M > 0.

(W) If f1, fo, -+, fu are all nondecreasing (or nonincreasing) functions, then random variables f1(X1), f2(X2),- -+,
fn(Xy,) are END.

(ii) For each n > 1,

The next one is the probability inequality for END random variables which will play an essential role
to prove the main results of the paper. The proof can be found in Shen [11].

Lemma 2.2. Let 0 < t < 1 and {X,,n > 1} be a sequence of END random variables with some concrete constant
M>0. Then foralln>1,x>0and y >0,

P(ISu] > %) < Zn"P(IX-| > ) + 2Mex {f - fln(1 + xyt_l)} (2.12)
o = =y P vy y M ) .
For 1 <t <2, we have the following result.

Lemma 2.3. Let 1 <t < 2 and {X,,n > 1} be a sequence of END random variables with some concrete constant
M >0,and EX, = 0foreachn > 1. Then foralln > 1, x > 0and y > 0, (2.12) holds.

Proof. The proof is similar to that of Lemma 3.2 and Theorem 2.2 in Asadian et al. [1]. So we omit the
details. O

Remark 2.4. Combining Lemma 2.2 and Lemma 2.3, we can see that (2.12) holds for 0 < ¢t < 2, provided
that EX,, = 0when1 <t <2.
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By using Lemma 2.3 and similar to the proof of Theorem 2.2 in Asadian et al. [1], we can get the
following result. Here we omit the details of the proof.

Lemma 2.5. Let 1 < t < 2 and {X,,n > 1} be a sequence of END random variables with some concrete constant
M > 0, and EX,, = 0 for each n > 1. Let g(x) be a nonnegative even function and nondecreasing on the half-line
[0, 00). Assume that g(0) = 0 and Eg(X;) < oo for each i > 1, then foralln > 1and r > 0,

¢ —

n . 00 x r
Eg(Sy) < ; Eg(rX;) + 2Me fo (1 + W) dg(x).

By taking g(x) = |x[P, p > t in Lemma 2.5, we can get the following moment inequality for END random
variables.

Corollary 2.6. Let 1 <t <2, p > tand {X,,n > 1} be a sequence of END random variables with some concrete
constant M > 0. Assume further that EX,, = 0 and E|X,|P < oo for each n > 1. Then there exists a positive constant
C(M, p, t) depending only on M, p and t such that

EISuP < CM,p, t) (M + MY (2.13)
Proof. Taking g(x) = |x|’, p > t in Lemma 2.5, we can get that for every r > 0,
n 00 t —-r
_ X
E|S. P <7 Z EIX;lP + 2;)Me"fO P (1 + rHMM) dx. (2.14)
i=1 ,
It is easy to check that

K:= fmx’“ 1+x—t _rdxzfmx”l 1—x—t rdx
0 1My, 0 1M, , + xt

If wesety = Winﬂ, in the last equality above, then we have for r > p/t that
N L3N S vl
K = — f y¥-1(1 - y)f-?—ldy - Yp (E,r - E),
t 0 t t

where

1
B(a,p) = f 711 - x)fdx, a,f>0
0
is the Beta function. Substitute I to (2.14) and choose

B(’—Z,r — ’%)r”p”}

t

7

C(M,p,t) = max {r”, 2pMe"

we can obtain the desired result (2.13) immediately. The proof is completed. [

If we set p = t in Corollary 2.6, then we can get the following Marcinkiewicz-Zygmund type inequality
for END random variables.

Corollary 2.7. Let 1 < p < 2and {X,,n > 1} be a sequence of END random variables with some concrete constant
M > 0. Assume further that EX,, = 0 and E|X,|’ < oo for each n > 1. Then there exists a positive constant C(M, p)
depending only on M and p such that

n
>
i=1

p n
E < CM,p) ) EIXiP. (2.15)
i=1
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Remark 2.8. Assume that (2.15) holds for each n > 1 and };2; X; converges almost surely. Then

i=1

In fact, by Fatou’s Lemma and (2.15), we can get that

i X; lim i X;
i=1

n—oo i=1

p 0
E <CMp) Y EIXiP for 1<p<2. (2.16)

i=1

P P

n

Y

i=1

E E

14
SE[li_m

n—o0

P

n

>

i=1

IN

lim E

n—oo

<CMp) Y EIXil.
i=1

This completes the proof of (2.16).

The following one is a fundamental inequality for stochastic domination. For the proof, one can refer to
Wu [22], or Wang et al. ([16], [17]).

Lemma 2.9. Let {X,;,i > 1,n > 1} be an array of random variables which is stochastically dominated by a random
variable X. For any a > 0 and b > 0, the following two statements hold:

EIXuil "I (1Xul < b) < Cy [EIXI*I(IX] < b) + b*P (IX] > D)],

ElXuil "I (1Xnil > b) < GEXI'I(IX] > D),

where Cy and Cy are positive constants. Consequently, E|X,;|* < CE|X|*.

The last one is the Rosenthal type inequality for END random variables, which was obtained by Shen
[11].

Lemma 2.10. 'Letp > 2and {X,,, n > 1} be a sequence of END random variables with some concrete constant M > 0.
Assume further that EX,, = 0 and E|X,,|P < oo for each n > 1. Then there exists a positive constant C(M, p) depending
only on M and p such that

p/2

Zn: EIX

i=1

EIS.P < C(M, p) [Z EIXfF +

i=1

3. Proofs of the Main Results

Proof of Theorem 1.5. Applying Remark 2.4 withx = ¢, y = ¢/] and t = p, we can get that

.

Hence, the desired result (1.2) follows from conditions (i) of Theorem 1.1, (1.1) and the inequality above
immediately. The proof is complete. O

ki -J
R

i=1

n

Y P(Xol > /) + 2Me [1 L

P k
i=1 Zi;l E |)<ni|'Z7

IA

]

IA

kn kn
Y P(Xul > &/]) +2Mel Dl [Z E Xl
i=1

i=1
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Proof of Theorem 1.6. Without loss of generality, we assume thata,; > O forall1 <i < k,andn > 1

(Otherwise, we use a;, and a,; instead of a,;, respectively and note that a,; = a). —a ). For 1 <i < k, and

n > 1, define
X

ni

' (X < =17) + Xl ((Xil <17) + ' 1(Xi > 1)),
X;;,' = Xui— X;,i = (Xpi =) I (Xpi > 1) + (X + 1) [ (X < =11).
By Lemma 2.1 (i), we can see that {X;ﬁ, 1<i<ky,n>1}and {X;i, 1 <i <k, n>1}arestill arrays of rowwise
END random variables, which implies that {ﬂniX',,i, 1<i<k,n>1}and {am-X;;i,l <i<k,n>1}arealso
arrays of rowwise END random variables. It is easily seen that
Xl = Xl T(0Xol < 07) + 17T (1Xil > 1) < X,
X = K= )X > 1) = (K + 1) I (X < =
[Xil T (1 Xl > 17) < Xl -

Since EX,,; = 0, in order to prove (1.6), it suffices to show that for all € > 0,

’

IA

0 k,
He= Y nfP|| Y ani (X, - EX,)| > ¢| < o0 (3.17)
n=1 i=1
and
00 kn
G =Y nP||} 4w (X - EX;)| > ¢| < . (3.18)
n=1 i=1

We will consider the following three cases.
Casel: p=1.
For H, we have by Markov’s inequality, Remark 2.8, Lemma 2.9, (1.3) and (1.4) that

2 K

< i nf Z a’.E |X;”.|2

n=1 i=1

i (X’m. ~EX, ,.)

a2, [EXP1(X| < ) + n¥ P (IX| > V)]

1

n=1
0o ki
< Y nf max a1 Y Jaul? [EXPLAX] < 0) + 02 P (IX] > )]

= 1<i<k, P
< Z nPpn7 @)y 1=pry(-a) [EX21 (X <)+ n?P(X| > nV)]
n=1
= Z nIVEXPI(X| < n?) + CZ P (X| > 1)
n=1 n=1
(o) n (o) (o)
= Z n1r Z EX2I((i—1) < |X| <)+ Z n+r Z P@ <X <(@+1))
n=1 i=1 n=1 i=n
< Z EXPI((i—-1) <|X| <i)i7 + Z P@ <X <@G+1))7
i=1 i=1

< E[X| < oo.

For G, we first prove that

kn
Z lanil E |Xm| — 0 as n — oo. (3.19)
i=1
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By Lemma 2.9, (1.3) and (1.4) again, we can get that

kn kﬂ
Yl EIX,| < Y el EIXIT(X] > )
i=1 i=1

k’l
< max|al™ Y lal’ EIXIT(X| > n)

1<i<k, —
i=

< n"PEIXII(X]>n") >0 as n — oo,

which implies (3.19).

Hence, in order to prove (3.18), it suffices to prove that

G = i nﬁP(

n=1

kn
i=1

Take 0 < 0 < 1suchthat1-0 =p—-0 > q. Thus, we have by Markov’s inequality, Lemma 2.9, (1.3) and (1.4)
that

> g] < co. (3.20)

00 kn 1-5 o n
G < Z nPE Z am'X;;i < nf Z |am~|1’5 E (X;ir—b

n=1 i=1 n=1 i=1
) k,

< Y.y el T EIXul 0 11Xl > 1)
=1 =1
(o] kn

< Zf n* max fa, =1 Z; lail? E|X[' 2 1(X] > 1)

< Z b7 1=0-0 =17 -D B X1 [ (1X] > 1)
n=1

= Z nIE X T (1X] > 1)
n=1

= Y Y EXPI@ < IXI< (0 + 1))
n=1 i=n
o i

= Y EX"I@ <IXI< @+ 1)) ) n0
i=1 n=1

< ZElel“SI(iV <X <(@(i+1))"° < EIX| < oo, (3.21)
P

which implies (3.20)

Case2: 1 <p<2.
In this case, we can get that H < E|X|P < oo by the similar method as that in Case 1.
For G, we take 6 > 0 such that p — 0 > max{1, g}. Similar to the proof of (3.21), we have by Corollary 2.7,
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Remark 2.8 and C, inequality that

00 ky p76
G < Y nE|Y au(X; - EX;)

n=1 i=1
00 ky ) 5

< Z nP Z lanilf ° E |Xni|p
n=1 i=1
00 ky

< )P maxianl ™"} Ll EIXP1(X]> ")
P =1

< Z nEIXPL(IX] > 1)
n=1

= Z 1470 Z EIXPOIG < X< (i+1))
n=1 i=n

< Z EIXPPI@ <X < (i+1))7° < EXP < oo. (3.22)

Il
—_

1

Case 3: p > 2.
In this case, we will prove (3.17) and (3.18) by using Theorem 1.5. To prove (3.17), we take 6 > 0. Hence,
we have by Markov’s inequality, C,’s inequality, Lemma 2.9, (1.3) and (1.4) that for all € > 0,

kn

00 00 k, 00 k,
, , - , ,\|PTo - ¢ ,p+o
Y Y P(am- (x,; - EX,)| > s) < Y P Y Bl (X, -EX,) < Y. #f Y il EIX,[
n=1 i=1 n=1 i=1 n=1 i=1
(o) k)l
B |p+o—q 1q p+o <n y(p+9) 14
< an maxau| ;w [EIXP* 10X < ) + 0 P*OP (X] > n7)]
< Y nTTPEXPRI(XI<n)+ Y nT P (X] > )

n=1

=
Il
—_

gk

n
w0 N EXPRI(G - 1) <1X] < )
i=1

1l
—_

n

n-1w 2 P@ <X <(@i+1))

n=1 i=n

1

P01 — 1) V) Vo v i V)P
< Z:‘qu (-1 < [X| < )i +Z;P(z <IXI<(+1))i
1= 1=

< EXP < oo. (3.23)
Take ] > 1 such that ] — B > 1. We have by (1.5) and E|X|" < o (since t < p) that
oo ky ¢ J oo ky J
’ ’ st 7 t
Z nf (Z E|a,; (Xm. - EXm.) < Z nP [Z |2l (E ’Xm.| + (E |Xm|) )
n=1 i=1 n=1 i=1
00 kn J
< Yo [Z jal’ (EIXI' + (EIX])')
n=1 i=1
< Z P~ < . (3.24)

n=1
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Therefore, (3.17) follows from Theorem 1.5 and the statements above immediately.
To prove (3.18), we take 0 > 0 such that p — 6 > max{1,¢}. Similar to the proof of (3.22) and (3.23), we

have
00 ky ~ Ky g,
Z;nﬁzlzp(am (X, - EX))| > é) < Z;nﬁ 1 E|ai (X, —EX;l)p ’
n= 1= n= 1=
) kn
< YY) et EX
n=1 i=1

Similar to the proof of (3.24), we still have

Znﬁ(ZE . inﬁ[lk" ol (EX + (EIX))

n=1 i=1 n=1 =1

< Z nf [Z il (E|X|t + (E|X|)t)
=1 L=

< inﬁ“’/ < oo,
n=1

by taking | > 1 such that @] — > 1. Therefore, (3.18) follows from Theorem 1.5 and the statements above
immediately. This completes the proof of the theorem. O

i (X - EX. )

]

Proof of Theorem 1.7. We only need to show that the conditions of Theorem 1.6 hold. Applying Theorem
lewithp=yp-2>-landa, =n7forl <i<mnandn > 1, we can see that

Z a7 = Z V0 = 10 = 1B+ (p—0)

i=1

and
Z ol =Yy n7'=n'""7" for 1/y <t<2.

Hence, the conditions (1.3)—(1.5) are satisfied, which yield (1.7) by Theorem 1.6. The proof is complete. O

Proof of Theorem 1.8. For any ¢ > 0, we have by Theorem 1.7 that

(e8] + (o)
Z an_z_yE[ i Xl — en}’] = Z nr2y f i Xii
- i=1

n=1 i=1 =

—en’ > t] dt

n
(o)

o0 00 n
< Znﬂ’ 2p Z i >£n)/]+ZnW—2_Vf P ZX” > t|dt
n=1 i=1 n=1 nr i=1
< Zn)/P—Z—V nil > t] dt.
n=1
Hence, to prove (1.8), it suffices to show that
Q:= anzyf [me>tdt<oo (3.25)
n=1
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Fort > 0, denote for 1 <i <nandn > 1 that

Ynit = _H(Xni < _t) + Xm'I(|Xni| < t) + tI(Xni > t)/
Zuit = Xni = Yoir = (Xui = OI(Xpi > ) + (Xpi + I X < —1).

Note that EX,;; = 0, we have

[ 00 n
Z P2y f [ 7

n=1 n i=1
n

S o]
n=1 nr i=1

= Q1 +Q2+Qs.

Q

IA

nit

nit — EYnit)

> t/3] dt

For Q;, it follows by Markov’s inequality that

8

> t/3J dt + Z nP-2y f P( Z EZ
n=1 n i=1

nit
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n=1 n’ Y

8
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Note that |Z,;| < [Xpll (1X,i| > t), we have by Markov’s inequality, Lemma 2.9 and (3.11) that

O8]

Q <

nyp=2-y f 1 ZEZ””
n’P- 2- )’f Z Ele|I(|Xm| > t)

< an -y f FLEIXIT(IX] > H)dt < EJXPP < oo.
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For fixed n > 1 and t > 0, it is easily seen that {Y,;; — EYr, 1 < i < n} are still END random variables with
mean zero by Lemma 2.1. By Markov’s inequality, Jensen’s inequality, C,-inequality and Lemma 2.10, we
have that for any g > 2,

Q0 < Zn’””‘Q‘V f tE
n=1 v
< Z "P“’f tqZE|Ymt|th+CZ ”ﬂ)’f tq(ZEYmt] dt
n=1 !

= Qa1+ Qs (3.26)

We will consider the following three cases.
Casel.y>1/2,yp>1landp > 2.

n q
Z(Ynit - EYm't) dt

N\'—‘

Take g large enough such that g4 > max (p - ) it follows that yp — 2 — yq + g/2 < —1. We have by

Lemma 2.9 and (3.26) that

[e5] 00 n
Qs < Zn”’_z_’” f t_qz [EIXuil "I(1Xnil < £) + 1P (1 Xl > t)] dt

n=1 v i
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S

< Z P IVIEIXPT (X < m?) + Z P IVIEIX P (Y < |X] < (m + 1))

m=1 m=1

o0 m
< Z P17 Z EIXPI((n—1) < |X| < 1) + EIXP
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n=1 m=n
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< EXP < oo. (3.27)

Since p > 2 and E|X[P < oo, it follows that EY2, < EX2. < CEX? < co. Hence,

q/2 I .
2~ 2 2 —2—y+q/2 _
Qp < Znﬂ“ Vf £ ZEX EX) Znﬂ’ r+q f 4t

n=1
2
< (EXz)q/ an’z’y‘”‘?/z < oo,
n=1

Case2.y>1/2,yp>1land1<p<2.
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Take g = 2. Similar to the proof of (3.26) and (3.27), we can get that

(o] 00 n
Qs < Z Py f 2 Z E|Yitl? dt < oo. (3.28)
n=1 w i=1

Case3.y>1/2,yp=1.
Note that p = 1/y < 2. Take g = 2, and similar to the proof of (3.28), we still have Q3 < co.
From the statements above, we have proved (3.25). This completes the proof of the theorem. O
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