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COMPLETE CONVERGENCE FOR ARRAYS OF
ROWWISE ASYMPTOTICALLY NEGATIVELY
ASSOCIATED RANDOM VARIABLES

Hyun-CHuLL Kiv*

ABSTRACT. Let {Xn;,7 > 1,n > 1} be an array of rowwise asymp-
totically negatively associated random variables and {ani,i > 1,n >
1} an array of constants. Some results concerning complete conver-
gence of weighted sums Z?:l ani Xni are obtained. They generalize
some previous known results for arrays of rowwise negatively asso-
ciated random variables to the asymptotically negative association
case.

1. Introduction

Let (2, F,P) be a probability space, and {X,,n > 1} be a sequence
of random variables defined on this space.

A finite family of random variables {X;,1 < ¢ < n} is said to be
negatively associated(NA) if for every pair of disjoint subsets A and B
of {1,2,--- ,n}, and any coordinatewise nondecreasing functions f on
R4 and ¢ on RE

Cov(f(Xivi € A),9(X;,j € B)) <0,

whenever f and g are such that covariance exists.

An infinite family of random variables is negatively associated if every
finite subfamily is negatively associated. The notion of negative associa-
tion was first introduced by Block et al. (1982). Joag-Dev and Proschan
(1983) showed that many well known multivariate distributions possess
the negative association property. The negative association property has
aroused wide interest because of numerous applications in reliability the-
ory, percolation theory and multivariate statistical analysis. In the past
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decades, many researchers studied in the different aspects: the moment
inequalities by Su et al. (1997), Shao (2000) and Huang and Xu (2002),
the almost sure convergence by Matula (1992), the weak convergence
by Su et al. (1997), the complete convergence by Liang and Su (1999),
Shao (2000), Huang and Xu (2002) and Li and Zhang (2004).

A new kind of dependence structure called asymptotically negative
association was proposed by Zhang ([14], [15]), which is a useful weak-
ening the definition of negative association.

DEFINITION 1.1. [13] A sequence {X,,n > 1} of random variables is
said to be asymptotically negatively associated(ANA) if

p~(r)=sup{p~(S,T):S,T C N, dist(S,T) >r} —0asr — oo,
where
Cov(f(Xi,i € 5),9(X;,j €T)) ,
(Var(f(Xi,i € 5)))'2(Var(g(X;,j € T))V/?
fonR% gonRT}

Here, f and g are coordinatewise increasing functions.

p (5, T)=0Vv{

It is obvious that a sequence of asymptotically negatively associated
random variables is negatively associated if and only if p~(1) = 0. Com-
pared to negative association, asymptotically negative association de-
fines a strictly larger class of random variables (for detail examples, see
Zhang [14]). Consequently, the study of the limit theorems for asymptot-
ically negatively associated sequences is of much interest. For example,
Zhang [15] proved the central limit theorem, Wang and Lu [11] obtained
some inequalities of maximum of partial sums and weak convergence,
Wang and Zhang [12] established the law of the iterated logarithm and
Yuan and Wu [13] showed limiting behavior of the maximum sums.

The aim of this paper is to obtain some results concerning complete
convergence of weighted sums )" | aniXp;, where {an;, i > 1,n > 1}
is an array of constants and {Xm-,i >1,n2> 1} is an array of rowwise
asymptotically negatively associated random variables and to generalize
some previous results for arrays of rowwise negatively associated random
variables to the asymptotically negative association case.

2. Preliminaries

We start our study from introducing a few definitions and lemmas
needed in the main results.
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DEFINITION 2.1. An array {Xp;,7 > 1,n > 1} of random variables
is said to be stochastically dominated by a random variable X if there
exists a positive constant D such that

P{|Xyi| >z} < DP{|X| >z}
forall x > 0,i>1and n > 1.

DEFINITION 2.2. A real-valued function h(z), positive and measur-
able on [A, 00) for some A > 0, is said to be slowly varying if

lim )

=1
200 h(z)

for each A > 0.

From the definition of asymptotically negative association, we have
the following lemma.

LEMMA 2.3 ([13]). Nondecreasing or nonincreasing functions defined
on disjoint subsets of an ANA sequence {X,,n > 1} with mixing co-
efficients p~(s) is also ANA with mixing coefficients not greater than
p(s).

Wang and Lu([11]) proved the following Rosenthal type inequality for
asymptotically negatively associated random variables (see also [13]):

LEMMA 2.4. For a positive integer N > 1, real numbers p > 2 and
0 < r < (1/(6p)P/?, if {X;,i > 1} is a sequence of asymptotically
negatively associated random variables with p~(N) < r, EX; = 0 and
E|X;|P < oo for every i > 1, then for all n > 1, there is a positive
constant D = D(p, N,r) such that

SxP < DO B + (3 EXIPR),
=1 =1 =1

E max |
.

1<i<n

The following lemmas are well known results.

LEMMA 2.5 ([1]). If h(z) > 0 is a slowly varying function as x — oo,
then
(i) limg—eo % =1 for each u > 0;

)
(i) limg_se0 2°h(2) = 00, limy oo  %h(x) = 0 for each § > 0;
(iv) C2krh(e2k) < 3% 20mh(e27) < C2%h(e2*) for every r > 0, € > 0
and positive integer k;
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v) C2FTh(e2F) < > 20T h(€27) < C2FTh(2F) for everyr >0, € >0
=k
and positive k.

LEMMA 2.6 ([11]). Let {X,,n > 1} be a sequence of random variables
which is stochastically dominated by a random variable X . Then for any
p>0andzx >0,

(i) E|Xn|PI[|Xn| < 2] < C{XPI[|X] < 2]+ 2P P(|X] = )},

(ii) E|X,|PI[| X, > 2] < CE|XPPI[|X]| > x].

3. Main results

THEOREM 3.1. Let ¢ > 2 and integer N > 1. Let {X,;,i > 1,n > 1}
be an array of rowwise ANA random variables with mixing coefficients
p~(s) such that p~(N) < (G—Iq)q/2 and {apn;,© > 1,n > 1} be an array of
real numbers. Let {c,,n > 1} be a sequence of positive real numbers.

If for some ¢ > 2,0 < t < 2 and any € > 0 the following conditions are
fulfilled
(a) Yoy PllaniXuil = ent] = o(1),
(b) o2 en iy Pllani Xnil > ent] < oo,
(¢) Yon2y enn™ S0y lanil Bl Xoil {lani Xn| < ent] < oo,
(d) 2205 Cn”_%(Z?:l az; EX5 T | an; Xpi| < 6"%])‘1/2 < o0,
then for any ¢ > 0
(3.1)

o0 k
;cnP[lg}caén | ZZ:;(ame — i EX il [|an; Xnil < en%])| > en%] < 00.
Proof. The proof is similar to that of Theorem 2.1 in [9] for NA
random variables. For completeness we repeat it here. It is obvious that
if the series Y 7 | ¢, is convergent, then (3.1) holds. Therefore we will
consider only the case that the series 7, ¢, is divergent.
Let

1

1 ent
Yoi = XnilllaniXni| < ent] +

Qni

1
Iani Xn; > en't]
1

I[anani < —en%],

Qnj
Zni = Ym - EYnzv

and
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k
=1

Then {T,x,n > 1,k > 1} is an array of rowwise ANA random variables
by Lemma 2.3. By (a), for sufficient large n we have

k

1 1
P X —aEX. T X 1 1
[lgll?gxn | ;(anz ni — Qng ni Ham m| < 5nt])‘ > ent]

n

< C[Z Pllan; Xni| > en%} + € 9~ 1 E( max |Tp)9).

; 1<i<n
=1

Using the C) inequality we can estimate

E|Y,; — EY,|"

T

LT
|

1 1
< C(E|Xpi|" T]|ani Xni| < ent] + t)).

Thus by the above estimations and Lemma 2.4 we obtain

k
1 1
P[fgz?é(n | ;(aniXm- — i EX il [|ani Xni| < ent])| > ent]
n 1
< C{)_ PllaniXni| > ent]
(3.2) =t
1
+ 17 Y Jand “B| Xl T [|ani Xni] < ent))
i=1
n 1
_9 1
07 1) 0l Bl X il T[lani Xpi| < ent])??}.
i=1
Therefore from (b), (c), (d) and (3.2) the result (3.1) follows. O

COROLLARY 3.2. Let ¢ > 2 and integer N > 1. Let {X;,i > 1,n >
1} be an array of rowwise ANA random variables with mixing coefficients
p~(s) such that

p~(N) < (§)9? and EXpi = 0, and B|Xp[P < 00

fori >1,n>1and 1 < p<2. Let {ani;,i > 1,n > 1} be an array of
real numbers satisfying the condition
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(3.3) > JaniPE| XpilP = O(n°) as n — oo,
=1

for some 0 < § < % and q > 2.
Then, for any € > 0 and ap > 1

1<i<n

oo %
(3.4) Zno‘p_QP[maX \Zaannﬂ > en®] < oo.
n=1 =1

Proof. Put ¢, = n®~2, t = 1 in Theorem 3.1. Then by (3.3) we
have

[e.9] n

1
D en Y Pllani Xl > ent]
n=1 i=1
<P i nap—2 z”: |anl|pE|an‘p
n=1 =1 ner

(o]
< CZn_2+5 < 00,
n=1

o0 n L
_9 1
D enn Y |anil "B| Xl T [|ani Xni| > en’]
n=1 i=1

n
n72 " anil P E| Xl
1 =1

oo
C Z n~ < 0,
n=1

e

3
Il

IN

and
o0 n 1
_9 1
g enn” t( g a2 B| X pi 21 [|ani Xni| < ent

n=1 i=1

o n
<O 02 (S P Bl XilP) /2
n=1 =1

o2

o0 o0
a )
< C’Znap_2_%+7q < C’Zna”(l_%)_l < 00
n=1

n=1
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because %q < 1.

To complete the proof, it is enough to show that the following is
holds;

1
(3.5) — > an; EXpjI(|an; Xnj| < en®] = 0
j=1
as n — oo for 1 < i < n. Clearly, we can obtain (3.5) by the assumption
EX,p;=0fori>1,n>1and (3.3). O

REMARK 3.3. The proof of Corollary 3.2 is similar to that of Corollary
2.2 of [9].

COROLLARY 3.4. Let ¢ > 2 and integer N > 1. Let {Xp;,i > 1,n >
1} be an array of rowwise mean zero ANA random variables with mixing
coefficients p~(s) such that

p (N) < (6%1)‘1/2 and E|X;|P < o0

fori > 1,n >1and 1 < p < 2. Assume that the random variables
in each row are stochastically dominated by a random variable X such
that E|X|P < oo for 1 < p <2 and that {ap;,i > 1,n > 1} is an array
of real numbers satisfying

> lanl? = O(n’)
i=1

as n — 0o, forsomeO<5<§andq>2. Then for any ¢ > 0 and

ap > 1 (3.4) holds.

COROLLARY 3.5. Let ¢ > 2 and integer N > 1. Let {X;,i > 1,n >
1} be an array of rowwise ANA random variables with mixing coefficients
p~(s) such that p~(N) < (6%1)(1/2 and EX,; =0 foralli>1 and n > 1.
Let the random variables in each row be stochastically dominated by a
random variable X. Assume that h(x) is a slowly varying function as
n — oo and E|X|""h(|X|!) < oo, for some r > 1,0 < t < 2, then for any
e>0

o]
r—2 l
h ZX
Zln (M) P[max |} Xnj| > ent]
=

Proof In Theorem 3.1 we put ¢, = n _Qh(n) an; = 1 and for any
) 2t(r 1

1 < r < r, choose ¢ such that ¢ > max{2 —

rt} For any
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0 < e <1 we have

1
t

n
ZPHame] >en ]
=1

n
< DZPHX] > en%] by Definition 2.1
i=1
E‘X|Tt
n/f'
EIX|"h(|X]")
n""

< Dn by Markov inequality

< Dn —0asn— oo

since E|X|"t < CE|X|"h(|X|") < co by Lemma 2.5,
By Lemma 2.5, we obtain

oo bn

1
Z Cn ZPHame > ent]
n=1 i=1

7" "2h(n) Y Pl X > ent]
i=1

tnqg

1

3
Il

oo
<0y 0" 2h(n ZP IX| > ent] by Definition 2.1
n=1 i=1

= Can Lh(n)P[|X| > ent]

oo 2tt1-1
<0y N 2 DR P X| > e21]
(3.7) par S
< 022% P X| > €27

= CZQ”h ZP ok < |X|' < f2F )
k=i
k

=C Z Ple"2F < |X|F < €251 "2 (2’
k=0 1=0
(o]

<O 2Th(2M P2t < X[ < f2F
k=0

< CE|IX|"h(|X]") < o0
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It follows from Lemma 2.5, Lemma 2.6 (i) and (3.7) that

oo n
1
I = > ean 0 |ani "Bl Xni| T [|ani Xpi] < ent]

n=1 i=1

o0 n 1
= an_2_%h(n) ZE|Xm|qIHXm-| < ent|

n=1 =1

IN

O w2 th(n) Y BIXI[|X| < ent]
n=1

i=1

+C 3" 2n(n) Y P(IX| > ent)
=1 3

= L+ .

It is obvious that Iy < co by (3.7). It remains to prove I; < oo.

1
t

CZnT =Th(n)E| X |1]|X| < ent]

< czw—* h(2%) ZE|X\ql[et2k < |X|P < etk

k=0

< CZE[X]‘ZI[ ok < |X|t < 2k +1] Zzl T4 p(2%)

=0 i=k
< 022’f h(2FVE|X|1I[2F < |X|t < 2kt
< CEIXI”h(IXI ) <
Hence, I1 + I5 < 00, that is,

(3.8) I < 0.

By C, inequality and Lemma 2.6 (i) we obtain

419
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AL

n
Tt 1.4
Cnn : Z |ani|2E]Xm\2I[|ame <ent))z

11 =
=1

e 1

- an 2 h(n ZE|Xm|21[|Xm|<en?])%
=1
< Can 2=h(n ZE\X| I[X| < ent]
=1
3 P(X| 2 enh )t
=1

< CZn’“ AR (BIX I X| < ent])?

+02 n"2h(n) Z P(IX| > ent) = Iy + L.

=1

It is obvious Iy < oo by (3.7). It remains to prove I3 < oo.

If rt < 2, from the fact that (E]X\QIHX] < en%])q/Q < Cni~ %(E\X\’“ tya/?
for any 1 <7 <, andr—2+f—— < —1, we obtain

T

L <C Z nr—2+%—7qh(n)(E|X|qn/t)q/2

n=1

(3.9) <02nr 235 ) (B| X[ (| X))

<Czn’" 2+2*% (n) < co.

If rt > 2, by the fact that

1
t

(BIXPI[IX| < ent])?? < C(EIX|"h(1X]"))"/?

and 7 —2 — %+ 2 < —1, we obtain

(3.10) I3 < C’ZnT*Z*%JF%h(n) < 00

n=1
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By (3.8), (3.9) and (3.10), we obtain
(3.11) IT < .

Thus, conditions (a), (b), (c) and (d) in theorem 3.1 are fulfilled by (3.6),
(3.7), (3.8) and (3.11), respectively. To complete the proof it remains
show that

1 k 1
(3.12) Il = — max EXpil]| Xnil < ent] — 0, as n — 0.

7 1<k<n
nt ="="ia

In fact, if 7t < 1, by Lemma 2.6 (i) we observe

1 n
or < —g > B Xl I| Xni| < en'/"]]
=1
1 n n
< CW[Z EIX|I[|X] < en'T+ ) nl/'P[|X| > en'/)]

=1 i=1
< Cn'" E|X"Y +nP[|X]| > en/!]
< On'™" BIX|"h(|X|") = 0, as n — oco.

If rt > 1, by the assumption EX,; =0 for ¢ > 1,n > 1 and by Lemma
2.6 (ii) we have

k
1 1/t
Il = erél’?gny;EXmI[!szm I
1=
1 n
< i O EXuil | X | 2 en'/!]
i=1
n
< O BIXIIIX| = en
< OO BIX]
< On'" EIX|"h(IX]")

!
< Cn'™" =0, as n — .

Hence, the proof is complete. O
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