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Abstract. Some convergence results in mean of order p for arrays of row-
wise extended negatively dependent random variables are presented under asymp-
totic integrability conditions. A Rosenthal type inequality for these dependent
structures is also announced playing a central role in our approach to this is-
sue. As consequence, well-known results about convergence in p-mean for random
variables will be extended.

1. Introduction

The convergence in mean of order p has been studied in the last decades
by several authors. In the final sixties, Pyke and Root showed in the classical
paper [13] that, for each 0 < p < 2,

n
n S Do
k=1

for every sequence {X,, n > 1} of independent and identically distributed
random variables satisfying E |X;|” < co (and E X; = 0 when p > 1). Since
then, many extensions of this result have been performed either relaxing
the assumptions on the random variables or going towards to arrays and
weighted arrays of random variables (see [1,2,8,15-18], among others). Our
purpose in this sequel is to establish the convergence in mean of order p for
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CONVERGENCE IN p-MEAN 347

arrays of random variables in a wide scenario of dependence. In fact, as-
sumptions involving dependent random variables make statistical models be
more suitable (and realistic), which is a stimulus to develop further results
in this direction.

We begin by recovering the notion of extended negative dependence for
triangular arrays of random variables recently introduced in [11]. A tri-
angular array {Xn,k, 1 <k<n,n=>1} of random variables is said to be
row-wise upper extended negatively dependent (row-wise UEND) if for each
n > 1, there exists a positive finite number M,, such that

n
(L1 P(Xp1>a1,Xn2 > 22,..., Xnp > 2n) < M, HIP)(X”J{; > xp)
k=1

holds for all real numbers 1, ..., z,. A triangular array {X,;, 1 <k < n,
n > 1} of random variables is said to be row-wise lower extended negatively
dependent (row-wise LEND) if for each n > 1, there exists a positive finite
number M,, such that

)

n
(12) IP)(AXVn,l < 271,Xn72 <x2,..., Xpn < l‘n) <M, HP(Xn,k < mk)
k=1

holds for all real numbers 1, ..., z, (see [11]). A triangular array {X,, x,
1 <k <n,n > 1} of random variables is said to be row-wise extended nega-
tively dependent (row-wise END) if it is both row-wise UEND and row-wise
LEND. The sequence {M,, n > 1} in (1.1) and (1.2) is called a dominating
sequence of {X,Lk, 1< k<n,n>1}. We emphasize that the above defi-
nition covers, in particular, the concept of widely orthant dependent ran-
dom sequence (see, for instance, [4, p. 116]) taking, indeed X, ; = & and
M,, := max{gy(n),gr(n)} in (1.1) and (1.2) with {&, k > 1}, gy(n) and
gr(n) as in [4, Definition 1.1]. Note also that the auxiliary lemmata used in
[17] are no more helpful for random arrays satisfying (1.1) and (1.2), thus
implying their complete reformulation.

Associated to a probability space (€2, F,P), we shall consider the space
%, (p > 0) of all measurable functions X (necessarily random variables) for
which E | X|P < oco. Throughout, the letter C' will denote a positive constant,
which is not necessarily the same one in each appearance; the symbol C(p)
has identical meaning with the additional information that the constant de-
pends on p.

2. Main results

The first main result of this paper states the convergence in mean of or-
der p (1 < p < 2) for triangular arrays of random variables having dependent
structure and prescribed norming constants.
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348 J. LITA DA SILVA

THEOREM 1. Let 1 <p<2 and {X, 4, 1 <k<n, n>1} be a trian-
gular array of row-wise END random wvariables with dominating sequence
{M,,, n > 1}. If {b,} is a sequence of positive constants such that

a

n eb? pP

Z/ P{\Xn7k\p>t}dt:O<1+T}w ) as n — oo for any e > 0,
k=170 n

(b)

Z/ P{|Xn7k|p>t}dt:0<1+M) asn — oo for any e >0
k=1"€bn n

when 1 <p <2, or

(b)
n 00 bn
;/gbn P{| Xy 1| > t}dt = 0(1 +Mn) as n — 0o

and

n
ZP{|Xn,k| >eby,} =0(1) asn — oo for anye >0
k=1
whenever p =1, then

n

1

Zp
b (ka — EXn,k) — 0.
n

k=1

The p-mean convergence holds true for 0 < p < 1 under no assumptions
of dependence (or independence) for the random variables.

THEOREM 2. Let 0 <p <1 and {X, 5, 1 <k<n, n>1} be a trian-
gular array of random wvariables. If {b,} is a sequence of positive constants
satisfying

0 o
;/0 P{| X, x| > t}dt = o(b,) as n — oo,
(ii)

n
D EIXn il Ijx, s,y =0 (B5)  as n— o,
k=1

then
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CONVERGENCE IN p-MEAN 349

Considering {u,} and {v,} any two (finite) sequences of integers such
that u, < v, foralln > 1 and v,, — u,, — 00 as n — oo, it can be stated that
Theorem 1 is valid for general arrays {X,, s, u, < k < vy, n > 1} of row-
wise END random variables with dominating sequence {M,,, n > 1}, i.e. for

%,
1<p<2, 3, (Xnk —EXy)/bn — 0 provided that {b,} is a sequence
of positive constants such that

(A)
Un eb? bp
P _ n
k:Eu /0 P{| X, | >t}dt_0(1+Mn> as n — 0o
for any € > 0,

®
i/mP{\Xnk\p>t}dt:0< b ) as n — 0o
k=u ebn, 7 1+Mn

for any € > 0 when 1 < p < 2, or
(B)

Vn 00 b
P{|X, .| > t}dt = ( n )
kzzu/abn {|Xn x| >t} 0 14 M, as n — oo

and

Z P{| X, x| > by} =0(1) asn — oo

k=u,

for any ¢ > 0 whenever p = 1.
Moreover, Theorem 2 still holds for {X,, 1, u, <k < vy, n > 1}, that is,
if 0 <p<1and {b,} is a sequence of positive constants satisfying

oo
Z / P{| X, k| >t} dt =o(b,) asmn — oo,
0

k=u,

(1)

Un

> E[XpklP Ix, by = 0Bh) asn — oo,

k=u,

then

Un

S (X — EXp) /by 25 0.

k=u,

The proofs can be performed mutatis mutandis the presented ones.
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350 J. LITA DA SILVA

Let us point out that for arrays of row-wise pairwise negative quadrant
dependent random variables the covariance of any two distinct elements in
the same row is nonpositive (see [9] or [15, Lemma 2.1]). In general, this im-
plication is not true for arrays of row-wise END random variables. Therefore,
the approach employed here is essentially different from [15]. Furthermore,
in cases where the arrays of random variables are both row-wise pairwise
negative quadrant dependent and row-wise END having constant dominat-
ing sequence M, = M > 0 for every n, condition (b) in Theorem 1 improves
assumption (ii) of [15, Theorem 2.1] for 1 < p < 2. In fact, taking u, =1,
Up =M, app = 1/b, =0(1) as n — oo and the identical distributed array
{Xyk, 1 <k <n,n>1} such that the tail distribution of | X1 ;| is rapidly
varying with index —oo, i.e. F|x, ,» € R_o (e.g. [X11|" having exponential
distribution), assumption (ii) in [15, Theorem 2.1] is

/5 Fix, () di + W Fx, p(e8) = o(W/n), 1 — oo

bh

and, for each € > 0,

o0
fabﬁ F|X1,1‘p (t) dt _ 0(1)’ n — 0o
Eb‘be\Xl,ﬂp (Eb‘g)
(see [6, p. 570]), whence the numerator is of smaller order than the denomi-
nator.

The next result gives the convergence in p-mean for weighted sums of
random variables. To this purpose, we recuperate the notion of extended
negative dependence for a random sequence (see [3]), as well as the concept
of stochastic dominance (see, for instance, [10]).

COROLLARY 1. If {X,, n > 1} is a sequence of END random variables
stochastically dominated by a random variable X € £, for some 1 <p < 2,
and {cpk, 1 <k <n,n>1} is an array of constants such that

=0(1 —
1I£I?§n|cn,k| (1), n—o0

then

n
’I’L_l/pzcmk(Xk — EXk) ﬁ) 0.
k=1

Retrieving the definition of weakly mean domination for triangular ar-
rays due to Gut (see [7, p. 54]) and assuming it in previous Theorem 2, we
are lead to a much shorter result.
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COROLLARY 2. Let 0 <p <1 and {X,k, 1 <k<n,n>1} bea trian-
gular array of random variables weakly mean dominated by a mndom variable
X € %,. If {b,} is a sequence of positive constants satisfying n = O(b}),
n — oo then

b Zxk—>0
k=1

REMARK 1. Let us observe that Pyke and Root’s classical result is now
a particular case of Corollaries 1 and 2. Furthermore, Theorem 1 and Corol-
lary 2 clearly extend [7, Lemma 2.2] to a general scenario of dependence. Ad-
ditionally, if the dominating sequence is a positive constant (i.e. M,, = M > 0
for all n) then assumptions (a) and (b) of Theorem 1 are less restrictive than
hypothesis [17, (14)] when ¥(t) = |t|?, leading to convergence (15) of this pa-
per and, thereby, improving the corresponding statement.

3. Lemmas and proofs

The auxiliary result below shows that triangular arrays of row-wise ex-
tended negatively dependent random variables preserve their dependence
structure (and particularly, their dominating sequence) under nondecreasing
or nonincreasing transformations. Since all assertions can be demonstrated
in the same way, i.e. as in [11, Lemma 1], the proof will be omitted.

LEMMA 1. Let {X, , 1 <k <n,n > 1} be a triangular array of random
variables and {fpr, 1 <k <n,n> 1} a triangular array of real functions.

(i) If {Xnk 1<k<n, n=>1} is row-wise UEND, LEND, or END
with dominating sequence {My,, n > 1} and the functions fnr, 1 <k <n,
n > 1 are all nondecreasing then {fy, 1(Xn k), 1 <k <n, n > 1} is still row-
wise UEND, LEND, or END, respectively. Moreover, if the functions f, j,
1< k<n,n>=1 are also positive then for each n > 1,

E |: H fn,k(Xn,k)] < Mn H Efn,k(Xn,k)'
k=1 k=1

(ii) If {Xnk, 1 <k <n,n>1} is row-wise UEND, LEND, or END with
dominating sequence {My,, n > 1} and the functions fog 1<kE<n, n>1
are all nonincreasing then { fn 1 (Xn k), 1 <k <n,n> 1} is Tow-wise LEND
UEND, or END, respectively.

For each case, the dominating sequence {M,, n > 1} remains unchanged.

The next Lemma is a Rosenthal type inequality (see [12, p. 59]) for tri-
angular arrays of row-wise extended negatively dependent random variables
with dominating sequence {M,, n > 1} and extends [14, Corollary 3.2] or
[17, Lemma 7].
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352 J. LITA DA SILVA

LEMMA 2. If p>2 and {X, 5, 1 <k <n, n>1} is an array of zero-
mean row-wise END random variables with dommatmg sequence {M,n > 1}
such that E| X, x|’ < oo, for all 1 <k <n,n>1 then

p n /2
< C(p)(1+ M,) [ZE\XMV’ <ZE|XM|2> ]
k=1

where C(p) is a positive constant depending only on p.

n,k

PRrROOF. Let {d,} be a sequence of positive constants and consider the
random variables T, j, := min(X, x,0,), 1 <k < n,n > 1. Hence,

{w : ZX””“ > 5} C {w : ZTn,k # ZXnk} U {w : ZTn,k > 8}
k=1 k=1 k=1 k=1
and for all ¢,, > 0,

(3.1) {anpg} {ZTnk#ZXnk}+]P’{ZTnk>E}

ZIP’{XM>6 } + exp(—et, Eexp< ZTM>

k=1

< ZIP’{Xn,k > 0n} + M, exp(—ety) H Eexp(tn T )
k=1 k=1

provided that {T,, %, 1 <k <n n>1} is row-wise END (see Lemma 1).
Thus,

On
Eexp(thThi) < 1+ t,EX, ;o + / (e —1 —t,x) dP{T) 1 < z}

— 00

+ / (€0 =1 = tn6,) dP{Ty, <}
6

n

bdn — 1 —t,8, [
<1+ (5% . x dP{ka < .”L‘}

e —1—t,0, [
+ 52 / 62 dP{T, < x}

n

tnd tnd
LI LI
<1+ T TR <o (C T EXE,)
o o
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CONVERGENCE IN p-MEAN 353

since, for each n > 1, the function x — (etnz —1- tnx) /22 is nondecreasing.
From the previous inequality and (3.1), we obtain

(3.2) 1@{ > Xk > 5} <Y P{ Xy > 0}
k=1 k=1
etndn — 1 — 1,8,
+ M, exp [ — ety + 52 Z EXka] .
" k=1

Setting s, :=> p_; EXg,k and taking t, = log (1 +&0n/ Y pey Esz) 1/8

in (3.2), we get

]P){ an,k > E} < iP{Xn,k > (511}
k=1 k=1

+ M, exp L; — ((; + ;;l)log (1+ éin”

n

< P(Xs > )+ Myesp | - log (14 5],
k=1 v "

Replacing X, , by —X,, ; and noting that {—X,, 5, 1 <k <n,n > 1} is still
an array of zero-mean row-wise END random variables with dominating se-
quence {M,,, n > 1} according to Lemma 1, satisfying E | X,, " < oo, for all
1<k <n,n>1, we have

IP’{ . zn:ka > s} < i[@{—xn,k > 6} + M, exp [; _ 56 log (1 + Z‘Snﬂ
k=1 k=1 n n n

and
(3.3)

IP’{ ZXM,
k=1
Considering §,, = ¢/p in (3.3), yields

]P’{ zn:Xn,k
k=1

> e} < znjpﬂxm > 6} +2M,, exp [; - ; log (1+€85”)].
k=1 n n n

" £ g2 \-p
>er <SOP{Xoul > S b 2mer (14 ° )
1 b bsn
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354 J. LITA DA SILVA

which implies

n,k

p n 00 _
<pPZE|Xn,k\p+2anep/ a;p—l(1+ v ) " .
k=1 0

Since
2

[e’] 2 _ [e’]
/ xp_l<1+ o ) pda?:/ a:p_l<1— :1: 2)pd:1:
0 PSn 0 PSp + X

/232/2 1 ) /231;/2
-7 ) /Oyfl(l—y)fldy:pp B(Y.0).

where B(p,q) = fol 2P~Y(1 —2)? 1 dx, p,q > 0 is the Beta function, it follows

"< 7+ g, s(1 )] <§E X sl + sgﬂ)

n,k

and the thesis is established with C'(p) = max {pp pPt2)/2erB(P 9 } g
REMARK 2. If {X, 5, 1 <k <n, n>1}is an array of row-wise END
random variables with dominating sequence {M,,, n > 1} then
" (X, —-EX, :
3 (X k : k) B

9

k=1 n

provided that {b,} is a sequence of positive constants such that

ZEX?Lk:o( " ), n — oo.
— 1+ M,

Indeed, according to Lemma 2 we have

n

LS (X - EXop)

b
" k=1

2 Cp)(1+ My)

E < 2

ZE\XM—EXM|
k=1

gC’ 1+M ZEX

which leads to E|Y p_;(Xnx — IE*IXn,k)/bn|2 — 0 as n — oco. Recall that
Pyke and Root’s statement is no longer valid for p = 2. Indeed, the central
limit theorem imposes norming constants b, asymptotically equivalent to
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CONVERGENCE IN p-MEAN 355

v/n as n — oo whence, assuming Xj, i.i.d. such that 0 < V(X;) < oo and
b, = v/n we obtain

S (X —EX1)/v/nV(X1) -5 N(0,1) asn — .
k=1

PROOF OF THEOREM 1. Fix € > 0 and define
Xp g = XopIyx, <oy +8PLx spmy — P Ix < _pimy,
Xk = Xnadyx, ooy + P x, ooy =PI, ey

Thus, X;w,k: + X{;k = X, and

1 & P
E|, Z(Xn,k E X, 1) / {Z s —EX, 1) >t}dt
" k=1 b k=
1 [ "
<et / ]P’{ (Xnk —EXnp)| > tl/p} dt
n Jebn k=1
1 [ " , , +1/p
et P (X, —EX} )| > dt
o 2
n k=1
41 /OOIF’ n( " o—EX",) >tl/p dt
bﬁ b n,k n,k 2 .

k=1

The triangular array {X; ;, 1 <k <n, n > 1} is row-wise END with domi-

nating sequence {M,, n > 1} since the function g,(u) = max(min(u,¢), —¢),
which describes the truncation at level ¢, is nondecreasing (Lemma 1). More-
over, { X}  —EX] 1, 1 <k <n,n > 1} is also row-wise END with dominat-

ing sequence {Mn, n > 1}. From Chebyshev inequality and Lemma 2, we

have for any 1 < p < 2,
ti/p
Z( wk —EX] )| > 5 }dt

(3.4) / IP’{
ebn k=1
n 2
S (XL~ EX))

<C / t2/PE dt
abﬁ k:l

<Cp)(1+ Mn)/ 2PN E|X),, ~EX) | dt
ebh —

n
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< Cp)(1+ Mn)/ t_2/p2[EXi,kf{lxn,thl/P} + PP [ X | > tl/p}} dt
k=1

ebh

n ) t1/p
=C(p)(1+ M) Z/ t—2/P/ sP{|X x| > s} dsdt
k=1 €bh 0

n 0o

— C(p)(1+ M,) Z/O SP{|Xoi| > s} 27 gt ds

=1 max(ebh,sP)
n — -2
pEl 2/pb£

—cwaray [,

El/pbn
/ sP{| Xl > s} ds
k=1 0

p o 1
+ sPTP| Xk > s)hds].
2_plw% (1 Xkl > s} ]

Setting

El/pbn
App(e) = /0 sP{| Xy > s} ds

it follows, for any 0 < e < 1,

El/pbn

52/pbn
Ann(e) :/0 sP{| Xl > 5} ds—i—/ sP{| X > 5} ds

e2/pb,,

52/pbn
< 64/p_2b,%_p/ sPUP{| X, 1] > s} ds
0

gl/pbn
+ 52/1”—1133—?/ sPTP{| X, 4 > s} ds

52/an

and (3.4) yields

(3.50) / OO IP’{

< C(p)(1+ M) [
k=1

n
(Xox —EX) 1)
=1

ti/p
gy

pe®=p)/p

e2/?h,, .
P P{| X, d
oy | TR > s

v P / PP X p] > 5} ds]
2_]9 g2/rb,,
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" [e(2-p)/p ebh .
< C(p)(l—l—Mn)Z[ 2 p /0 P{|X, x| > t'/P} dt
k=1

1 /°° .
+ P{|X,, x| > t'/P dt].
2= p f {1 Xkl }

On the other hand, if € > 1 then
e2/Pp,
Anple) < /0 sP{| Xy k| > s}ds
52/an
< 54/p_2bi_p/ sPLP{| X, 1] > s} ds,
0

and (3.4) gives

(3.5b) / :O ]P’{

< Clp)(1+ My)

(Xp —EX, 1)
k=1

n |:p5(2_p)/p
1

t1/p
dt
-4,

El/pbn
sP{| X, k| > s}ds
> 1", | Xl > )

p o0
+ / sPIP{| X, k| > s} ds]
2 — P el/rh,

n (2-p)/p pebr
— O+ M) Y [ [ Bl > 2oy
Pt 2—-p Jo
1

+ / P{|X,, x| > t'/P dt}
2—p Jap (X J

Since | X, .| < [ Xl I{|x, »|>t1/7}, We obtain for every 1 < p <2

e’ tl/P
(3.6) / P{ N }dt
eb?

2

n

Z( wk —EX] )

k=1

ebh

357

<C | VY E|X],] dt < CZ/ VPR | X k| I x, o500y dt
k=1 k=1"¢bn

=CZ</ t—l/p/ P{| X, 4| > s} ds dt+/ P{ [ Xol > 47} dt)
k=1 €bﬁ t1/p Ebﬁ
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n

=C </ P{| X x| > s}/ t_l/pdtdSJr/ P{ | X, x| > t'/7} dt)
b " g

ke nel/P ebh, ebh,

S =

<C <p b . / sPTIP{| X, k| > s} ds —|—/ P{ | X x| > t'/7} dt)
1 - b eby,

k— ngl/P

¢ Z/ P{ | X,k > t/7} at.
— L e

Hence, inequalities (3.5a), (3.5b), (3.6) and the arbitrariness of ¢ guarantee

n

1
y 2 (Xnk —EXup)
" k=1

p

E — 0

as n — oo completing the proof for the case 1 < p < 2. It suffices to prove

n

S Kok —EXpp) /bn 25

k=1

For each € > 0, we have

sup
t>eb,

1 n

sup ZE|X”

t>eb,

< sup ZE\Xnkuﬂxwt} ZE\XM\IHMXH—W
t>eb,, k 1 eb L

as n — oo from assumption (b’). Hence, for n large we obtain

& t
Y EX),| <
k=1
and
14
> X

(3.7) /E:IP{ > ;}dtg/E::P{ 2 >i}dt
/E:P{Z\X”k\> } /g:P(Ql{|Xn,k|>t}> dt

/ Z]P){|Xn,k| > t} dt < ZE|Xn,k|I{\Xn,k|>abn}-
b

" k=1 k=1

n

(Xox —EX7 )
k=1

n
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CONVERGENCE IN p-MEAN 359

According to inequalities (3.5a), (3.5b), (3.7) and the arbitrariness of e, it
follows

1
y D (Xnk —EX,p)
" k=1

E — 0

as n — oo finishing the proof. [

PROOF OF THEOREM 2. Putting

Yé,k = Xn7kI{|Xn,k|<bn} + an{Xn,k>bn} - an{Xn,k<—bn}7
Y= Xowlxo b0t 00 d(x, c<—b,} — bnlix, b0}

/ "
we have X, = Yn Ty ok and

P
+E

n,k < Z Y” <

k

D Yk

via Jensen’s inequality (see [5, p. 104]).
and

el” < IXnlP Iix, 500}

1

n

(3.8)

E iYg’,k

p< 1 Y// p
bﬁ Z‘ n,k|

k=1

ZE|Xnk| Iyx, o >b,y — 0
k 1

as n — oo from assumption (ii). Furthermore,

n
/
> Vi
k=1

n
Z XLy x, o 1<ony T 0ndix, o >by — bnlix, . <—b.}
k=1

EP = EP

n
<SEY L (1Xnkl Ix, by + bad{ix, 156.))
k=1

n

p
= |:Z (E ‘Xn,k| I{|Xn,k|<bn} + bn]P){|Xn’k| > bn}):|

k=1
n b, p
- (Z/ P X > 1} dt) ,
k=170
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whence

n

R

k=1

(3.9) Ly

B — 0

as n — oo according to (i). The thesis is now a consequence of (3.8) and (3.9).
O

PrROOF OF COROLLARY 1. Without loss of generality, we shall assume
ek = 0forall 1 <k <n,n=>1since

n n n
E — E + E : -
kaXk = kaXk - kaXk s
k=1 k=1 k=1
+

where ¢, = max{c,,0} > 0 and ¢, , = max{—cy,0} > 0. The triangular
array {c, Xk, 1 < k <n,n > 1} is row-wise END with constant dominating
sequence. From [10, Lemma 1] and the dominated convergence theorem, we
obtain

n

p
ZE|Cn,ka| Ifje, i X0 P >end
k=1

< CPY EIXil Iicrx,prseny < C0) D EIXP o xirseny
k=1 k=1

= C(p)’l’LE |X|p I{Cp‘X|P>8n} = o(n)’ n — oo

for each € > 0. For any € > 0, we still have

n en n oo

Z/ P{ |enx XpP >t} dt < Z/ P{CP | Xy’ >t} dt < C(p)nE|X|?,
k=10 k=170

so that assumptions (a), (b) and (b’) of Theorem 1 are fulfilled with b, = n'/?

<,
and X, p = ¢, Xp. Thus, > 7 cnk(Xi — E X})/n'/? =% 0 and the thesis
is established. [

PROOF OF COROLLARY 2. Since n = O(b},), n — oo and E|X |V I x|~
— 0 as n — oo (dominated convergence theorem), we obtain

1 <& nC
o ZE|Xn,k|p L1, o>bay < o E X Ifx|>p,y — 0
k=1
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as n — oo using [7, Lemma 2.1]. Hence, condition (ii) in Theorem 2 is sat-
isfied. On the other hand,

n

n b,
3 /0 P{X0 k] > thdt = 3 (B Xkl I, s <y + b PUXok] > bo))
k=1 k=1

< CnE|X|I{x|<p,y + Cnb, P{IX| > by}
= Cnby PE|X[P | X/bn)" " I x|<by + Cnby P{IX| > by}

According to condition n = O(b}), n — oo we have b, — 0o as n — oo and
X /b, 2% 0, which yields

’I’LP{|X| > bn} < Cbﬁp{pﬂ > bn} < CE|X|pI{|X‘>bn} —0

as n — oo and E [ X [P | X/b,|' P It x|<b,} — 0 as n — oo by the dominated
convergence theorem. Thus,

RN
| Z/ P{|Xpp| > t} dt — 0
" =170

as n — oo and condition (i) in Theorem 2 is verified. [
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