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Abstract. For a sequence of dependent random variables (Xj)ren we consider a large class of
summability methods defined by R. Jajte in [I1] as follows: For a pair of real-valued nonnegative
functions g, h : RT — RT we define a sequence of “weighted averages” ﬁ >y %, where g
and h satisfy some mild conditions. We investigate the almost sure behavior of such transfor-
mations. We also take a close look at the connection between the method of summation (that is
the pair of functions (g, h)) and the coefficients that measure dependence between the random
variables.

1. Introduction. Undeniably the classical Kolmogorov strong law of large numbers
(for short SLLN) for iid random variables had a significant impact on the development
of probability theory and mathematical statistics. This theorem was generalized in two
different directions. The first path is the study of almost sure convergence of weighted
averages, started by the work of Marcinkiewicz and Zygmund [12] in which one may find
an extension of Kolmogorov’s result to a wide class of means. On the other hand majority
of researchers focused on extensions of the classical SLLN to the case of dependent random
variables and so probably the most commonly known result in modern probability is the
SLLN for pairwise independent identically distributed random variables due to Etemadi
[8], which was lately generalized by Matula [I6]. Our aim is to combine these two paths
and state weighted strong laws of large numbers (for short WSLLN) for dependent random
variables; we emphasize that our work is not new in this topic (see for instance [3], [15]).

First let us define the class of means we shall be dealing with. The following notation
is due to Jajte [11].
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NOTATION 1. We shall say that a pair of real valued, nonnegative functions (g,h) on
[0, 00) satisfies the (F-J) condition if g is strictly increasing with range (0, 00) and more-
over the function ¢(x) := g(x)h(x) satisfies:

1. there exist ¢ > 0 such that for any = > y > ¢ we have ¢(z) > ¢(y),
2. there exist r > 0,a > 0 such that for any y > r the following condition is satisfied

¢2( )Zn y ¢2(n) < ay.

For a given pair of functions (g, h) let us denote by (o,)nen the sequence of weighted
averages of a given sequence of random variables (X, )nen, that is:

Ln) b ﬁ(Xk —my),  my =BG X < o(k)}).
k=1

The main part of our work is devoted to generalizations of the following theorem
stated by Feller in 1945 [9] and revisited by Jajte in 2003 [11].

THEOREM 1.1. Let (X,,)nen be a sequence of iid random variables and (g, h) be a pair
of functions that satisfies the condition (F-J). We have

lim o, =0 a.s. <= E¢ (| X1]) < o0

n—oo

In the present note we seek for optimal sufficient conditions for almost sure conver-
gence of the sequence of weighted averages (0, )nen, thus for brevity we shall say that
the sequence of dependent random variables (X, )nen satisfies the (g, h)-WSLLN if the
corresponding sequence of weighted averages (o, )nen converge to zero almost surely. For
that purpose we need to extract a few smaller classes of weighted averages from the
Feller-Jajte class.

It is worth mentioning that the Feller-Jajte WSLLN uncovers an interesting property
of iid random variables, namely Theorem [I.1] implies:

REMARK 1. Let the function h be strictly increasing with range (0, 00) and (g, h) satisfy
the condition (F-J), then:
lim LG:i(Xk—EXk) =0 a.s. < lim Lii (X — EXy) =0 as,
n—oc g(n) £ h(k) n=oo h(n) = (k)
where (X, )nen is as in the previous theorem.

We shall see that these two conditions are not always equivalent in the case of depen-
dent random variables, which is not surprising as the pair (g,h) and (h,g) may define
completely different summability methods. Let us also note that according to a theorem
of Martikainen and Petrov [I3] it remains an exercise to prove that no assumption on
dependence of random variables is need in a special case of the previous theorem when
there exist » > 0,a > 0, such that for any y > r the following condition is satisfied
O(Y) Xony oy < ay-

In recent decades much attention was focused on investigating the asymptotic behavior
of dependent random variables (see [4], [2], [7], [19], [1]). One can find a vast variety of
conditions imposed on the dependence structure of the investigated sequence; we shall be
interested in two classical ones: martingale difference sequences and a-mixing (i.e. strong
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mixing) sequences. For the sake of completeness we recall the definitions of these two
types of sequences below.

DEFINITION 1. Let £, F be o-fields on a probability space (2, <, P). We denote
alL,F):=sup{P(ANB) - P(A)P(B);Ac L,B e F}.

We shall say that a sequence of random variables (X)xez is a-mizing if

0= lim «, := lim <supa(fkoc,f,§in)),

n—0o0 n—oo keZ

where
.7:500 =o0(X;: 1 <k),FS,=0(X :1>k+n).

DEFINITION 2. Let (F,)nen be a filtration on a probability space. We shall say that a
sequence of random variables (X,,)nen is a martingale difference sequence with respect
to the filtration (F,)nen if the sequence of partial sums (S, )nen I8 a martingale with
respect to the filtration (F,)nen, where S, := > 1 Xi forn=1,2, ...

In the present paper we do not deal with associated (or negatively associated) se-
quences (for details see Matula [I4]), for which the SLLN and WSLLN were studied in
detail by Matula in [I4], [I5] (for further modifications see Chandra and Ghosal [5]). In
view of Matula’s generalization of the classical three series theorem (see Matula [14]) the
proof of the remark below is an elementary exercise.

REMARK 2. Let (X,,)nen be a sequence of identically distributed negatively associated
random variables and (g, ) be a pair of functions that satisfies the condition (F-J). If
E¢~1(|X1]) < oo, then (X, )nen satisfies the (g, h)-WSLLN.

Our main results generalize not only the Feller-Jajte SLLN, but also a few known
WSLLN for dependent random variables (see Rio [I8], Hall and Heyde [I0] and references
therein). Methods used in the proofs are modifications of those used by Rio [18] and Hall
and Heyde [10], but our results cannot be derived from the above mentioned theorems.

2. WSLLN for a-mixing sequences. In the present section we state the main result
for mixing sequences. For the sake of clarity and brevity we shall not give all the proofs
here, instead we give reference to a forthcoming work, which contains more detailed
discussion of this topic. Before stating our main result for a-mixing sequences we give a
maximal inequality which is the main tool in the proof of the forthcoming theorem, but
is also of interest on its own. First recall (what is known as the ’quantile transformation’)
that if X is a random variable with distribution function F then X = F~1(U), where
U ~ Unif([0,1]) and F~! denotes the generalized inverse of F. Moreover for any given
nondecreasing sequence of nonnegative reals (a;,)nenufoy and any random variable X let
us make the following notation.

NOTATION 2. Let us denote by a : RT — RT a cadlag function given by
aft) = ap),t € R

and let
at(u) :=sup{t € R: at) > u}, u € RT.
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Moreover in the same spirit let us denote by ) a generalized inverse function to the decay
function, i.e. to 1 — F', where F is the distribution function of X, defined as follows

Q(u) :==sup{t €R:1— F(t) > u}, u € RT.

In the proof of the next lemma we shall use a covariance inequality due to E. Rio [I7],
which is as follows.

ProproOSITION 2.1. Let X,Y be two square integrable random wvariables and let o =
a(o(X),0(Y)) be as in Definition[]l We have
2«

[Cov(X,Y)| <2 ; Qx()Qy (t)dt

where Qx (t) and Qy (t) are generalized inverse functions of the decay functions of the
random variables | X| and |Y| respectively and o(X),c(Y) are o-fields generated by X
and Y respectively.

We are now ready to state the key lemma, a maximal inequality for c-mixing se-
quences, which is an adjustment of Theorem 4 of Rio [I8] to our setting,.

LEMMA 2.2. Let (X,,)nen be a a-mizing sequence and let (cu,)nen be the corresponding
sequence of mizing coefficients as in Definition [Il Moreover let X,, be square integrable
for each n € N and let Q,, denote the inverse of the decay function of the random variable
| Xn|. Let h : R — R be a nonnegative real function and a; < ag natural numbers. For
any x >0 and r € N we have

p
Xk
P > 2
<a1<§“<az k) x)

2aq az 1 20,

2 2
S 3 kga:l hz(k) . Qi (u)du + 7 kgl h(R) Js Qr(u)du

3 as 1 maz(r—1,k—a1) 1 200
S L - 2
T 0 2 M=) Jy
k=a, =1
5 mazx(r—1,k—ay) 2a;
8 <~ 1 1 o
ELE & ek, A
=a i=
where 1/h(0) =0

Before stating a WSLLN for a-mixing sequences let us make some assumptions used
in the sequel. Let us assume that there exist a nondecreasing nonnegative cadlag function
v such that for each n,k € N, k <n

S~ k)
v(k) = 222; hn =)’ v(z) = v,z € R (1)

Moreover let us define a nonnegative sequence (6, )nen by the following condition

Z% =0n,n € N and let 0(t) := 0y, t € R. (2)
k=1
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Let (X,,)nen be an a-mixing sequence (as in Deﬁnition and let a1 be given in Notation
2), assume that there exist a nonnegative random variable X which dominates stochas-
tically the sequence (X,,) i.e. such that for each t € R P(X > t) = sup, ey P(|Xn| > 1)
and E¢~1(X) < co. What is more let @ be the generalized inverse function to the decay
function of the random variable X. Last let us assume that the pair of functions (g, h)
satisfies the (F-J) condition.

THEOREM 2.3. With the above notations and assumptions if
(i) @ =0(1) and

/1 ¢~ (v(e”'(5)Q®))
0 v(et(3))

dt < o0, (3)

[SIES IS

or if

(ii)

v(a=!(3))
(here @ could be unbounded.),
then the sequence (X, )nen satisfies the (g, h)-WSLLN.

2.1. Optimality of the given conditions. Certainly a natural question arises on the
optimality of the stated results, but the answer to this goes far beyond the scope of this
short note. Nevertheless in the case of a-mixing sequences under the assumption that
o(n) = nr and
=1y (n)
< — <

ck_; (n_i>_dk (5)
a construction similar to the one given in [6] may be performed, which in result shows the
optimality of the stated results for mixing sequences. The counterexample is a well known
(see [20]) result which indicates connections between the behavior of sums of independent
random variables and Markov Chains. For convenience we shall be using the notion of
[B-mixing (for definition see below) instead of a-mixing in the sequel as it is well known
(see [19]) that every stationary, ergodic Markov Chain is 3-mixing.

DEFINITION 3. Let £, F be o-fields on a probability space (2, <, P). We denote

B(L,F) = % sup » > P(A; N B;) — P(A;)P(B;),
iel jeJ
where the supremum is taken over all possible finite partitions of the probability space
(Ai)ier,(Bj) e, which are £ and F measurable respectively. We shall say that a sequence
of random variables (X )xez is G-mizing if

0= lim B, := lim (supﬁ(]:koo, ;?in)),

where
Fk

— 00

=0(X;:1<k), Fl,=0Xi:1>k+n).
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In the following lemma we postulate the existence of a Markov Chain with particularly
“bad” properties from our point of view.

LEMMA 2.4. For each a > 1 there exist a Markov Chain (U;)icz, where U; is uniformly
distributed over the interval [0,1] for each i € Z and a sequence of numers (Bp)nen, such
that (U;)iez is B-mizing with mizing coefficients given by (Bn)nen and what is more

1. 0 < liminf, oo n*B, < limsup,, . n*Bn < 00
2. For every integrable function f:[0,1] — R if

/0 W ()P du = oo, (6)
then
lim — — —Ef(Ug)) = a.s.

It seems clear that by employing the so called ’quantile transformation’ (see the begin-
ning of the previous section) one may construct proper sequences that show optimality of
the stated results in the case of power mixing rates. We refer the reader to a forthcoming
work for the proof of this lemma and more details on the construction in the general case.

3. Main results for martingale difference sequences. Now we turn our attention
to martingale difference sequences and to this end we assume (X,),cn is a sequence
of random variables and (F,)S2, an increasing sequence of o-fields such that X, is
measurable with respect to F;, for n € N. The next theorem is a generalization of a result
due to Hall and Heyde [10].

THEOREM 3.1. Let X be a random variable which dominates stochastically the sequence
(Xn)nen t.e. such that P(|X,| > z) < P(|X| > x) for each x > 0 and n € N and such
that E|X| < oo . Moreover let (g, h) be a pair of functions satisfying the (F-J) conditions.
For 0 given by @) if E(0(|X])) < oo, then

lim =0 a.s.

1 Z Xi — BE(Xy | Fr—1)
2T A
. _ & X —BE(Xi|Fr_1)
Proof. We set X,, := (X, A@(n)) V (—=¢(n)) and S, :=>7_, aG) ,n €N, we
have for € > 0

Xy — Xk | Fi1) EXE 2= L{xel <o)} 1

since the pair (g, h) satisfies the (F—J) condition and so due to Theorem 2.15 of Hall and
Heyde [10] we have

lim =0 a.s.

1 ) i Xy — BE(Xx | Fi_1)

Pt h(k)

Since Y7 | P(X,, # X,) < oo, then lim, o ﬁ Sy %&‘Fk*l) =0 as. It re-
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mains to prove that

1 K |E(Xy | Fre1) — E(Xy, | Fre)|
0= lim
A g ; (k)
1 <& E(| X1 F
< lim Z (I X {|Xk|>k¢<k>}| k1)
n—oo g k:l ( )

since

— B Xkl L x, >000)) — L{xu>6(0))
< E|IX|)y ————* <Ef(|X])
2= W 2w

form the relation , then due to Kronecker’s Lemma

1 Xi|1 F
i Z E(| Xkl x>6k)y | Fr—1)

2 50 A e

k=1
(see Hall and Heyde [10] pages 31-39 for details). This completes the proof of the theo-
rem. m

REMARK 3. As far as martingale difference sequences are concerned a latest result of
Sakhanenko [2I] proves optimality of the classical SLLN (as stated in Hall and Heyde [10])
and it seems natural that a similar construction to the one in [2I] should give counterex-
amples showing that the condition given in Theorem [3.1| (i.e. E(0(]X])) < oc0) is optimal.
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