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Let {Y,, n = 1} be a sequence of nonmonotonic functions of associated random variables.
We derive a Newman and Wright (1981) type of inequality for the maximum of partial
sums of the sequence {Y,, n = 1} and a Hajek-Renyi-type inequality for nonmonotonic
functions of associated random variables under some conditions. As an application, a
strong law of large numbers is obtained for nonmonotonic functions of associated ran-
dom varaibles.
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1. Introduction

Let {Q,%,%P} a probability space and {X,, n = 1} be a sequence of associated random
variables defined on it. A finite collection {X;,X5,...,X,} is said to be associated if for
every pair of functions /(x) and g(x) from R” to R, which are nondecreasing componen-
twise,

Cov (h(X),g(X)) = 0, (1.1)

whenever it is finite, where X = (X;,X5,...,X,). The infinite sequence {X,, n > 1} is said
to be associated if every finite subfamily is associated.

Associated random variables are of considerable interest in reliability studies (cf. Bar-
low and Proschan [1], Esary et al. [6]), statistical physics (cf. Newman [9, 10]), and perco-
lation theory (cf. Cox and Grimmet [4]). For an extensive review of several probabilistic
and statistical results for associated sequences, see Roussas [14] and Dewan and Rao [5].

Newman and Wright [12] proved an inequality for maximum of partial sums and
Prakasa Rao [13] proved the Hajek-Renyi-type inequality for associated random vari-
ables. Esary et al. [6] proved that monotonic functions of associated random variables are
associated. Hence one can easily extend the above-mentioned inequalities to monotonic
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functions of associated random variables. We now generalise the above results to some
nonmonotonic functions of associated random variables.

In Section 2, we discuss some preliminaries. Two inequalities are proved for non-
monotonic functions of associated random variables in Section 3. As an application, a
strong law of large numbers is derived for nonmonotonic functions of associated ran-
dom variables in Section 4.

2. Preliminaries

Let us discuss some definitions and results which will be useful in proving our main
results.

Definition 2.1 (Newman [11]). Let f and f; be two real-valued functions defined on R".
Then f < fi ifand only if fi + f and f; — f are both nondecreasing componentwise. In
particular, if f < fi, then f; will be nondecreasing componentwise.

Dewan and Rao [5] observed the following.

Remark 2.2. Suppose that f is a real-valued function defined on R. Then f < f; for some
real-valued function defined f; on R if and only if for x < y,

FO)-f)<hly) - A1), fx) = fy) = fily) = filx). (2.1)
It is clear that these relations hold if and only if, for x < y,
D) = f)] = fily) = filx). (2.2)

Remark 2.3. If f is a Lipschitzian function defined on R, that is, there exists a positive
constant C such that

[ f(x)=f(»] =Clx—yl, (2.3)
then

f<f, with f(x) = Cx. (2.4)

In general, if f is a Lipschitzian function defined on R”, then f < f, where

=Li S . : _ |f(x1)--~’xn)_f()/l,...,yn)|
F(1sennsxn) = Llp(f)l;x,, Lip(f) = i‘ily) S

< 0o,
(2.5)

Let {X,,, n > 1} be a sequence of associated random variables. Let

)

) r (26)
i)

)

(iv) E(Y2) < 00, E(Y?)<oo, forneN.
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For convenience, we write that Y, < Y, if the conditions stated in (i)—(iv) hold. The
functions f, fy, are assumed to be real-valued and depend only on a finite number of
X's. Let S, = 3%, Yi, S, = S7_, Y. Matula [8] proved the following result which will be
useful in proving our results. He used them to prove the strong law of large numbers and
the central limit theorem for nonmonotonic functions of associated random variables.

LEMMA 2.4. Suppose the conditions stated above in (2.6) hold. Then

(i) Var (f,) sVar(an),

(ii) | Cov (fn’f?l)| < Var (fn)a
(iii) Var (S,) < Var (S,,),
@) fit ot tfu < it fote+
(V) Cov (fi + fi, o+ fo) < 4Cov (f1, /o),
(vi) Cov(le *fb]?z - f) < 4C0V(J71,J?2)-

(2.7)

For completeness, now state the inequalities due to Newman and Wright [12] and Prakasa
Rao [13] for associated random variables.

LemMa 2.5 (Newman and Wright). Suppose X1,X,,..., Xy, are associated, mean zero, finite
variance random variables, and M¥ = max(S¥,S5,...,S¥), where S} = > | X;. Then

E((M)*) < Var (S};). (2.8)

Remark 2.6. Note that if X;,X5,...,X,, are associated random variables, then —X;, — X,

,—X also form a set of associated random variables. Let M\* = max(-Sf,-S5,...,
—S8#)and M = max(|S{1,|S51,...,1S%1). Then M = max(M;, M**) and (M)* < (M;)?
+(M:*)? so that

E((M)*) < 2Var (). (2.9)

LEmMa 2.7 (Prakasa Rao). Let {X,, n = 1} be an associated sequence of random variables
with Var(X,) = 02 < 00, n> 1, and {b,, n > 1} a positive nondecreasing sequence of real
numbers. Then, for any € >0,

k
1
b 2 X

i=1

4 | & Var (X Cov (X;,Xx)
p[ae)s k]S, 5 comi )

( max
I<ksn b 1<j#k<n

(2.10)

3. Main results

We now extend the Newman and Wright’s [12] result to nonmonotonic functions of as-
sociated random variables satisfying conditions (2.6).
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THEOREM 3.1. Let Y1,Y>,..., Y, be as defined in (2.6) with zero-mean and finite variances.
Let M,,, = max(|S1[,1Sz1,...,|Sm|). Then

E(M?2) < (20) Var (S,,). (3.1)
Proof. Observe that

max |Sx| = max |§k—Sk—E(§k) —§k+E(SNk)|
1<k<m 1<k<m (3 2)
< max \§k—sk—E(SNk)|+ max |§k—E(§k)|

1<k<m 1<k<m

Note that Sy — E(§k) and S — S — E(gk) are partial sums of associated random variables
each with mean zero. Hence using the results of Newman and Wright [12], we get that

52|:E<1mai)’(n|3k—3k—E(Sk)|) +E( max ISk—E(SkH) } (3.3)

1<k<m
Var (§m —Sm) + Var (gm)] (by Remark 2.6)
Var (28,,) + Var (S,,) ] = 20 Var (S,,,).

We have used the fact that

Var (25,) = Var (S, — Sy + 8, +S,)
N N N N (3.4)
=Var (S, —S,)+Var (S, +S,) +2Cov (S, + S, Sy — Sn).

Since S, + S, and 8, — S, are nondecreasing functions of associated random variables, it
follows that COV(§,, + Sn,gn —S,) = 0. Hence Var(2§,,) > Var(gn —S,).

We now prove a Hajek-Renyi-type inequality for some nonmonotonic functions of
associated random variables satisfying conditions (2.6). O

THEOREM 3.2. Let {Y,, n = 1} be sequence of nonmonotonic functions of associated random
variables as defined in (2.6). Suppose that Y, < Y,, n > 1. Let {b,,n > 1} be a positive
nondecreasing sequence of real numbers. Then for any € >0,

: Y Cov(Y,,Y)
P(max iZ‘(Yi_E(Yl)) 26) < (80)e? Z ar(z J)+ Z M .
1<k<n bn i-1 -1 b] lsj#kﬁn b]bk

(3.5)
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Proof. Let T, = 37_,(Y; — E(Y})). Note that

P[ max T ‘ > E]
1<k<n bk
:P[mﬂ | T = Ti — E(Th) - H+EUH|'Z%
1<k=n bk
TN"k—Tk—E(T"k)’ g] |Tk_ (To) |
= P[f?z?i be ST (3.6)
S(16)6_2[ZVar(YJ2 Y;) .y Cov (¥ bY};]’Yk Yk)}
j=1 bj 1<jtksn Yk
n }N’ Cov (Y, V%)
oe?| 3 3 S|
o b 1<jtk<n Ok
The result follows by applying the following inequalities:
Var(}N’j—Yj) §4Var(17j), Cov(?j—Yj,lN/k—Yk) §4Cov(1N’j,lN/k). (3.7)
(]

4. Applications
Let C denote a generic positive constant.

CoOROLLARY 4.1. Let {Y,, n = 1} be sequence of nonmonotonic functions of associated ran-
dom variables satisfying the conditions in (2.6). Assume that

Var(lN/j) + > Cov(}N’j,lek) < 0. (4.1)
1 1<j#k<oo

F

J

Then Z;;(Yj — EY;) converges almost surely.

Proof. Without loss of generality, assume that EY; = 0 forall j > 1. Let T, = >}, Y; and
€ > 0. Using Theorem 3.2 is easy to see that

P( sup | Ty — Ton | ze)

k,m=n

<P<sup|Tk—T | > )+P<sup|T |2§)
k>=n m=n
(4.2)
sClimsupP( sup |Tx—Ty| = )
N—co n<k<N

< Ce? [ iVar(lN/j) + > Cov(lN/j,lN/k)].
j=n

n<j#k<co
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The last term tends to zero as n — o because of (4.1). Hence the sequence of random
variables {T,, n = 1} is Cauchy almost surely which implies that T, converges almost
surely. O

The following corollary proves the strong law of large numbers for nonmonotonic
functions of associated random variables.

COROLLARY 4.2. Let {Y,, n = 1} be sequence of nonmonotonic functions of associated ran-
dom variables satisfying the conditions in (2.6). Suppose that

V. Y Cov (Y, Y
z LILOE L L (43)
j=1 J 1<j;ék<oo Yk

Then (1/b,) Z;Ll (Y; — EY;) converges to zero almost surely as n — .

Proof. The proofis an immediate consequence of Theorem 3.2 and the Kronecker lemma
(Chung [3]). O

Remark 4.3. Birkel [2] proved a strong law of large numbers for positively dependent ran-
dom variables. Prakasa Rao [13] proved a strong law of large numbers for associated se-
quences as a consequence of the Hajek-Renyi-type inequality. Marcinkiewicz-Zygmund-
type strong law of large numbers for associated random variables, for which the second
moment is not necessarily finite, was studied in Louhichi [7]. Strong law of large numbers
for monotone functions of associated sequences follows from these results since mono-
tone functions of associated sequences are associated. However Corollary 4.2 gives suffi-
cient conditions for the strong law of large numbers to hold for possibly nonmonotonic
functions of associated sequences whose second moments are finite.

For any random variable X and any constant k > 0, define X* = X if | X| < k, X¥ = —k
if X < —k, and X* = k if X > k. The following theorem is an analogue of the three series
theorem for nonmonotonic functions of associated random variables.

CoROLLARY 4.4. Let {Y,, n = 1} be sequence of nonmonotonic functions of associated ran-
dom variables. Further suppose that there exists a constant k > 0 such that Y& < Yk satisfy-
ing the conditions in (2.6) and

00 Y]

S P Yalzkl<oo, D E(Yf)<w

n=1 n=1

ZVar(lN/J’-‘)+ > Cov(lN/J’-‘,}N’jlf)<oo
=1

13j$j'<oo

(4.4)

Then Y., Y, converges almost surely.
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CoROLLARY 4.5. Let {Y,, n = 1} be sequence of nonmonotonic functions of associated ran-
dom variables satisfying the conditions in (2.6). Suppose

. Var (Y; Cov(Y;,Y
Z ar(2 i) N Z ovb(b] k) <o (45)
j=1 bj 1<j#k<oo Yk

Let T, = i_(Y; — E(Y;)). Then, forany 0 <r <2,

an(21)] oo
Proof. Note that

o (21)]
if and only if

LOOP<51ip<%)r >t1/f)dt< 00, (4.8)

The last inequality holds because of Theorem 3.2 and condition (4.5). Hence the result
stated in (4.6) holds. O
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