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The complete convergence for pairwise negative quadrant dependent (PNQD) random variables is
studied. So far there has not been the general moment inequality for PNQD sequence, and therefore
the study of the limit theory for PNQD sequence is very difficult and challenging. We establish a
collection that contains relationship to overcome the difficulties that there is no general moment
inequality. Sufficient and necessary conditions of complete convergence for weighted sums of
PNQD random variables are obtained. Our results generalize and improve those on complete
convergence theorems previously obtained by Baum and Katz (1965) and Wu (2002).

1. Introduction and Lemmas

Random variables X and Y are said to be negative quadrant dependent (NQD) if

P(X<x,Y<y)<PX<x)P(Y<y), (1.1)

for all x,y € R. A sequence of random variables {X,,;n > 1} is said to be pairwise negative
quadrant dependent (PNQD) if every pair of random variables in the sequence is NQD.
This definition was introduced by Lehmann [1]. Obviously, PNQD sequence includes many
negatively associated sequences, and pairwise independent random sequence is the most
special case.

In many mathematics and mechanic models, a PNQD assumption among the random
variables in the models is more reasonable than an independence assumption. PNQD
series have received more and more attention recently because of their wide applications
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in mathematics and mechanic models, percolation theory, and reliability theory. Many
statisticians have investigated PNQD series with interest and have established a series of
useful results. For example, Matula [2], Li and Yang [3], and Wu and Jiang [4] obtained the
strong law of large numbers, Wang et al. [5] obtained the Marcinkiewicz’s weak law of large
numbers, Wu [6] obtained the strong convergence properties of Jamison weighted sums, the
three-series theorem, and complete convergence theorem, and Li and Wang [7] obtained
the central limit theorem. It is interesting for us to extend the limit theorems to the case of
PNQD series. However, so far there has not been the general moment inequality for PNQD
sequence, and therefore the study of the limit theory for PNQD sequence is very difficult
and challenging. In the above-mentioned conclusions, only the Kolmogorov-type strong law
of large numbers obtained by Matula [2, Theorem 1] and Baum and Katz-type complete
convergence theorem obtained by Wu [6, Theorem 4] achieve the corresponding conclusions
of independent cases, and the rest did not achieve the optimal results of independent cases.

Complete convergence is one of the most important problems in probability theory.
Recent results of the complete convergence can be found in Wu [6], Chen and Wang [8], and
Li et al. [9]. In this paper, we establish a collection that contains relationship to overcome
the difficulties that there is no the general moment inequality and obtain the complete
convergence theorem for weighted sums of PNQD sequence, which extend and improve the
corresponding results of Baum and Katz [10] and Wu [6].

Lemma 1.1 (see [1]). Let X and Y be NQD random variables. Then
(i) cov(X, Y) <0,
(ii)) PX>x, Y > y) < P(X > x)P(Y > y), forall x,y € R,
(iii) if f and g are Borel functions, both of which being monotone increasing (or both are

monotone decreasing), then f(X) and g(Y) are NQD.

Lemma 1.2 (see [6, Lemma 2]). Let {X,;n > 1} be a sequence of PNQD random variables with
EX, =0, EX2 < oo, Tj(k)= X" X, j>0. Then

i=j+1
j+k
E(Tj(k))" < 3 EX;,
i=j+1
(1.2)
4log ni
Elrgiﬁ(T (k)) < ;1 X:.

Lemma 1.3 (see [2, Lemma 1]). (i) If 3,721 P(Ay) < oo, then P(Ay;i.0.) =
(ii) if P(AxAm) < P(Ak)P(Am) k#m,and > P(Ay) = oo, then P(An; io) =1

Lemma 1.4. Let {X,;n > 1} be a sequence of PNQD random variables. Then for any x > 0, there
exists a positive constant ¢ such that for alln > 1,

<1 p<max|xk| > x>> ZP(|Xk| > x) < cP(maX|Xk| > x) (1.3)

1<k< =

Proof. We can prove the Lemma by Lemma A.6 of Zhang and Wen [11]. O
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2. Main Results and the Proof

In the following, the symbol ¢ stands for a generic positive constant which may differ from
one place to another. Let a, < b, (a, > b,) denote that there exists a constant ¢ > 0 such that
a, < cby, (a, > cby) for all sufficiently large n, and let X; < X (X; > X) denote that there exists

a constant ¢ > 0 such that P(|X;| > x) < cP(|X| > x) (P(|X;| > x) > cP(|X| > x)) foralli > 1
and x > 0.

Theorem 2.1. Let {X,,;;n > 1} be a sequence of PNQD random variables with X; < X. Let {auk; k <
n,n > 1} be a sequence of real numbers such that

lax| <n™, Vk<n, n>1. (2.1)
Let forap>1, 0<p <2, a>0,and EX; =0, fora < 1. If
E|XJP < oo, (2.2)

then

Znap_zp<max|snk| > €> < oo, Ve > 0, (23)
1<k<n

n=1

where S, = Zle aniX;.

Theorem 2.2. Let {X,;;n > 1} be a sequence of PNQD random variables with X; > X. Let {auk; k <
n, n > 1} be a sequence of real numbers such that |ay| > n™%, for all k < n, n > 1. Let for
a>0, ap>1, 0<p <2 If (2.3) holds, then (2.2) holds.

Remark 2.3. Taking a,; = n™*, foralli < n, n >1in Theorem 2.1, then

k

2Xi

i=1

(o) (o)
Zn"‘”‘zP max|Syx| > € ) = Zn”‘""zP maxn *
1<k<n o} 1<k<n

n=1

> sn”‘>.

k

2.Xi
1

i=

[ee]
= Zn“""zP max
1<k<n

n=1

Hence, Theorem 4 in Wu [6] is a particular case of our Theorem 2.1.

Remark 2.4. When {X;;n > 1} isiid. and a,; = n™*, for alli < n, n > 1, then Theorems 2.1
and 2.2 become Baum and Katz [10] complete convergence theorem. Hence, our Theorems
2.1 and 2.2 improve and extend the well-known Baum and Katz theorem.
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Proof of Theorem 2.1. Without loss of generality, assume that a, > 0fork <n, n>1.Letg >0
such that (1+ (1/ap))/2 < g <1.Foralli<n,let

Ym‘ = - a;l.ln”‘(q_l)1<aniXi < —Tl“(q_l)> + XiI<am~|Xi| < n”‘(q_l)>

+ a;iln“o’*l)I(aniXi > n“("*l)),

(2.5)
k
Unk = Zam’Ym’-
i=1
Write
n
An=J(lanXj| > €),
i=1
] (2.6)
B, = U <<am~Xi > nﬂl(q—l), aanj > na(q—1)> U(anixi < —Tl“(q_l),aan]- < —n”‘(q‘l))),
1<i<j<n
Firstly, we prove that
(maxisiul < 6e) 2 A7 () maxel < 2¢) ()
n
= (N(JanX;| <€) ﬂ(g’%lunu < 25) N
j=1 <k<
2.7
ﬂ [<(aniXi < n“(q_1)> U<an]-X]- < nﬂ(q—h)) (2.7)
1<i<j<n
N <(am‘Xi > —n“(q*1)> U(an]'Xj > _nu(q71)>>]
=D,,.
For any w € D,, we have
|aanf| <Eg, Iaannf| < |aan]'| <g, V1L ] <n, max|U k| < 2¢, (2.8)
1<k<n
and forany 1 <i<j<m,
aniX; <n®, or a,iX; < n*a-1
(2.9)

anX; > -, or  a,X; >-n"aV.
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Hence

a=pi;1 <i < m,auXi(w) > n*i ) <1,
(2.10)
ba{i1 < i < n,auXiw) <m0 <1,

where the symbol A denotes the number of elements in the set A.
When a = b = 0, then |a,; X;(w)| < n*9~V for any 1 <i < n; thus, Yyi(w) = Xi(w), and
therefore by (2.8),

= 2 X
max|Snk| = max|Un| < 2 < b (2.11)

Whena =1, b =0 (or a =0, b =1), then there exists only an ip: 1 < iy < n such that
Ani Xiy (w) > 10D (or ay, X (w) < —n*@D), the remaining j, |a,Xy;(w)| < n*@7D; thus,
Xj(w) = Yyj(w). If 1 <k <ig -1, then Sy (w) = Uk (w). If ig < k < n, then by (2.8),

max|S,k(w)| = max E aniXi(w) + ani, Xi, (W)
1<k<n 1<k<n 1<i<ki
<i<k,i#ip

k
= max ZaniYni(w) — Apy Yniy (W) + aniy Xi, (w)'

1<ksn | (2.12)
k
< max | > a Yoi(@)| + | aniy Yoiy (w)] + |ani, Xi ()|
1<k<n P
<2e+e+E<6e.
When a = b = 1, then there exist 1 < i3, i < n such that a,; X; (w) >

n*@V, a,, X, (w) < -n*@7Y, the remaining j, |a,jX;(w)| < n*T7Y; thus, X;(w) = Yyuj(w).
Without loss of generality, assume that i1 < i. If 1 < k < i1 — 1, then Syx(w) = Upk(w); if
i1 < k< i, then by (28),

max|Syx(w)| < max|Uuk(w)| + |@ni, Yoi, (@) + |ani, Xi, (w)]
1<k<n 1<k<n
(2.13)
<2e+e+€<6e.

If k > iy, then by (2.8),

max|Suk (w)| = max Z aniXi(w) + ani, Xi, (W) + ani, Xi, (W)
I<ksn Lksnycickoist i ip

< max|Uu (w)| + |@niy Yoi, (W)| + |@niy Yoi, ()]
1<k<n
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+ [ani, Xi, (W)] + |ani, Xi, (w)|

< 6E.

Hence, (2.7) holds, that is:

> C > '
({2&§|5nk| - 6£> € An U(g‘éﬁunkl > 25) JBn

Therefore, in order to prove (2.3), we only need to prove that

> nP2P(A,) < oo,

n=1

> n2P(B,) < oo,

n=1

Zn“p_2P<max|llnk| > 2£> <o, Ve>O0.
1<k<n

n=1

By (2.1), 2.2), X; < X,and ap > 1,

0 0 n
D nP2P(A,) < DY P(|anX;| > €)
n=1 n=1 j=1

Mis

n
< n"‘”‘ZZP<|X,~| > sa;}. > ecn“)
p=1

B
Il
—_

< Zn“p*1P(|X| > ecn®)

N
—_

nP1 Y P(ecj” < |X| < ec(j+1)")

j=n

Ms

B
Il
—_

M

j
D PP (ecj* < X| < ec(j+1)%)
=1n=1

]

1l
—
3

< NP (ecj® < |X| < ec(j+1)%)

M

-
1]
—_

< EIXJ < co.

That is, (2.16) holds.

(2.14)

(2.15)

(2.16)

(2.17)

(2.18)

(2.19)
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By Lemma 1.1(ii), X; < X, and the definition of g, ap(1 -2q) < -1,

gnaPZP(Bn) < gnap21S§Sn<P<a"iXi S na(q71)>P<an]_Xj N n"’(q’l)>
+ P(am'Xi < —nzx(q—l))P(aanj < _na(q—1)>>

" - (2.20)
< Y PP (X| > en®) < Y nPn 2 (EIX[P)?

n=1 n=1

[o'e]
< Zn”‘"’“‘z") < 0.

n=1

That is, (2.17) holds.
In order to prove (2.18), firstly, we prove that

max|EU x| = {?a%(q —0, n— oo. (2.21)

k
EZ aniYm'
1<k<n < P}

(i) When a < 1, thenp > 1/a > 1; from EX; = 0 and the definition of g, we have
g<l,apg>ap+1—-apg=1+ap(l-gq)>1:

max
1<k<n

k
EZ aniYm’
i=1

n n
< D\ anil EYnil = Y anl E(Xi = Y)|

i=1 i=1

n
< Za”i{Eixi + a;}n"‘(q‘l)

i=1

n n aniIXil p-1
< leamflxi|1<|anix,-|>n“<q*)> < Z}amf Xl o
1= i=

-1 -1
I(anixi<_na(q_l)) + E|X1 Ay @y |I(ﬂnixi>n“(q_l)) }

(2.22)

n
= 3@ E|X, Pt -0eD
ni
i=1

< n—up+1+up—a—upq+uq — n—(upq—l)—a(l—q)

— 0, n— oo.

(ii) When a > 1, and p > 1, then E|X| < oo from (2.2), thus,

max
1<k<n

k
E Z Api Ym'
i=1

n
<Y anElX| < n ! —0, n— oo (2.23)
i=1
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(iii) Whena > 1,and p < 1,by —(ap-1)-a(l-g)(1-p) < 0,and —a(1-gq) —(apq-1) <0,
we get

n
max < Zam <E|Xi|I(am\Xi\§n“(‘4’l)) + a;ilnrx(q—l)P<|amXi| > nrx(q—l)>>

1<k<n

k
EZ aniYni
i=1

i=1
3 P P 1-p S a(g-1) P . —ap(g-1) P (224)
< Db EIXilPlanXil P L x <nsany + D09 Val n E|X;]
i=1 i=1

« p-@-D-a(-p)(-q) | y-a-g-@apg-1) _,

Hence, (2.21) holds; that is, for any € > 0, we have maxj<k<,|EU | < € for all sufficiently large
n. Thus,

P<max|un]~| > 26) < P<m_ax|lln]~ - EU,j| > €>. (2.25)
1<j<n

1<j<n

Let l?m- = Y, — EY,;. Obviously, Y,,; is monotonic on X;. By Lemma 1.1(iii), {Y,i;n >
1,i < n} is also a sequence of PNQD random variables with EY,; = 0, by Lemma 1.2 and
-1-a(l-g9)2-p) <-1:

Zn“p_zP (max|llnj - EU,j| > 5)

n=1 Isjsn
0 5 n
ap-2 2 42
< z;n log nzlEaannj
n= j=

o2 n
< Y 2log’n Y, (Eail-X?I(a,,,-lelsnaw—n) + nz"‘(q_l)P<anl-|Xl-| > n“(q‘1)>>
n=1 j=1

a2y 02, N P a(g-1)(2 2a(g-1 1 P (2.26)
< Nnogin Y <E|an]~X]~| n¥a D) 4 2D DE| g, X | >
n=1

j=1
=S
« Z <nap—1—ap+a(q—1)(2—p) + n—1+aP—“Pq+2“‘7‘2“>log2n
n=1
0
- 2Zn‘1‘“(1"‘7)(2‘p)log2n
n=1

< 0.

This completes the proof of Theorem 2.1. O
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Proof of Theorem 2.2. Noting that maxi<k<n|@nkXk| £ 2maxi<k<n|Snk| and |anc| > n™%, from

(23),

[*e]
Zn“”’ZP max|Xy| > en” ) <o, Ve>D0.
1<k<n

n=1

Thus, by ap -2 > -1, we get

[o.0) (oo}
ZP(max | Xk| > 52“(j+1)> < Zn‘1P<max|Xk| > 5n“> <oo, VYVe>0.
PN 1<ks<n

n=1

This implies that

max P<maX|X]~| > 522"’11“) < P<max |X;| > Eza(mﬂ)) .0

micp<om \1<j<n 1<j<om

Hence, for all sufficiently large n,

P(max|Xj| > 522“11”‘) <

1<j<n

N =

By Lemma 1.4,

n
> P(|Xk| > en”) < 4cP<max|Xk| > en"‘), Ve >0,
= 1<k<n

which together with (2.27),

[e] n
D> P2 P(IXi| > en”) <0, Ve > 0.
n=1 k=1

By Xk > X, we obtain

EIX[" < Yn"P'P(IX| > en®) < co.

n=1

This completes the proof of Theorem 2.2.
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