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Abstract. In this paper, we consider the laws of large numbers with infinite means based on ¢-mixing
sequences. An exact weak law and a strong law are obtained for ¢p-mixing asymmetrical Cauchy random

variables. Itis also presented that the weak law cannot extend to a strong law. In addition, some simulations
are presented to illustrate our results of the laws of large numbers.

1. Introduction

Let (Q), 7, P) be a probability space and {X,,n > 1} be a sequence of independent and identically
distributed (i.i.d.) random variables. The laws of large numbers including weak law and strong law are
very important in limit theory. But people usually consider the laws of large numbers with finite means (see
Chow and Teicher[1]). It is known that Cauchy random variables have infinite means. Adler[2] introduced
asymmetrical Cauchy random variables as follows.

Let a random variable X to be an asymmetrical Cauchy random variable with a slight twist, i.e. the
density is

’] .
——, if x>0

) =4 ey =Y 1
f( ) { n(lixz), lf x<0/ ( )

where p+ g = 2. If p = g = 1, then we get the usual Cauchy distribution. By (1), it can be checked that
E|X| = oo. Alder[2] obtained the weak law and strong law of large numbers for the i.i.d. asymmetrical
Cauchy random variables satisfying (1). Inspired by Alder[2], we will consider the laws of large numbers
for dependent asymmetrical Cauchy random variables in this paper. Before stating our works, we recall
the definition of p-mixing.

Let n and m be positive integers. Write " = o(X;, n < i < m). Given o-algebras 8, Rin ¥, let

P(B,R) = sup |P(B|A) — P(B)|.
A€B,BER,P(A)>0
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Define the @-mixing coefficients by

p(n) = sup p(Ff, F2 ), n > 0.
k>1

Definition 1.1. A random variable sequence {X,,n > 1} is said to be a p-mixing random variable sequence if
@) | 0asn — oo.

It is known that ¢-mixing sequences are important dependent time series cases. For more properties
of p-mixing sequences, one can refer to Lu and Lin[3] and Fan and Yao[4]. Recently, a lot of attention
has been paid on the study of laws of large numbers with infinite means. The earlier research of laws
of large numbers without finite means, one can refer to Adler[5, 6]. For the one sided or Pareto-type
laws with infinite means, we can refer to Adler[7]-[15], Matsumoto and Nakata[11], Nakata[12]-[14], Adler
and Matula[15], Yang et al[16], Matula et al[17], Xu et al[18], Giuliano and Hadjikyriakou[19], Adler and
Matula[20] and the references therein. For the laws of asymmetrical Cauchy random variables, we can refer
to Adler[2] and Xu et al[18].

The rest of this paper is organized as follows. In order to obtain our main results, some lemmas are
presented in Section 2. In Section 3, the weak law and strong law of ¢-mixing asymmetrical Cauchy random
variables are presented. It is also shown that the weak law cannot extend to a strong law. In Section 4, we do
some simulations for our Theorems 3.1 and 3.2. Last, the conclusions are presented in Section 5. Through
out the paper, denote C, C;, C, .. ., to be some positive constants independent on n. Letlog x = log(max(x, €))
and I(A) be the indicator function of A. For simplicity, — means convergence as n — o, a, ~ b, means

P . e as, d
a,/b, — 1, — means convergence in probability, = means almost surely convergence and X = Y means
that X and Y have the same distribution.

2. Preliminaries

Lemma 2.1 (Wang et al[21, Lemma 1.7]) Let p > 2 and {X,}n>1 be a p-mixing sequence with Yy, @/?(n) < oco.
IfEX, = 0and E|X,|P < co forall n > 1, then

Y x[) < oY e+ (V1))
i=1 i=1 i=1

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

With the help of Lemma 2.1, it is easy to obtain the convergence theorem of @-mixing sequence. So we
omit the proof of Corollary 2.1 here.

Corollary 2.1. Let {X,,n > 1} be a sequence of @-mixing random variables with Y, '/*(n) < oco. If
Yor  EX2 < oo, then Y., 1 (X, — EX,,) converges almost surely.

Lemma 2.2. (Lu and Lin[3, Theorem 8.2.1]). Let {X,,n > 1} be a sequence of @-mixing random variables and
{Fn = 0(Xy), n 2 1} be a sequence of o-fields. Then, for all A, € T,

E( max
1<k<n

i P(A,) <o & P(Ay,io.)=0.

n=1
In addition,

ZP(An) =00 = P(Anio)=1.

n=1

Lemma 2.3. (Adler[2, Lemma 1.1]). lim % =2
xX—00
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3. Main results

3.1. Weak law of large numbers

In this section, we discuss the weak law of large numbers for ¢-mixing asymmetrical Cauchy random
variables.
Theorem 3.1. Let {X,,n > 1} be a sequence of @-mixing random variables with the same distributions from
an asymmetrical Cauchy random variables by a slight twist (1). Assume the @-mixing coefficients satisfy that
Yo 1 @Y% (n) < co. Then for all « > —1 and any slowly varying function L(-), one has as n — oo

1 S e P P4
L(n)n*+!logn ];L(])] X n(a+1) @

Proof. Forn > 1, leta, = n®L(n), b, = n"1L(n)logn and denote

by b, b, by b, )
Xj = —a—jl(xj < —a—j) + X;I(1X)1 < a—j) + a—jf(xj > a_,-)’ 1<j<n 3)
It is used the partition
1 n n a]
e VLY, = )X,
1 ] ]
L(n)n*logn ;‘ = by
n n
aj aj
= E(X] Xn])+Z b (Xn] EXn])
j=1 j=1
+ y ﬂE(XI(|X«| < b_))
j=1 by ! a aj
i [EX,U E(XI(1X,1 < Z—))]
=1 j
= L+bL+ I3 + 1. (4)
To prove (2), we need to show that
P P P—q

I I I —, I .
1—0, L —0, 3_)n(a+1)’ 1—0 ®)

Foralla > -1 and all ¢ > 0, by (1) and Lemma 2.3, it can be founded that

SO
j=1

+) = ooy #x09) < 2 po» >
= — Zf — garctan a_] % > — parctan Z—])
=

_ P*q _ by
= S Z;[n 2 arctan aj]

IA

Sap -~ LG)©
c_la_cjz‘——m, (6)

é - L(n)n®+'logn

using the fact that L(-) is slowly varying. So I; 0.
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It can be seen that {(X;;; — EX;j), 1 < j < n} is a mean zero sequence of ¢-mixing random variables with
the same mixing coefficients. In addition, by Markov’s inequality, Lemma 2.1 and (1) and (6), it can be
argued that foralla > -1 and all € > 0,

IA

IA

)

> 8 max
1<k<n

k
]
Z b_ n] EXn])
j=1

|Z (X~ EX,))

n g2 nooq?

b b
J 12 J 2 , n , n
Ci 2 SEXj < G 2 [ZEXI0X < aj)+p(|xj| > )]

=1 =

noa

czj(fo (il d+f?; px* +C2P(|X|> )
2L (1 + x2) * 0 n(1+x2) z

]1 j=1

_ L)/
=G Z L(n)n*+!logn —0

j=1

which implies I, — 0. By (1),

I3

]

by

aj aj aj px

—E(X I X < — —d
( ! l i Z fb,, (1 +x2) fo‘ 1i(1 + x2) X

] b aipr—q by
ol qlog(1+—)+plog(1+—)] Zb o log(1+ )

j=1 4 I

Y L EI(%) < %))
=1 "

=

PaN Ypeln POy 2 _
= Ll log 5w L, [logb loga,]
j=1 j=1
p—9q o a+1 o
e L) Togm Z] L(log(n™*'L(m) log n) — log(j*L(j)]
-+ ., P-4 o
e & M T g Z_]] L(j) log(L(N))

oL DOEELY FL) - Z;‘*L(;)log]

nn**1L(n)logn = n®+1L(n) logn

P—4q

W Z JL(j) log(L()))

131 + 132 + 133 + 134 + 135.
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It can be checked that

L, = (- Q)(“Jrl)z FL(j)

tn*1L(n)
el = WMZ#LW%W»<c1°§(§f>) 0
lIss] = %Z“L(')scloi;%naq
e = —WfL—Z))k%nZJ“L(J)IOgJ %,
Il = #@Zﬂ(])leg(um B o,
log L)

using the fact that L(-) is slowly varying so
Lin[3]). Then,

— 0 as n — oo (see page 368, property A5 of Lu and

N Y iy By P4 (p—ga _ (p-q)
& _;éE(X]I(lle = aj))_) n nl+1)  ma+1)

Furthermore, by (3) and (6), it has

|Za,[Exn, E(x;1(1X/l < _] )] < cip(pq > by/a) = 0.

=1

So the proof of (5) is completed. Combining (4) with (5), we obtain (2). O

3.2. Strong law of large numbers

In this section, the strong law of large numbers for ¢p-mixing asymmetrical Cauchy random variables is
also discussed.

Theorem 3.2 Let {X,,,n > 1} be a sequence of @p-mixing random variables with the same distributions from
an asymmetrical Cauchy random variables by a slight twist (1). Assume the @-mixing coefficients satisfy that

(o)

Y1 @Y2(n) < co. Then for all B > 0 and any slowly varying function L(-), one has as n — co

1 ZL(])logﬁ "y s P4
L(n)log ni= ] X = np

_ L logf2n

Proof. Forn > 1, leta, -

, b, = L(n) logﬁ n,c, = I;—": =n log2 n and denote

X, = —c l(X, < —cp) + X, I(1X0l < cn) + (X, > ).
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We use the partition

L(j)logf~?
1 Z (7)log X
L(n) 1ogﬁn j

I
= E Za][X] - EX]] + b_ ﬂ][C]I(X] < —C]') + X]I(|Xj| > C]) — C]I(X] > C])]
=

n 0
1 &
+E Z aj[—c]-P(Xj < —Cj) + EXjI(lle < C]') + C]'P(Xj > C]')]
j=1
= L+ +1s. (8)

Obviously, {[X;—EX;],j > 1}and {X; = %[X j—EXj], j > 1} are also mean zero sequences of ¢-mixing random
variables with the same mixing coefficients. Similar to the proof of (6), by (1) and Lemma 2.3, it follows

;P('Xj|>cj) Z(I;'n(1+x2)dx+fq —n(lixZ)dx)

j=1
1 (o]

= ;;[H—Zarctancj]

< cilzci LI, )
jlc] ]=1 log]

In addition, by (1) and (9), it yields

i EX?

< clz ~EXI( |X1|<C])+C22P(|X1|>C])

j=1 g j=1
- C il(fo Ldﬁfqﬂdx)w Y POl > )
R = TN O RN (D =2

IA

0o 0 Cj s
CSZ‘é(IC‘dawfo‘/dx)+CszP(|X1|>Cj)
_ J=

(o) 1 (o)
< — (10)
;‘ € Z;‘ jlog? J
Consequently, we apply Corollary 2.1 with (10) and have that
(o8] . (] a
ZX] = Z —][X EX] converges, 4.s
j=1 =
So we use Kronecker’s lemma with b,, — o0 and obtain that
1 n
I = Ezaj[xj—lsxj] 2% . (11)

[=

Furthermore, by (9) and Borel-Cantelli lemma, it yields

2 v .
bl < 3= Y @I XIH1X)1 > cj) <5 0. (12)
j=1
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By (1), it can be checked that

11
H := —‘ ZIZ]'[—C]‘P(X]‘ < —C]‘) + C]‘P(Xj > C]‘)]
bl &

IA

no b] n bj
Y P> )+ Y fEPIXI> )
=1 " j=ng+1 "

o

o L(j) 1 L))
- L(n)logﬁnz 5 Z

j=1 jlog?®j  L(m)log’n j=ng+1 jlog**
= Hj;+H,, (13)
where 7 is some positive constant. We will show that H — 0. Obviously, for any > 0,
ForO0<pg <1,
n L . 0o L .
=y 2_._1_y 0 __, (15)
L(n)log’n ot jlog=™j L(n)log’n ot jlog™™"j
using the fact that L(-) is slowly varying. For f =1,
1 = L()j) loglogn
= < .
Hy L(n)logn],:nZ;1 jlogj ~ c logn —0 (16)
Forg >1,
Lo L logi™!
! Y W _ s n_ (17)

27 L) logfn 4=t jlog’*j = login
Then, it follows from (13) to (17) that
H - 0. (18)

Next, we consider EX,I(|X,| < c,). Obviously, it follows from (1) that

0 C
_ R
Ln I fo A+

= olqlog(1+) + plog(1 + &)

EXLI(1Xxl < cn)

= log(1 + c2
P—q pP—q
— loge, ~ ——logn, (19)
Consequently, by (19),
ald p-9 N L(log"'j p-g

Z SLEXI(X)| < ¢)) ~ ; Z , - . (20)

= On niL(n)log’ n p=) J np
Therefore, by (18) and (20), it yields

I, — 1 1)

np
Finally, the proof of (7) is completed by (8), (11), (12) and (21). O
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3.3. Almost sure results

In this section, we discuss that the weak law of Theorem 3.1 cannot extend to a strong law.
Theorem 3.3 Let the conditions of Theorem 3.1 hold true. Then for all « > —1 and any slowly varying function
L(-), one has

B it T Tog L(n)n“Jr1 logn & Z L)X n(a + 1) -8/ @2)
and
hm sup W Z (] X ' a.s. (23)

Proof. Let a, = n®L(n), b, = n"1L(n)logn, denote

L(n)n‘”1 logn & Z LDI*X; = Z b,

@ f1) as n — oo, which implies that there exist a subsequence

Applying Theorem 3.1, we obtain that T, N

1y satisfying T, —> nft - :’1) as k — oo. Therefore, it yields
p—1q
liminfT, < lim T, = 2077y

So the proof of (22) is completed.
Letc, = b,/a, = nlogn. As for the upper limit (23), if M is any positive constant, then by (1) and (10), it
follows

Y PGEXal > M)
n=1 n

Z P(IX1| > Mey)

MC,, q 00 P
(L, e Lo fM T xZ)dx)

[1t = 2 arctan(Mc,)]

I
i

Il
A=
ek

.
]
—_

e8]

1 1
— = = oo. 24
c C; nlogn < @)

n

v
(@)
L[

._\

n=

Combining Lemma 2.2 with (24), we have

an Xy
b= 0o, as.,
n—oo n
So it follows
] 1 LZ]X] nXn
lim sup =00, as.
n—oo 71 n—oo n

Therefore, the proof of (23) is completed. O
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4. Numerical experiments

In this section, we do some simulations for Theorems 3.1 and 3.2. It is known that if Y g uQ, 1),
then for any given distribution F(x), x € R, the random variable X = F~(Y) has distribution F(x), where
FY(u) = inf{x : F(x) > u}, u € (0,1). So we use this method to generate an asymmetrical Cauchy distribution.
Letp +g =2and p,g > 0. Assume that X is an asymmetrical Cauchy random variable whose distribution
satisfies

Fx) = { g + darctanx, if x <0,

g + garctanx, if x>0,

(25)

So we give the algorithm of generation of asymmetrical Cauchy random variables. In view of the infinite

mean, we use the truncated method in this simulation. Let ¢ = 1071%, M = 10'?. For givenp >0and g >0

with p + g = 2, we generate a uniform random variable U(0,1). If u < ¢, then x = =M if ¢ < u < q/2, then

x =tan((u —q/2)n/q);if /2 <u <1—¢, thenx = tan((u — q/2)n/p);if 1 —e <u <1, thenx = M.
Forn>1,let

X, = Z Axey—k, (26)

k=1

where ar > 0,1 < k < m, {e;,t € Z} are i.i.d. asymmetrical Cauchy random variables. So {X,} is a m-
dependent sequence. It is also a @-mixing sequence. In order to make X, satisfy asymmetrical Cauchy
distribution (25), we take Y ;_; a = 1. For simply, we take a; = 0.7 and a, = 0.3 in (26) and let slowly varying
function L(-) = 1 in Theorems 3.1 and 3.2. For any a > —1, > 0, denote

b Ny P4
(1) = n*+llogn ],:Zl] Xj (e +1) 27)
and
1 ywlog™?j  p-g
T,2) = —X; - , 28
@ logﬁn; —X- 28)

where p + g = 2. As the sample n = 2000 : 2000 : 10000, we obtain the box plots of (27) for Theorem 3.1 and
(28) for Theorem 3.2, by repeating 1000 times.

Box plots with p=1.5, q=0.5 and a=2 Box plots with p=1, g=1 and a=1.5

+ 60
250 1 ¥

40+
200

1501 20

100 - 1 or % *%f *é* *? *%f 1

50

N ¥ N + + 1 [ N +
+ + +
i R T
R S
+
-50
+ -60 +
N1=2000 N2=4000 N3=6000 N4=8000 N5=10000 N1=2000 N2=4000 N3=6000 N4=8000 N5=10000
Experiments times 1000 Experiments times 1000

Fig. 1 for (27) Fig. 2 for (27)
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Box plots with p=1.5, g=0.5 and p=3 Box plots with p=1, g=1 and p=2.5
80F + 4 + .
. 50f M —
r R +
60 + N I i
e S S S
40 + + N 1
+
+ +
200 + + Ea— 50} + o
ok i i é | +
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201 + 1
—40+ 1 -150
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-200
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~100 + f -2501 +
N1=2000 N2=4000 N3=6000 N4=8000 N5=10000 N1=2000 N2=4000 N3=6000 N4=8000 N5=10000
Experiments times 1000 Experiments times 1000
Fig. 3 for (28) Fig. 4 for (28)

By Figs 1 and 2, it can be seen that the medians of T,(1) are closed to zero as sample n go to infinity,
which are agreed with Theorem 3.1. In view of infinity mean of asymmetrical Cauchy distribution, there
are many “outliers”, which lead the means of T,(1) are not robust to go to zero as sample n go to infinity.
Similarly, By Figs 3 and 4, the medians of T,(2) are closed to zero as sample n go to infinity, which are
agreed with Theorem 3.2. But the means of T,(2) are not robust to go to zero as sample n — oo. So, the
median method is more robust than the mean method, especially in many “outliers” case or non-stationary
process.

5. Conclusions

In this paper, Theorems 3.1, 3.2 and 3.3 extend Theorems 3.1, 2.1 and 4.1 of Adler[2] from independent
case to dependent case of ¢p-mixing, respectively. In addition, we do some simulations in Figs 1 to 4, which
are agreed with our Theorems 3.1 and 3.2. Furthermore, it can be founded that the median method is more
robust than the mean method, especially in many “outliers” case or non-stationary process.
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