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weighted sums of random vectors in Hilbert spaces

Nguyen Van Huan*, Che Thi Kim Phung?, Nguyen Van Quang®

Faculty of Mathematics and Applications, Saigon University, 273 An Duong Vuong, District 5, Ho Chi Minh City, 727100, Vietnam
bDepartment of Mathematics, Vinh University, 182 Le Duan, Vinh City, Nghe An Province, 431070, Vietnam

Abstract. We investigate the complete convergence and complete g-th moment convergence for weighted
sums of coordinatewise negatively associated random vectors taking values in a real separable Hilbert space

without assumption of identical distribution. The results obtained in the paper generalize and improve
some known ones.

1. Introduction

The concept of complete convergence was introduced by Hsu and Robbins [10] as follows: a sequence
{Xy,n > 1} of random variables converges completely to a constant C if for all € > 0,

Y P(X, ~Cl> &) < .
n=1

In view of the Borel-Cantelli lemma, this implies that X,, — C almost surely. The converse is true if
{X,,n > 1} is independent. Hsu and Robbins proved that the sequence of arithmetic means of independent,
identically distributed (i.i.d.) random variables converges completely to the expected value of the variables,
provided their variance is finite. The necessity was proved by Erdos [6, 7]. The result of Hsu, Robbins and
Erdos is a fundamental theorem in probability theory and was later generalized and extended during a
process which led to the now classical paper by Baum and Katz [3].

The concept of complete moment convergence was introduced by Chow [5] as follows: let {X,,,n > 1}
be a sequence of random variables and a,, > 0, b, > 0,4 > 0. If

i ap ]E((b;lanl - €)+)q <co forevery €>0,

n=1
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where x* = max{0,x}, then {X,,n > 1} is said to be complete g-th moment convergence. As we know,
the complete g-th moment convergence implies the complete convergence. Moreover, the complete g-th
moment convergence can describe the convergence rate of a sequence of random variables more exactly
than the complete convergence.

The concept of negative association for random variables was introduced by Alam and Saxena [1] and
carefully studied by Joag-Dev and Proschan [14]. A finite family {Y;,1 < i < n} of random variables is said
to be negatively associated (NA) if for any disjoint subsets A, B of {1,2, ..., n} and any real coordinatewise
nondecreasing functions f on R4, g on R,

Cov(f(Yi,i € A),g(Y;,j € B)) <0

whenever the covariance exists, where |A| denotes the cardinality of A. An infinite family of random
variables is NA if every finite subfamily is NA.

Afterwards, the concept of negative association was extended to finite dimensional random vectors and
to Hilbert space valued random vectors (for details see Zhang [23], Ko et al. [17]). Let H be a real separable
Hilbert space with the norm ||- || generated by an inner product (-, -), let {e, j > 1} be an orthonormal basis in
H, let X be an H-valued random vector, and (X, ¢;) will be denoted by X"). In [13], the authors introduced
the concept of coordinatewise negative association for H-valued random vectors which is more general
than the concept of negative association of Ko et al. [17].

Definition 1.1 ([13], Definition 1.3). A sequence {X,,n > 1} of H-valued random vectors is said to be

coordinatewise negatively associated (CNA) if for each j > 1, the sequence {Xﬁlj), n > 1} of random variables is
NA.

Our results are related to the following two theorems. The first one is a part of the main results of Baum
and Katz (for details see [3, Theorem 1 and Theorem 2]).

Theorem 1.2. Let v be a real number (1/2 < a < 1), let B be a fixed number that can only take the value 0 or 1, and
let {X,,,n > 1} be a sequence of i.i.d. mean zero random variables with the n-th partial sum S, (n > 1). Then the
following statements are equivalent:

E(1X:]Y* (log,, 1X1])f) < oo; 1)
- (log, )’ 0 ,

Z — P(IS,| > en®) < oo for every € >0, (2)
n=1

here and afterwards the logarithms are to the base 2, log, x = log(max{2, x}).

Note that the equivalence ((1)&(2)) was proved by Spitzer [19] for the case of § = 0 and a = 1. Obviously,
the condition

(e8]

(log, n)
Z ——— P(max |S¢| > en®) < oo forevery ¢ >0 (3)
p— n 1<k<n

implies (2). The criterion (3) is more interesting than (2). As in Bai et al. [2], the criterion (3) implies
Su/n* — 0a.s. In[11], the author extended Theorem 1.2 to random vectors taking values in a real separable
Hilbert space as follows.

Theorem 1.3 ([11], Theorems 3.1 and 3.3). Let a be a positive real number (1/2 < a < 1), let B be a fixed number
that can only take the value 0 or 1, and let {X,,,n > 1} be a sequence of H-valued CNA mean zero random vectors
with the n-th partial sum S, (n > 1). Suppose that {X,,, n > 1} is coordinatewise weakly upper bounded by a random
vector X. Then the condition
Z ]E(|X(f)|1/"‘ (log, |X(j)|)ﬁ) < oo (4)
j=1
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implies
> (log, n)f
Z{ — ]P( Q&ﬁ”sk” > én”‘) < oo forevery € > 0. ®)

In the present paper, we study Theorem 1.3 for weighted sums of CNA random vectors in Hilbert spaces,
where 1/2 < a < 1 and f is any nonnegative real number. We also investigate the complete g-th moment
convergence for weighted sums of CNA random vectors without assumption of identical distribution.

Let us note that our results still hold if the function x — (log, (x))f is replaced by a slowly varying
function at infinity defined on [0, o). For more details about some properties and applications of slowly
varying functions, the reader may refer to [8, 18, 20, 22].

Throughout this paper, the symbol C will denote a generic positive constant which is not necessarily
the same one in each appearance. The logarithms are to the base 2, for x € R, log(max{2; x}) will be denoted
by log, x.

Inspired by the work of Gut [9], we introduce two concepts of stochastic domination for random vectors
in Hilbert spaces. Let {X, X,;,n > 1} be a sequence of H-valued random vectors. We consider the following
inequalities

sup Z P(XV| > ) < C Z P(X7| > 1); (6)
n>1 j=1 j=1
sup — Z Y POx)I>t<C Z PXD| > ). %

nzl k1]1

If there exists a positive constant C such that (6) (respectively, (7)) is satisfied for every ¢t > 0, then the
sequence {X,,n > 1} is said to be stochastically dominated (respectively, weakly mean dominated) by X. It is
well known that (6) and (7) are, of course, automatic with X = X; and C = 1 if {X,,,n > 1} is a sequence
of identically distributed random vectors. If X dominates the sequence {X,,n > 1} in the stochastically
dominated sense, then it also dominates the sequence {X,,, nn > 1} in the weakly mean dominated sense. For
more details about stochastically dominating random variables, one can refer to Gut [9] and Thanh [21].

2. Preliminary lemmas

In this section, we give the following lemmas which will be used to prove our main results.
Lemma 2.1 ([13], Lemma 1.7). Let {X,,, n > 1} be a sequence of H-valued CNA random vectors with EX,, = 0 and
E|IX,|[* < oo for all n > 1. Then, we have

max
1<k<n

ZX,” ci]Euanz forall n>1.
k=1

The techniques used in the proofs of the following two lemmas can be founded in Gut [9, Lemma 2.1].

Lemma 2.2. Let p be a positive real number, and let {X,,n > 1} be a sequence of random vectors which are
stochastzcally dominated by a random vector X. Then forallt € R,

(i) supZ E(xVP10x71 > 1)) < CZ (X 10X > );
j=1

n=1

Mg:

su E(xP 10X < 1) < € Y (BQXPP 1(XD| < 1) + ## PIXD| > 1),
]=1

nxz

1l
—_

j
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Lemma 2.3. Let p be a positive real number, and let {X,,,n > 1} be a sequence of random vectors which are weakly
mean dominated by a random vector X. Then forall t € R,

(i) sup % Z i E(xVP 11X > 1) < C i E(XOP 1(X| > t));
n2l k=1 =1 j=1

n (&) (o)

i) sup L T : : :
(if) sup Z Z;‘ E(xVP 10X < 1)) < C Y (E(XPP 1(XD| < 1) + ## PIXD| > 1),
]:

n>1 j=1

The proof of the next lemma is, except for details, the same as the proof of Lemma 2.3 in [12] and will
be omitted.

Lemma 2.4. Let a, B,y be real numbers (a > 0,5 > 0,y > 0), and let X be a random vector satisfying (4). Then
1 \- _(log n)ﬁ N1y i a .
(i) Z Z n:‘?’ ]E(|X(])|) T(XP| > n )) <o if ay<1;

j=1 n=1

S (og, ) |

(i) ZTIE(|X7|VI[(|X7|<71“)) <o ifay>1.
j=1 n=1

Lemma 2.5. Let a, 3, ), q be real numbers (g > 0,0 < a < 1/q,8 > 0,y > 0), and let X be a random vector satisfying
(4). Then

_°°°°(10gn)5001 . . .
(1)2211—;7 f ty—/qlE(IX(f)IVI[(IX(f)|>tl/q))dt<oo if ay <1;

j=1 n=1 i

o33 Gog, P 1 D x| < /4 :

() ), Y o [ E(XOPI0X0) < ) dt <o if ay > 1,
=1 n=1 e

Proof. The proofs of the above statements are quite similar, so we will only give that of statement (ii). It
is well known that g(x) = x™% (log, x)’ is a regularly varying function of index p = —ag > —1. Then by
Remark A.5 in [15] and Lemma 2.4, we obtain the following estimations

< & (log, n)f (" 4 4
ZZ—( 6.1 f L E(XO 1(X9| < £/9)) dt
- ne trla
j=1 n=1 o
S & g, mf s (EVT g
— Ny () a
<ZZ ned kaq ar E(XOP 1(X| < (k +1)%)) dt
j=1 n=1 k=n
(] (e k
1 ' ; (log, n)
0y () a +
< CZZ Jay—aqrl E(XOP 11X < (k +1) ))Z_naq
j=1 k=1 —
= v (log, k)P , ,
<c).). e, B 2 ) E(XOP 10XV] < (k + 1))
=1 k=1
B
= & (log, k) | |
<CZZ—( . ) E(XOP 1(XP) < k) < .
j=1 k=2

Thus, the proof is completed. [
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Lemma 2.6 ([11], Lemma 2.4). Let a be a positive real number, and let X be an H-valued random vector such that
2}21 E| XDV < o0, Then

Z]E(lX(j)|1/"‘ XY > m)) >0 as n— oo,
j=1

3. Main Results

With the preliminaries accounted for, the main results may now be established. In the following theorem,
we obtain the complete convergence and complete g-th moment convergence for weighted sums of CNA
random vectors taking values in a real separable Hilbert space without assumption of identical distribution.

Theorem 3.1. Let a, f, q be real numbers (1/2 < o« <1,0 <q < 1/a,p > 0), let {ay,n > 1,1 < i< n}bean array
of constants such that

n

Zaz <Cn® foralln>1, forsomed>1,

ni
i=1

and let {X,,n > 1} be a sequence of H-valued CNA mean zero random vectors. Suppose that {X,,n > 1} is
stochastically dominated by a random vector X. Then the condition (4) implies

oo k

; (bi;én)ﬁ ]P( max ZZ‘ am-X,-” > sn“) < oo forevery € >0; 8)
> (log, n)f k S\

HZ_; o ]E(( max ; amXi” —en ) ) < oo for every € > 0. 9)

Proof. Since a,; = a’, — a_., without loss of generality, we can assume that a,; > 0 foralln > 1,1 < i < n. For
eachn > 1,t € R, set

YD) = XY LX) < 8 + 1K) > 1) - t LX) < -8);

00

200 =xD-¥00), 21 Z0)=) Z)®e; Yut)=) Y)W
= =1

Then for every ¢ > 0,

(o) k
Z (IOi—_;i’l)’B ]P( {2&); Z am'Xi” > 871“)
00 B k
< Z (loi—+6n) P max Z (auiYi(n®) - ]E(ﬂniYi(na)))H > en”/2)
n=1 ST
oo B k
+ Z —(logn; ) ]P( max Z (ﬂm'Zi(n“) - ]E(ﬂm’zi(”a)))” > gn“/z)
n=1 ]
=L + 1.

It is well known that {Y,(j)(n"‘),k >1}isNAforall j > 1and n > 1, and so {auYi(n®), k > 1} is CNA for all
n > 1. By the Markov inequality, Lemmas 2.1, 2.2 and 2.4, we have

(o)

B k
hec). T8 (ma D i) - a6
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(log, n)f - .
= Z %;m @, EllYi(n®) — EY(n®)|I*
n
n=1 k=1
= (log, n)f & N
h CZ nz;a az Bl Y(n)|P?
n=1 k=1

j=1
-y (log, n)f ()2 a
+CYL Y A B(XVPIXO| < 1) < oo
j=1 n=1
and
(log, 1) : « o
L<CY, = B(max | ) (0Zi00") - B@uzin))
n=1 i=1
- (log, n)f o
<Cy —% ZlEnankzkm )l
n=1
(o) (o] 10 n
ccyy L Zmnkumxm 10X > )
j=1 n=1
= v (log, n)P ; R
+CY) Y = Z|ank|1P(|X,i”| > 1)
j=1 n=1
i U ) A
<CY. Y i EIXOTXO) > )
j=1 n=1
= v (log, n)f , R
+CcY Y 7 P(XP| > n) < .
j=1 n=1
Therefore (8) holds.

o)

On the other hand, it follows from (8) that
Z (log, n)
max

k A
E A Xi|| — en ) )
neq+o Isken Il &=

n=1 1=
k
(log. n)P
B+ IP( max Zamxi” > en“) dt
naq+o 0 1<ks<n =
i=
o0 k
P( max za X” > t1/7) gt
neq+d ) o (1<k<n — e )
i=

(log, n)P
k
Zam-Xi” > en“)

(o)

N

=1

=
|

1

]
—_

n

log, n)f
( g; ) ]P( max
n 1<ksn

gk

<

—_

n=

782
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oo 0o k
B 0B a5 i B » )

= (log, n)f [
Tla‘”é naq 1<k<}’l
n=1
=C+1I3+14.

M»L

i (X5 = Yi(£1) — E(X; - Y(tl/q)))||>t1/‘7/2)

By the Markov inequality, Lemmas 2.1, 2.2 and 2.5, we have

(log+n)
< E
h<C N ]E<1r21?£§
p

k
Z (llm‘Yi(tl/q) - ]E(aniyi(tl/q)))”)z dt
i=1

= (log, m)f ™ 1 &, 1/ /g2
<C2;Wf WA GRS ARG
—

= (log. n)f = <
< CZ M L ”ik ]E||Yk(t1/”’)||2 At
naq

ag+o 2
n=1 neat w 210 k=1
i w0 A U o P ST
:CZZWIA tz_/q ank]E(Xk H(le |<t l])) dt
j=1 n=1 n k=1
= (log, n)f &
+CZZ pr f P(XY| > £1/9) dt
=1 n=1 k=1
0o [eS) (10g+ 7’1)’3 00
— () 1/g
\CZ;‘Z‘ n fnaq t2/a IE( HxTl< ))
j=1 n=
‘B 00

naq

and

00

(log, n)f (™ 1 v 1
_ /
L<C E — fm, m 2—1 |2l ENlXe — Yt )l dt

3 (10g+ z” 0 () 1/
q

S C]Zl ; naq+o f:‘q tl/q L |ank|]E|Xk ]I(IXk | >t )|dt
. C ) (10g+ Tl) 2 |ﬂ kI]P(lx(])I > tl/q) dt

]:1 — na‘Hé an P n,

"y —(log+ ny 0 0 1/
= CZ Z A+ o-1)/2 f A EXVI(XY| > t/9)| dt

j=1 n=1

co oo (10g+ )ﬁ ) y
+CZZnaq+(é 1)/2f P(XD| > ¢1/1) dt < oo,

—
1l

—_
=
1l

—_

From the above arguments, we obtain (9). [

Remark 3.2. Under the assumptions of Theorem 3.1, (4) implies (8). However, the reverse is not true in
general. In the special case when f =0,0 =1anda,; =1 (n > 1,1 < i < n), it was shown in [11, Example
3.2] that (8) is strictly weaker than (4).
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Remark 3.3. Suppose that «a, 8, 6, ¢ be nonnegative real numbers (g > 0), {a,;, 7 > 1,1 < i < n} be an array of
constants, {X,,, n > 1} be a sequence of H-valued random vectors. Then for every ¢ > 0,

i M IP( max iuniXiH > en"‘)

nd 1<ks<n
k +
Y an,-Xi|| —¢/2) > ¢/2)
i=1

n= 1=

= (log, n)f 1
=Y = P e

It is sufficient to show that (9) implies (8). Furthermore,

oo 1 )ﬁ k
Y o (x| Y] - ) )
k
- Z [ Rl L) >t

- k
> Z (logn—;n)ﬁ L IP( max Zam-Xi” > (e + xl/q)n”)dx

n=1 i=1

o0 L k
_ Z (log, n)ﬁf (tl/:l/;e)q 11[)({2]?2:’ Zﬂm'xz'” S tl/qn"‘)dt

(2¢e)1 <ken [ 4=

(log+n)ﬁ k
X” > tY1p%) dt.

The above arguments ensure that (9) implies the following form of complete integral convergence (see also
Proposition 1.1 of Chen and Wang [4])

[ z i
max
1<k<n

In the following theorem, the complete convergence in Theorem 3.1 will be established for the case
a = 1. It is interesting to observe that we cannot prove Theorem 3.4 by using the same method as in the
proof of Theorem 3.1, and vice versa.

k
Z aniXi” > tl/qn"‘) dt < oo forevery ¢ > 0.
i=1

Theorem 3.4. Let f§ be a nonnegative real number, let {a,;,n > 1,1 < i < n} be an array of constants such that

n

Zaﬁi <Cn foralln>1, (10)

i=1
and let {X,,n > 1} be a sequence of H-valued CNA mean zero random vectors. Suppose that {X,,n > 1} is
stochastically dominated by a random vector X. Then the condition

i E(|X7] (log, XP))F) < oo (11)
=1
implies
i M]P( Zk: X|| > ) <00 >0 (12)
- {2&)7(1 ' i X; en for every & .

n= 1=
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Proof. Without loss of generality, assume thata,; > Oforalln >1,1<i<n. Foreachn>1,j>1,t € R, we

define Y,(j ) (t) and Y, (t) as in the proof of Theorem 3.1. Then for every ¢ > 0,

) B k
Z (log;; 1) ]P( max Zanixi” o Sn)
n= i=

<Y B 3 3 o) )

po | =1 k=1
+ i M ]p( max Zkl‘aniYi(n)H > en)

n 1<k<n

<C Z Z(log+ nP P(XD| > n)

j=1 n=1

(log, n)ﬁ
* Z n n oo,

n=

N Z (log+ n)ﬁ g}iﬁ Zk, am'Yi(”) _ ]E(aniYi(”)))“ > sn/Z)

n=1 i=1

=C+]1+]2.

Z E(a,Y; (n))“ > ¢/2)

We now prove that [1, = o(1), where

Z B i)

Indeed, by the mean zero assumption, Lemma 2.2 and Lemma 2.6,

Jin=— max
n 1<ksn

[

o0 k
o< 2 max 3|3 B0 < )|+ 3 Y nad (01> )

j=1 =1 =1 k=1
n

-
Il
—_
=~
I
-

<CY E(XM 10X > m) -0 as 1 — oo,
j=1

Then there exists a positive integer 1y such that Ji,, < ¢/2 for all n > ny, and so

o g © g
n=Y 8 g s ey Y BB g, e

n=1 n=np+1

no ﬂ
= Z M P(J1, > €/2) < oo.

We next show that ], < co. By the Markov inequality, Lemmas 2.1, 2.2 and 2.4, we have

pecy B g, Zk: (i) ~ E@vin)||)

1<k
n=1 " i=
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<cy LB Y & Bl - BVl

n=1 k=1
<Yy WEN 2 pyn)
j=1 n=1 k=1

(log, n)f P(XY| > n)

[oe]
j=1 n=1
[Se)

+ Ci (l()i—an) ((X(]))21(|X N < n))

Therefore (12) holds. O
The following corollary follows immediately from Theorem 3.1 and Theorem 3.4.

Corollary 3.5. Let a, B be real numbers (1/2 < a < 1,8 > 0), let {ay,n > 1,1 < i < n} be an array of constants
satisfying (10), and let {X,,n > 1} be a sequence of H-valued CNA mean zero random vectors. Suppose that
{Xu,n > 1} is stochastically dominated by a random vector X. Then the condition (4) implies

i —(10g+ n)ﬁ ]P( max

k
ZaniXi“ > en"‘) < oo forevery € > 0.
n INSALR T

In the following theorem, we obtain the complete convergence and complete g-th moment convergence
for CNA random vectors which are weakly mean dominated by a random vector X. The first assertion of
Theorem 3.6 is a generalization and improvement of Theorem 1.3. In the special case when g =1, fis a
fixed number that can only take the value 0 or 1, and {X,,, n > 1} is coordinatewise weakly upper bounded
by a random vector X, the second assertion was proved by in [16, Theorem 3.1 and Theorem 3.3]. Ko [16,
Theorem 3.3] also proved the second assertion of Theorem 3.6 for thecaseg=1,a =1, =1,and {X,,,n > 1}
is coordinatewise weakly upper bounded by a random vector X. The key tool for proving this result is
Lemma 2.5 in [16]. Let us note that there is a misprint in the proof of [16, Lemma 2.5]. For example, the
estimation Y/, n~%logn < Cm'~*logm (m > 1) in [16, equation (2.11)] fails for a = 1.

Theorem 3.6. Let «,f,q be real numbers (o > 1/2,0 < q < 1/a, > 0), and let {X,,n > 1} be a sequence of
H-valued CNA mean zero random vectors with the n-th partial sum S, (n > 1). Suppose that {X,,,n > 1} is weakly
mean dominated by a random vector X.

(i) If « < 1, then the condition (4) implies (5);

(ii) If « < 1, then the condition (4) implies

Y LB a5y - %)) < o0 Jor every € > 0.

~ na+l 1<ksn

Proof. We can prove the above theorem by using Lemma 2.3 and the same techniques as in the proof of
Theorem 3.4 and the second assertion of Theorem 3.1. [

To end the paper, we present an example to show that the conditions of the theorems above are satisfied.

Example 3.7. Let a, 5,y be real numbers (1/2 <a <1,>0,y > a),and leta,; =1foralln > 1,1 <i < n.
We con51der the space ¢, consisting of square summable real sequences x = {xi, k > 1} with norm ||x|| =

(21211 k) . Let {X,,,n > 1} be a sequence of {,-valued ii.d. random vectors with ]P( D = =+j ?’) =1/2 for
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all j > 1. Then we have

e

D E(XV1 Gog, 1XVF) = ) B! o, (7))

j=1 j=1
= i]E('_y)l/a = i LI
- J i jy/a !
j=1 Jj=1

and therefore the conditions (4) and (11) are satisfied.

Acknowledgment. The authors are grateful to the referees for valuable comments and suggestions.
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