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1 INTRODUCTION

It is known that in the proofs of asymptotic results for independent
random variables (r.v.’s) exponential relations play fundamental role.
The following definition gives the general form of these relations. The
r.v.’s X1, Xo,..., X, are said to be acceptable if

EeXiei MY < T BeM (1.1)

=1

for any real number A, see [1]. Exponential inequalities were obtained
for acceptable sequences, furthermore some versions of the notion of
acceptability were introduced, see e.g. [7] and [10].

In this paper we shall present that an appropriate version of inequality
(1.1) implies an exponential inequality. Then the exponential inequality
implies a Rosenthal type inequality. To obtain the above results no
additional dependence conditions are needed. Our general theorems will
be applied to weakly orthant dependent (WOD) sequences of r.v.’s.

2 EXPONENTIAL INEQUALITIES

Let d > 0 be a real number, let X be a random variable (r.v.). Throughout
the paper

X = min{X, d}
will denote the r.v. truncated from above.

For the sequence of r.v.’s 0y, 19, . . ., m, we shall consider certain versions
of the condition

Feoiz1 Ani < g(n HEeAm (2.1)

Here g(n) is finite and non-negative. If (2 1) is satisfied for all A € R
then we obtain the notion of acceptable r.v.’s ([1], [7]). If (2.1) is true for
M, M2, - - -, M, then it remains true for n; —aq, 72 — aq, ..., n, — a, for any
real numbers aq, ..., a,, in particular for n; —Eny,ne —Ens, ..., n, —En,.
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If we assume condition (2.1) for positive values of A and for the
appropriately truncated r.v’s, then we shall obtain a one-sided exponential
inequality. If we assume that condition (2.1) is true both for positive
and negative values of )\, then we can obtain a two-sided exponential
inequality.

The following exponential inequality was presented for negatively
orthant dependent r.v.’s in Lemma 3 of [3] and for extended negatively
dependent r.v.’s in Lemma 1.2 of [11].

Theorem 2.1. Let X1, Xo,..., X, be a sequence of zero mean r.v.’s,
d>0. Let S, =~ X; be the sum and B, =" | EX? be the sum of
variances.

Assume that (2.1) is satisfied for m; = Xi(d), i =1,2,....,n and
0 < X< M. Then for any x with 0 < x < (B,e™ — B,)/d, we have

x xd
]P)(Sn>x)§]P’<1r£1?<>;X >d> g(n )exp(c—i—aln<1 Bn>> (2.2)
If (2.1) is satisfied both for n; = X9 = 1,2,...,n, and

7

n; (=X) D, i =1,2,...,n and 0 < X\ < Xg, then for any x with
0 <z < (Bpe™ — B,)/d we have

(|S|>x)<IP’(11’£1a<x\X\>d)—|—2g() <3—E1n( g))'(%)

Proof. The proof applies the classical ideas of Fuk and Nagaev [2] (see
also [6]). The same method was used in the proofs of Lemma 3 in [3] and
Lemma 1.2 in [11]. O

Now we shall study Hoeffding’s inequality. It was found for inde-
pendent random variables in [4]. Then it was extended to dependent
sequences. Our next theorem is a version of Theorem 2.3 in [7], where
acceptable r.v.’s were studied.

Theorem 2.2. Let X1,X5,...,X, be a sequence of r.v.’s. Let
S, = > o1 X; be the sum. Let the random variables be bounded, i.e.
a; < X; < b fori=1,2,...,n, where a; and b; are real numbers. Assume
that (2.1) is satisfied with n; = X;, i =1,2,....,n and 0 < A < X\g. Then
for any e with 0 <& <23 (b — a;)%, we have

P, ~BS, 29 <gen (~sro—om)- (24)

Assume that (2.1) is satisfied for n; = X;, i = 1,2,...,n and |A| < N.
Then for any € with 0 < e < % S (b — @;)?, we have

PIS,~BS, > <utew (~so o). (20)



Proof. One can follow the proof given for independent r.v.’s (see the
original paper by Hoeffding [4], Theorem 2). For acceptable r.v.’s an
appropriate version of the original proof is described in [7] (see the proof
of Theorem 2.3 in [7]).

We shall find the maximal version of Hoeffding’s inequality. In [7] the
maximal Hoeffding’s inequality for acceptable r.v.’s was not considered.

Corollary 2.1. Let X1, Xs,..., X, be a sequence of r.v.’s. Assume that the
random variables are bounded, i.e. a; < X; <¥b; for i =1,2,...,n, where
a; and b; are real numbers. For k,[ with 1 <k <[ <n denote by M}, the
following maximum

J
My = max ; (X, —EX;)|. (2.6)
Assume that z
EeXimsAXi <C HE@AXi (2.7)
i=k

forany 1<k <l<mnand any A € R. Let ¢ > 0. Then for any 0 < < 1
there exists a C} = C1(d) such that

221 -9)
P (M > ¢) <2CC)exp ( ST a¢)2> (2.8)

forany 1 <k <[<n.
Proof. By (2.5) we have

P ( s) < 2C exp < Zﬁ_:fi - ai)2> (2.9)

for any 1 <k <1 <n. We see that the function g(k,l) = S°._, (b — a;)? is
superadditive. So Theorem 1 of Méricz [5] implies the result. O

l
Y (X —EXy)| >

t=k

3 ROSENTHAL’S INEQUALITY

We show that a general exponential inequality implies a Rosenthal type
inequality.

Theorem 3.1. Let X1, Xo,..., X, be a sequence of zero mean r.v.’s, let
S, = >0 X; be their sum and B, be a sequence of positive numbers.
Assume that

P(]Sn]>x)§l(n)IP>(1m<Za<>;]X]>d>+h() (?f{z]ﬂ( %i)) (3.1)



is satisfied for any x > 0 and d > 0, where h(n) and l(n) are finite and
non-negative. Then, for p > 0 we have

E|S,[" < Cl(n)E max | X + Cyh(n) B2, (3.2)

where C = pP, Cy = 1 4p/2¢r B (p p) are absolute constants with B(u,v)
being the beta functwn

Proof. We can use the classical method, see [6]. O

Remark 3.1. Let X1, Xo,..., X, be a sequence of zero mean r.v.’s, let
S => 11 X; be their sum and B, = >, EX? be the sum of variances.

Assume that (2.1) is satisfied both for n; = Xl.(d), i=1,2,...,n and for

M = (—Xi)(d), 1 =1,2,...,n for any A > 0 and d > 0. Then Theorem
2.1 and inequality (3.2) imply

E|S.[" < CiE max | X[ + 2Cag(n) B/, (3.3)

where p > 0.

4 WIDELY ORTHANT DEPENDENT
SEQUENCES OF R.V.’S

The sequence of r.v.’s X7, Xo,... is said to be widely orthant dependent
(WOD) if for any positive integer n there exists a finite g(n) so that for
any real numbers z1,...,z, we have

P(X) >z, X0 > 9, ..., X, > 1) < g(n HIP’X > 1) (4.1)

and

P(X) <21, X <@gy, Xy <) < g(n) [ [P(XG < 20), (4.2)

see [8]. Extended negatively orthant dependent sequences, negatively
orthant dependent sequences, negatively superadditive dependent se-
quences, negatively associated and independent sequences are WOD), see
[9]. In [9] exponential inequalities were proved for WOD sequences.

We shall see that the results of the previous sections are true for WOD
sequences. To see this we list known facts on WOD sequences.

If Xi1,X5,... is a WOD sequence and the real functions fi, fo, ...
are either all non-decreasing of all non-increasing, then the sequence



fi(Xq), fo(X2),... is WOD. In particular, the truncated sequence
Xft), Xét), ... 1s WOD. Moreover

Eexi=1 M < g(n H]Ee)‘X (4.3)

for any real number \.

Theorem 4.1. Let X1, X,,..., X, be a sequence of zero mean WOD

r.v.’s. Let S, => " 1 X; be the sum and B, =Y |EX? be the sum of
variances. Then for d > 0 and x > 0 we have

P(Sn>x)§19><£%x >d) g(n )exp@—%ln(ug)) (4.4)

and
(|S|>x)<P<11£1ix\X\>d)+2g() (2—3111( gi)).(zlb)

Proof. It is a consequence of Theorem 2.1 and inequality (4.3). We remark
that (4.5) is a special case of Lemma 2.2 in [9], where no detailed proof
was presented. [

Now we shall find Hoeffding’s inequality for WOD sequences.

Theorem 4.2. Let X1, Xo,....X,, be a WOD sequence of r.v.’s. Let
Sn = Y11 X; be the sum. Let the random variables be bounded, i.e.
a; < X; <b; fori=1,2,...,n, where a; and b; are real numbers. Let e > 0.
Then we have

F(S,~BS, 20 <o~ s ) 40
B, ~BS, 29 <%t)er (~sorg =) ()

Let My, the mazimum defined by (2.6). Assume that (4.1) and (4.2) are
satisfied with g(n) = C. Then for any 0 < § < 1 there ezists a Cy = C1(9)
such that

221 -9)
P (My; > ¢) <20C) exp ( SCE ai)2> (4.8)

for any 1 <k <I[l<n.

Proof. Tt is a consequence of Theorem 2.2, Corollary 2.1 and inequality
(4.3). ]

Now we consider the Rosenthal type inequality for WOD sequences.



Theorem 4.3. Let X1, Xo,..., X, be a WOD sequence of zero mean r.v.’s,
let S, =>_" X; be their sum and B, = > . \EX?. Then, for p >0 we

have
E|SP < CiE max [ X’ + Cog(n) B, (4.9)
where C7 and Cy are absolute constants.
Proof. 1t is a consequence of Remark 3.1 and inequality (4.3). O]
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