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Abstract

Let {&, k € Z} be a strictly stationary negatively associated sequence of H-valued random variables with E&§; = 0, E||&|| < oo
and Ellékll2 < oo and {ar,k € Z} a sequence of linear operators such that Z?’;Ojl\ajllL(H) < oo. For a linear process

X = Z;’o:o a ;& j we derive that n1 > k—1 Xx — 0 almost surely as n — oo.
© 2008 Elsevier B.V. All rights reserved.
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1. Introduction

Let H be a separable real Hilbert space with the norm ||-|| 7 generated by an inner product, (-, -) y and let {ex, k > 1}
be an orthonormal basis in H. Let L(H ) be the class of bounded linear operators from H to H and denote by || - || 1.(x)
its usual norm. Let {&;, k € Z} be a strictly stationary sequence of H-valued random variables and {ay, k € Z} be a
sequence of operators, ay € L(H). We define the stationary Hilbert space process by:

o
Xp=) ajéj. kel (1.1)
j=0

The sequence {Xi,k € 7} is a natural extension of the multivariate linear processes (Brockwell and Davis,
1987, Chap. 11). We define

S, = Z Xk (1.2)
k=1

Notice that if Z(;io lajllLcay < oo and {&, k € Z} is a sequence of H-valued i.i.d. random variables centered in
Lo (H), then it is well known that the series in (1.1) converges almost surely (Araujo and Gine, 1980, Chap. 3.2).

* Corresponding author.
E-mail addresses: starkim@wonkwang.ac.kr (T.-S. Kim), songhack @wonkwang.ac.kr (M.-H. Ko), khh@sunny.howon.ac.kr (K.-H. Han).

0167-7152/$ - see front matter © 2008 Elsevier B.V. All rights reserved.
doi:10.1016/j.spl.2008.01.082


http://www.elsevier.com/locate/stapro
mailto:starkim@wonkwang.ac.kr
mailto:songhack@wonkwang.ac.kr
mailto:khh@sunny.howon.ac.kr
http://dx.doi.org/10.1016/j.spl.2008.01.082

T.-S. Kim et al. / Statistics and Probability Letters 78 (2008) 2110-2115 2111

Lehmann (1966) introduced the notion of positive(negative) quadrant dependence: Two random variables &; and
& are called positively(negatively) quadrant dependent if for all real o1, ap

Pé > a1,6 > a) 2 (S)PE > ap) P& > a).

A finite family {£;,1 < i < n} of real-valued random variables is said to be associated if for any coordinatewise
increasing functions f, g : R* — R

Cov(f(gls "°7$)’L)7 g(élv 1§n)) 2 O

whenever this covariance exists. A finite family {&;, | < i < n} is said to be negatively associated if for any disjoint
subsets A, B C {1, ..., n} and any real coordinatewise nondecreasing functions f on RA, g on RB,

Cov(f (k. k € A), g(6x. k € B)) <0

whenever the covariance exists. An infinite family of random variables is associated(negatively associated) if every
finite subfamily is associated(negatively associated). These concepts of dependence were introduced by Esary et al.
(1967) and Joag-Dev and Proschan (1983), respectively.

Let us remark that associated(negatively associated) random variables are always pairwise positive(negative)
quadrant dependent and that pairwise independent random variables are always pairwise positive quadrant dependent
and associated(negatively associated).

Newman (1984) studied almost sure convergence for strictly stationary negatively associated sequence and Matula
(1992) derived the strong law of large numbers for nonstationary negatively associated sequence.

As Burton et al. (1986) introduced the definition of association for random vectors we can give the definition of
negative association for random vectors with values in R?.

Let {&,...,&,} be a sequence of R?-valued random vectors. {&1,...,&y} is said to be associated if
Cov(f(L, ..., Em), g1, ..., &) = 0 for any nondecreasing functions f and g on R™?, such that the covariance
exists and {&1, ..., &} is said to be negatively associated if Cov(f (&, k € A), g(ék, k € B)) < 0 for any disjoint
subsets A, B C {1, ..., n} and for any nondecreasing functions f on R4IAl gon R4IBl guch that the covariance exists

where |A| is the cardinality of A.

We also extend the concept of association(negatively association) for random vectors with values in R to random
vectors with values in a separable Hilbert space as follows : Let {§,,n > 1} be a sequence of random variables
taking values in a Hilbert space (H.(-,-)). {§,,n > 1} is said to be associated(negatively associated) if for some
orthonormal basis {ex, k > 1} of H and for any d > 1 the d-dimensional sequence ((&;, e1), ..., (&i,eq)),i > 11is
associated(negatively associated).

In Section 2 we will study the strong law of large numbers for negatively associated random variables in a Hilbert
space and in Section 3 we derive the strong law of large numbers for a strictly stationary linear process generated by

negatively associated random variables in a Hilbert space by applying this result.
2. Preliminaries

Lemma 2.1 (Matula, 1992). Let {Y,,,n > 1} be a sequence of negatively associated random variables with finite
second moments and zero means. Then, for some C > 0,

k 2 n
2
] < E ;
E (1?121 Z Y,) <C Z EY?. 2.1

Lemma 2.2. Let {&,, n > 1} be a negatively associated sequence of H-valued random variables with E&, = 0 and
E|&,]1? < 0o, n > 1. Then, for some C > 0

2

<CY El&l* (2.2)
i=1

k
E max Z&
1<k<n =
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