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n

Let { X,, k>1) be a sequence of random variables and let S,= ZXk. Denote
k=1

F:=0(X,., n<_ i<k). The sequence {X,} is said to be p-mixing if

p(n) = sup sup 'E}{Y“EXEY‘ ,
£ xeL,(F. YeLyE,) (VarX VarY)'”?

>0 (n—>o00),

Let / (x) andg(x) be even positive fun.t’ons. Suppose there is a censtant 40
such that 8(x)/x?, x?/B(x) and I(x) (x>>0) are monotone nondecreasing Denote

a(x) is the converse funotion of g{x}.

Theerem | Suppose there is a constant (< g,</1 such that g(x)/(B(x))/x and
xz_'%/ (B(x)I(B(x))) are monotcne nondecreasing.Let { X,}be a p-mixing sequeace
of identically distributed random varibles with EX, =0 and Eﬂ(X,)I(ﬂ(|X1|))

< oo, Suppose that ip(Z”)/\oo. Then

n=

f—l—(’—?)—P(rgaxﬁ(S,-)>8n)<OO, v E>0 (1)

n=1
Theerem 2 Suppose there are constants ¢>2, ¢,>2 and §>>0 such that
x9/(B(x)I(B(x))) and B(x)I(B(x))/x* are monotone nondecreasing, I(x)>x? (x>

> Kn), n''?

0) and Y (
n=1

a, .
n al(n) ) oo

Let {X,} be a p-mixing sequence of identically distributed random variables with
EX, =0 and EB(X,)I(B(X,)) <oo.Suppose there is a consthant r>g such that

20

p¥" (2" <oo. Then (1) holds.

n=1

Corollary Let {X,} be a p-mixing sequence of identically distributed random
variables with EX, =0 and E|X1|”log(1+ |X1|)<oo for 1<{p<{2. Suppose that

3" p(2") < oo. Then ZJ%&P(max IS,.[>an'/")<OO. v >0

n=1 n=1 i<n

This is the result desired by Su Chun(1986) .
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