‘ STATISTICS, OPTIMIZATION AND INFORMATION COMPUTING
Stat., Optim. Inf. Comput., Vol. 12, March 2024, pp 400-404.
IAPress| pyblished online in International Academic Press (www.IAPress.org)

On the Jajte Law of Large Numbers for Exchangeable Random Variables
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Abstract In this paper, we prove an extension of the Jajte strong law of large numbers for exchangeable random variables,
we make a simulation study for the asymptotic behavior in the sense of convergence almost surly for weighted sums of
exchangeable weighted random variables.
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1. Introduction

Exchangeable random variables are of great interest in probability theory since they are a natural generalization
of independent random variables with common distribution, and share a number of properties with such random
variables. For examples, sampling with out replacement (exchangeable) has several properties in common with
sampling with replacement (independent). A sequence of random variables {X,,,n > 1} on the probability space
(Q, G, P) is said to be exchangeable if for each n > 1,

]P)(Xl < xla"'aXn < xn) = IP)(‘Xvﬂ'(l) < xl?"'7X7T(7L) < xn)

for any premutation 7 of {1,2,...,n} any z; € R, i=1,2,...,n. Let F be the class of one dimensional
distribution functions and U/ be the o - field generated by the topology of weak convergence of the distribution
functions. Thus, de Finetti’s theorem assert that for an infinite sequence of exchangeable random variables
{X,,n > 1} there exists a probability measure x on (F, ) such that

P(f(X1..... X,) € B) = /F Be(f(Xu,.... X0) € Bydu(F) (1)

for any Borel set B and any Borel function f : R™ — R, n > 1. Moreover, Pr(f(X1,...,X,) € B) is comuted
under the assumption that the random variables {X,,,n > 1} are i.i.d. with common distribution F'. Two trivial
examples are i.i.d random variables and totally determined random variables ({X,X,...}). Two non-trivial
but simple examples are {X +&;,i > 1} and {Y.e;,7 > 1} where the ¢;’s i.i.d and independent of X and Y,
respectively. For more detail on exchangeable sequence random variables see Chow and Teicher [1] .

Limit theorems, in particular laws of large numbers, play exceedingly important role in probability theory and its
applications in mathematical statistics. In this context, law of large numbers for exchangeable random variables are
still an attractive area of research. Taylor and Hu [9] obtained a necessary and sufficient condition for the strong law
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of large numbers for sequences of exchangeable random variables. Also, Hong and Lee [2] and, Stocia and Li [8]
studied weak law of large numbers for sequences of exchangeable random variables, Naderi et al. [5] surveyed an
extension of the Jajte weak law of large numbers for exchangeable random variables and Huang [10] extended the
Marcinkiewicz type theorem to the case of exchangeable random variables. In this paper we will focus on strong
laws of large numbers (SLLN) for exchangeable random variables.

The approach to the weighted law of large numbers follow the idea of Jajte [4] and we extend his result to the case
of certain exchangeable random variables. Let us recall some notation. Jajte studied a large class of summability
method defined as follows: it is said that a sequence {X,,,n > 1} of r.v.’s is almost surely summable to a r.v. X by
the method (b, g) if

1
—_— —— X — X, almost surely, as n — oo.

g(n) 2= h(k)

For a sequence {X,,n > 1} of ii.d. random variables Jajte proved that {X,, — EX,I[|X,| < ¢(n)],n > 1} is

1
almost surely summable to 0 by the method (h,g) iff E¢~1(]X1|) < oo, where g, h and ¢(y) = g(y)h(y) are
functions satisfying the following additional conditions.

(A1) Let g be a positive, increasing function with lim,,_,, g(y) = oo and let i be a positive function.

(A2) Forsome d > 0, ¢ is strictly increasing on the interval [d, co) with range [0, co) and lim,,_, o ¢(y) = oo, there
exists a constant C' such that ¢(y + 1)/¢(y) < C, for all y > d.

(A3) There exist constants a and b such that

* dx
2.9/ —— <as+0b, foralls>d.
'), #@

For further extensions and improvements of the result of Jajte, we refer the reader to Naderi et al. [7], Naderi et
al. [6].

In Section 2 we will present our main results which are devoted to the SLLN in the Jajte version for weighted
sums of exchangeable random variables. We will study sequences summable by the method (%, g) described above,
and we will make a simulation study in Section 3.

2. Main results

In the following we will also use the notation m(n) = EXI[|X| < ¢(n)], for n > 1. Let us state a extension of
Theorem 1 in [4] in the exchangeable setting.

Theorem 1
Let g, h and ¢, satisfy the conditions (A1) — (A3), and consider (X")n>1 be sequence of exchangeable random

variables. If E[¢p~!(|X|)] < oo then

n

1 Xy —m(k) — 0 a.s.as n — oo, )
g(n) 2= h(k)
where ¢! is the inverse of ¢.
Proof
For 1 < k <n define S,, = Z b1 X’“h(zl) k) , by de Finetti’s theorem, dominated convergence theorem and
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Theorem 1 in [4] lead to for e > 0

P (|S,] > € i.0.) <ﬂU|Sl>€|>nan;P(U[|SZ>5]>

I>n
= lim Pr (|51 > €] | du(F) :/ lim Ppg [1S1 > €] | du(F)
= / Pr (|Sp| > € i.0.)du(F) = 0.
].'
Which implies (2). O

In next theorem we consider a converse of Theorem 1. In this situation we need strong condition.

Theorem 2
Let g, h and ¢, satisfy the conditions (A1) and (A2), and consider (X ")n>1 be sequence of exchangeable random
variables. If -

1 = X5 —m(k)
0 p—a.s. 3
2 Rm Oaes @
then
E[p~1(|X])] < co. 4)
Proof

Since limg_ o0 (m(k)/@(k)) = 0 then by (3) we have limy o0 (X/¢(k)) =0 p — a.s. in result using the Borel
Cantelli lemma we have

ZPF | Xk| = o(k) ZPF HXD) 2 k) <

Nnow Wwe can write

ZP|Xk|>¢ Z/PF 1X4] > 6(k)du(F /f;PF X4] > 6(k))dpu(F)
/ZIP’F YX]) > k) <

that shows (4). ]

Remark 1
Let (X ")n>1 be sequence of i.i.d. random variables then all of the above theorems are true in this case.

Remark 2

By considering h(z) =1, g(z)=2a'? [¢(z)=2a'/P] for 0<p<2 and h(z)==x g(z)=Ilog(x)
[¢(x) = zlog(x)], Theorem 1 implies a version of Marcinkiewica-Zygmund and Logaritmic mean SLLN
respectivly for exchangeable random variables.

3. Simulation
In this section we may to check the efficiency of convergence in Theorem 1 by some numeric example. To
have sequences of exchangeable random variables, we take {X,, = X.e,,n > 1} and {V,, =Y +&,,n > 1}

where {e,,n > 1} and {&,,n > 1} are two sequences of i.i.d., independent of X and Y respectively, random
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variables such that for each i > 1, P(e; = 1) = P(e; = —1) = 3, P(§, = 0) = P(§; = 1) = 3, X ~ N(p,0?) and
Y ~ Poi()). Also based on the rest condition of the Theorem 1 and to show two classical theorems that links in
some sense the SLLN of Kolmogorov and that of Marcinkiewicz, we put g, (n) = n® o > 1, and hy(n) = 1incase
{X,,n > 1} (itis as Cesaro means if & = 1) and to show logarithmic means we put g2(n) = n and ha(n) = log(n)
in case {Y,,,n > 1} (it is clear that for i = 1,2, E[¢; ' | X|] < oo where ¢;(|X|) = g:(|X|)h:(|X]) ).

K3

In the first numeric example X ~ N(0,1), n = 2(10)1000 and o = {0.8,0.9, 1, 1.5}. For each « and each n, we

1

no

>~ x;|. By repeating this procedure B = 5000 times, the

j=1

simulate X = z1, ..., X;, = z,, and compute s, o, =

B=5000
i
s’!l [e3
i=1

vector {s}, ..., 555"} will be observed and finally we estimate Sy, o = —5=z555—- The results are shown in

figurel (a) that exhibits the scatter plot of (n, §na) for each = {0.8,0.9,1, 1.5}.
At the second numeric example Y ~ Poi(1), n = 2(50)1000. For each n, we simulate Y; = 1, ..., ¥;, = y,, and

compute s,, = @ ‘21 “.|. By repeating this procedure B = 5000 times, the vector {sh, ..., sB=P000% will be
=

5000

> s,
i=1

“=ooo_- The result is shown in figure 1 (b) that exhibits the scatter plot of

(n, §n). It is observed from Figure 1 that S, is a decreasing function of n and tending to 0 in all cases. Moreover
Figure 1 (a) indicates that the rate of convergence increases as « increases.

observed and finally we estimate §n =

alpha

0 250 500 750 1000 0 2500 5000 7500 1000
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Figure 1. (a)The plot of Sy, versus n in case X, (b)The plot of S, versus n in case Y.

REFERENCES

1. Y.S. Chow, H. Teicher, Probability Theory: Independence, Interchangeability, Martingales, Springer, New York., 1978.
2. D.H.Hong, S.H. Lee, A note on the weak law of large numbers for exchangeable random variables, Commun. Korean Math. Soc.,
vol. 13, pp. 385-391, 1998.

3. Z.Huang, Strong Law of Large Numbers for Weighted Sum of Exchangeable Random Variables, Journal of Mathematics Research,
vol. 1(2), pp. 104-108, 2009.

. R.Jajte, On the strong law of large numbers, Annals of Probability, vol. 31, pp. 409-412, 2003.

H. Naderi, M. Jafari, P. Matuta, M. Mohammadi, On the Jajte weak law of large numbers for exchangeable random variables,

Communications in Statistics-Theory and Methods, pp. 1-9, 2022. DOI:10.1080/03610926.2022.2150827

TS

Stat., Optim. Inf. Comput. Vol. 12, March 2024



404 ON THE JAJTE LAW OF LARGE NUMBERS

6. H. Naderi, P. Matuta, M. Amini, H. Ahmadzade, A version of the Kolmogorov—Feller weak law of large numbers for maximal
weighted sums of random variables, Comm. Statist. Theory Methods, vol. 48(21), pp. 5414-5418, 2018.
7. H. Naderi, P. Matuta, M. Amini, A. Bozorgnia, On stochastic dominance and the strong law of large numbers for dependent random

variables, RACSAM, vol. 110, pp. 771-782, 2016.
8. G. Stoica, D. Li, On the Kolmogorov-Feller law for exchangeable random variables, Stat. Probab, letter, vol. 80, pp. 899-902, 2010.
9. R.L. Taylor, T.C. Hu, On the law of large numbers for exchangeable random variables, Stoch. Anal. Appl., vol. 5, pp. 323-334,

1987.
10. Z.Huang, Strong Law of Large Numbers for Weighted Sum of Exchangeable Random Variables, Journal of Mathematics Research,

vol. 1(2), pp. 104-108, 2009.

Stat., Optim. Inf. Comput. Vol. 12, March 2024



	1 Introduction
	2 Main results
	3 Simulation

