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A BERNSTEIN TYPE INEQUALITY FOR NOD

RANDOM VARIABLES AND APPLICATIONS
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Abstract. The Bernstein inequality is an exponential probability inequality for a sequence of
bounded independent random variables. In this paper, we prove a Bernstein type inequality for
unbounded negatively orthant dependent (NOD) random variables. As some applications, we
obtain the convergence rates of the law of the iterated logarithm and law of the single logarithm
for identically distributed NOD random variables. We also obtain a strong law for weighted sums
of NOD random variables.
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