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ON THE COMPLETE MOMENT CONVERGENCE

FOR WEIGHTED SUMS OF WEAKLY DEPENDENT

RANDOM VARIABLES

YONGFENG WU ∗ AND YING WANG

Abstract. The authors investigate the complete moment convergence for weighted sums of iden-
tically distributed ρ∗ -mixing random variables. The obtained results improve the corresponding
ones in Li et al. [Li, W., Chen, P. Y., Sung, S. H., 2017. Remark on convergence rate for
weighted sums of ρ∗ -mixing random variables. Rev. R. Acad. Cienc. Exactas Fs. Nat., Ser.
A Mat. (RACSAM), 111: 507–513] and Wu and Peng [Wu, Y. F., Peng, J. Y., 2014. Strong
convergence for weighted sums of ρ∗ -mixing random variables. Glas. Mat., 49, 221–234]. The
authors establish some much stronger conclusions under the same conditions of Li et al. (2017)
and Wu and Peng (2014).
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