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MAXIMAL MOMENT INEQUALITY FOR PARTIAL SUMS

OF ρ –MIXING SEQUENCES AND ITS APPLICATIONS
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Abstract. A maximal moment inequality for partial sums of ρ -mixing random variable se-
quences is established, which uses some moment summations as upper bound. As its appli-
cations, we discuss the strong law of large numbers for weighted sums and the Berry-Esseen
bound of nonparametric regression estimate.
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