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LAW OF THE SINGLE LOGARITHM FOR WEIGHTED
SUMS OF m-NEGATIVELY ORTHANT DEPENDENT
RANDOM VARIABLES AND ITS APPLICATION
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Abstract. The current paper explores the law of the single logarithm for double-indexed weighted
sums of m-negatively orthant dependent random variables, which enhances as well as broadens
several existing results in the literature. As an application, the convergence rate of complete
convergence for the least squares estimator in multiple linear regression models is derived under
m-negatively orthant dependent samples. Numerical simulations are also performed to validate
the findings in our work.
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