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LIMIT PROPERTIES FOR WEIGHTED SUMS OF
RESIDUALLY /#-INTEGRABLE WOD RANDOM
VARIABLES UNDER SUB-LINEAR EXPECTATIONS

ZHEN WANG AND YI WU

Abstract. In this work, the weak law of large numbers for weighted sums of residually %-
integrable widely orthant dependent random variables are established. Under some stronger
conditions, i.e., strongly residually Z-integrability, we further investigate the complete conver-
gence and complete integral convergence for weighted sums of widely orthant dependent ran-
dom variables. These results obtained in this paper improve and extend some existing ones in
the probability space as well as sub-linear expectation space.
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