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Complete Convergence for the Weighted Sums
of NSD Sequences and Its Application

CAI Ting, HU Hong-chang

College of Mathematics and Statistics s Hubei Normal University s Huangshi Hubei 435002 , China

Abstract: In this paper, we investigate some limit theorems for weighted sums of sequences of NSD ran-

dom variables. By using the truncation technique and the properties of sequences of NSD random varia-

bles, we obtain the complete convergence for weighted sums of sequences of NSD random variables. Ap-

plying these results to the linear regression model containing the least square estimation of parameter (3,

and to the estimation of the nonparametric regression model of the weight function about g, we obtain

their strong consistency.

Key words: sequence of negatively superadditive dependent random variables; weighted sum; complete

convergence
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