PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 16, Fasc. 1 (1996), pp. 113-126

ON THE KOLMOGOROV QUASIMARTINGALE PROPERTY

Bernard Heinkel

Abstract: Let (X)) be a sequence of real-valued random variables (r.v.), wdrieh
centered, square integrable and independent. A well-kmesurt, due to Kolmogorov,
states that if Bix?

3 % < +oo, (i
k>1
then(S,,/n) converges almost surely (a.s.) to 0, whére= X; + ... + X,,.

This paper is devoted to the interpretation of conditionKQr instance, it is shown
that if the r.v. X, are weighted Rademacher r.v., then (i) is equivalent to dloethat
((Sn/n)?,G,) is a quasimartingaleX, being the natural filtration associated with the
sequencéX,,)).

The problem of the interpretation of (i) for Banach spacaigdlr.v. X, is also
studied.

2000 AMS Mathematics Subject ClassificationPrimary: -; Secondary: -;
Key words and phrases:-

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=16.1&nrA=8&ppB= 113&ppE= 126

