PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 20, Fasc. 1 (2000), pp. 215-222

COMPLETE EXACT LAWS

Andr é Adler

Abstract: Consider independent and identically distributed random variables
{X,Xp,n > 1} withzP{X > z} ~ a(logz)*, wherea > —1and P{X < —z} =
o(P{X > z}). Even though the mean does not exist, we establish Laws of Large
Numbers of the form

icnP{‘M —L‘ >5} < 0
n=1 n

for al e > 0 and a particular nonsummable sequence {c¢,,,n > 1}, where L # 0.
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