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A CLASS OF STRONG CONVERGENCE THEOREMS FOR THE
INTEGRABLE SEQUENCE OF ARBITRARY RANDOM
VARIABLES

TAO Lin-ling , YANG Wei-guo , CHENG Xiao-jun
(Faculty of Science, Jiangsu University, Zhengiang 212013, China)

Abstract: In this paper, the strong convergence theorems for the integrable sequence of
arbitrary random variables are studied. By using the methods of constructing censored stopping
time and martingale difference sequences, we obtain a class of strong convergence theorems for the
integrable sequence of arbitrary random variables. As corollaries, which generalize some known
results.
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