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Complete moment convergence for moving average process

generated by LPQD sequences

SHEN Jianwei
(School of Sciences, Zhejiang University of Science and Technology, Hangzhou 310023, China)

Abstract: Let {Y,, —co<i<(co}be a doubly infinite sequence of LPQD random variables and {a; .

—oo<j< co}be an absolutely summable sequence of real numbers and X, = 2 a; Yok >=1. The

F—

complete moment convegence for moving average process generated by LPQD sequences under
some suitable conditions is obtained by means of truncation and moment inequality.
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