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Abstract

This research begins with the atudy of the
Strassen's law of the it erated logarithm for independent
random veriables and ai::me of its applicatioma in statistics,
The purpose of this research is to extend the Strassen's
law of the iterated logarithm for randon variables satisfying

the strong mixing, absolmtely regular and g-mixing c¢onditions,

The following results are sufficient conditionsg
for these random variables to obay the Strassen's law of the
iterated logerithm : l

1) the sequence of random variables satisfying
& strong mixing condition and having zero expectation and
finite 2+6 moment (6 > ) such that a(n-) <« n-( 1+8)(2+b)/6,

for gome ¢ > 03



2) the sequence of random variables satisfying

a strong mixing condition and having zero expectation and

={1+c)

bounded by 1 such that a(n) << n , for some ¢ > 03

3) the sequence of random variables satisfying
a @-mixing condition and having zero expectation and finite

~(1+€) (2456} /(1+d)

2+5 moment (& > 0) such that g{n) << n s for

some ¢ > O,

Since every absolutely regular sequence satisfies
a strong mixing condition, the results obtained for strong
mixing random variasbles hold for absolutely regular random

variables as well,



