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There has been obtained a strong law of large numbers for negatively dependent locally sub-
Gaussian random variables.
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1, α ∈ [0;∞) � δ ∈ (0;∞]. <�

E exp{tξ} ≤ exp{νt + t2α2/2} ∀t ∈ (−δ, δ).
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2np, δ = 1.
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 ������� �
� �	� ν = 1, α = 2,
δ = 1/2.
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P

( n⋂
j=1

{ξj ≤ xj}
)

≤
n∏

j=1

P {ξj ≤ xj} ,

P

( n⋂
j=1

{ξj > xj}
)

≤
n∏

j=1

P {ξj > xj}
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p ∈ (0; 2) ����� ��
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α2
i ≤ Cnp ∀n ∈ N.
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ε > 0
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∞∑
n=1

P (|Sn/n| > ε) < ∞. ��
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α(Sn) = α(ξ1 + ξ2 + . . . + ξn) =
√

α2
1 + α2

2 + . . . + α2
n.
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2α2(Sn)
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