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Proof of Theorem 16 (2)

Proof of claim (4): We have

i_o:lP(A,,) = iP(ann)

Thus (4) holds thanks to Borel-Cantelli
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Proof of Theorem 16 (3)

Reduction of the proof: According to (4), we have
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Proof of Theorem 16 (4)

Elementary relation: Let o > 1 and Bk = |aX].
Then there exists A > 0 such that
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Brief proof of (5): Stems from

B < X, for large k's
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Proof of Theorem 16 (5)
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Proof of Theorem 16 (6)
Proof of (6): For € > 0, set
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Proof of Theorem 16 (7)

Proof of Claim 3: This is where we use the truncation,
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Proof of Theorem 16 (8) Ao (‘5% €C%,])%50

From (6) to the theorem: The missing steps are

Q@ We have E[Y,] » 1 E(Y%)= EC ¥u 4(& (n)]
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@ Fill the gaps between 3,'s — M N )
— Similar to Proposition 15 Be = (X .( , with o~ |

© Signed sequence, also like in Proposition 15:
@ Write X, = X — X

@ Apply positive sequence case to both X" and X,
@ This is allowed since X7 i.i.d with E[X{"] < oo

Conclusion: We have
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Proof of Theorem 16 (9)
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