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Let XN for iV = 0, ± 1 , • • • be independent random variables 
with finite first absolute moments; let AN~ {##,&: fe = 0 , ± l , • • • }; 
let lliltflloo^sup* \aN,k\ and ||-4jyr||p== []£* |ai\r,fc| p ] 1 / p for lg£<<*>; 
let SN— ^kaN,k{Xk—EXk)\ and let p and q be numbers in [l, <*>] 
satisfying 1 /p + 1 /q = 1. 

THEOREM. Suppose there exist positive constants M% yt and l£*pS2 
such that for 0 <x < oo and all values of k 
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Suppose 11-4̂ 112 and ||-4i^||« are finite f or all N. Then 

TN = lim X) VN,k(Xk — EXk) 
« - • - » ; / 3 - > o o kssa 

exists as an almost sure limit for each N and there exist positive con
stants C\ and Ci such that for every €>0 

P\TS ï ,| s «p [-mi„ {c(p^)', < « ) * } ] • 
The constants C\ and C2 which are obtained depend only on M,y, and p. 
They do not depend in any other way on the distribution of the Xks and 
they do not depend on the coefficient sequences AN-

When p = 1 the condition (1) is equivalent to the existence of con
stants r > 0 and O O such that E exp(tXk) ^exp(D 2 ) for all k and 
all | ;| < T; when Kp ^ 2 it is equivalent to the existence of a con
stant O O such that E exp(tXk) ^exp[C(t2+1 j | «)] for all k and t. 

If p = 1 and aNtk = \/N for k = 1, • • • , N, 

= 0 otherwise, 
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