224 Theory of Stochastic Processes
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where it is understood in the final mequality (which is b¢.10 that |%| < &
whered is defined in conditior4.9a). The third equality substitutes= Ariv
and uses the fact thag = 0 if v; = 0 by lower triangularity ofAm.. Forv O
B', note that
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gk (ti TNt 1) < (%hj') %knt, (14.59)
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assumingn has been chosen with elements small enough thatthe termsin parenthe-
ses in the penultimate member do not excéedhis is possible by condition
14.9c).

For the final step, chooseto be the largest order of absolute moment if this
is does not exceed 2, and the largest even integer moment, otherwise. Then
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by the Markov inequality, and
E|Vi" < sup E|Zs|"G(r), (14.61)
S
where G(r) is given by (14.43), applyind1.15for r < 2 (see (11.65) for the

required extension) and Lemrid.11for r > 2. Substituting inequalities (14.58),
(14.59), (14.60), and (14.61) into (14.56) yields
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