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CONVERGENCE OF WEAKLY DEPENDENT SEQUENCES
‘ WITH POSSIBLY UNBOUNDED VARIANCES

LIN ZHENGYAN *
(Hangzhou Univers.ity)

ABSTRAOT

The paper first generalizes the result in [1] to space D [0, 1]: B
Theorem 1. Let {X,, n=>1} be a sequence of stationary m~dependent random
variables with means zero. Suppose that the following conditions are satisfied:

@) M2 j dp/j XdP—>0 (M—>oo);

1 X3 >M 1 X1l<M

( ) )’(IX11<M 1 X¢l<M}
then there exist constants B,>>0, such that

W.SW,

X.X:dP/ j __ XUP—>0 (U,

and W is the standard Wiener process in D[0, 1],
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Next, ‘we onsider- the central limit theorem and i mvanance principle; for stationary
mixing sequence. We have succeed in getting r1d of the cond1t1on of finite vanance,
eondition generally imposed upon in’ the. past

Theorem 2. - Let {X n. N1} be a sta,tlonary sequence satlsfymg the strong
mixing: oondltmn (), and EX,=0 Suppose that o

e ‘q ] assummg only posi-

@) There exist functlons p(n) =\p, (n) =g, l:(n) = f

t1ve-1ntegra1 values s and constants C’,,Too such that-
’ " p=o(), g=0(p), ka(g) -0,

kﬁhgwdf o(<),

Coler AT
k."ix‘,wkvXWP O(P)

as n—>oo,

(ii) Put o"(/c) q(n) Suppose that ; : ‘
0 X X,dP /j  X4PS0 (M—s00)

j(lXxl<1l 1Xd <) 1X3 <M

hold uniformly for ¢<r (M),
2 X converges in dlstrlbutmn to

N(0, 1),

Theorem 8.. Suppose that in addition to condltlons of theorem 2, the functions
p(n) =p, k(n) =k mentioned above satlsfy the cond1t10ns pgk" and lc”* %a(g) >0 for
some constant ¢>0, o ) ’

Then there exist constants B,>,.Q_ euchA that

WasSW,

1 [nt]
where W,(%) =5 2 X,



