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LIMIT THEOREM FOR A CLASS OF SEQUENCE OF
WEAKLY DEPENDENT RANDOM VARIABLES

LIN ZHENGYAN
(Hangzhou University)

ABSTRACT

In this papér, we consider a central limit theorsm for the sequence of stationary
m~dependent random variables, the variance of which is possibly infinite.
Theorem. Iet {X,, n=1, 2, ---} be a sequence of stationary m-depsndent

random variables with means zero. The following conditions are satisfied,
@ 2|
@ |

then there are constants B,>0, such that
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