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ON AN INVARIANCE PRINCIPLE FOR UNIFORMLY STRONG MIXING
STATIONARY SEQUENCES WHEN £X? = oo

Zbigniew S. Szewczak

Abstract: We prove that for uniformly strong mixing strictly statiayasequences
a weak invariance principle holds for random variables withsecond moment diver-
gent. This is an extension of the result of Peligrad [8] fordam variables with finite
variance.

2000 AMS Mathematics Subject ClassificationPrimary: -; Secondary: -;

Key words and phrases:-

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=13.1&nrA=9&ppB= 87&ppE= 95

