PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 7, Fasc. 2 (1986), pp. 115-123

ON THE RATE OF CONVERGENCE IN THE CENTRAL LIMIT THEOREM
FOR FUNCTIONS OF THE AVERAGE OF INDEPENDENT RANDOM
VARIABLES

Dominik Szynal

Abstract: We give the rate of convergence in the central limit theorem and the
random central limit theorem for functionsbelonging to the class G of all real differen-

tiable functions g such that ¢’ € L(1).
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