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ON THE CENTRAL LIMIT THEOREM FOR INDEPENDENT RANDOM
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Abstract: We obtain an almost sure convergence limit theorem for independent
nonidentically distributed random variables. LetSn, n ≥ 1, be the partial sums of
independent random variables with zero means and finite variances and leta(x) be
a real function. We present sufficient conditions under which in logarithmic means
a(Sn/(ES2

n)1/2) converges almost surely to
∫
∞

−∞
a(x)dΦ(x).

2000 AMS Mathematics Subject Classification:Primary: -; Secondary: -;

Key words and phrases:-

THE FULL TEXT IS AVAILABLE HERE

http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=16.2&nrA=9&ppB= 299&ppE= 309

