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Weak Convergence of Array of Independent

and m-Dependent Random Variables

By Lu Chuanrong (##: %)

Abstract

In this paper, we give a necessary and sufficient condition for partial sum
process generated by array of independent random variables converges to Brown
motion process weakly. i, e.,

Theorem 1 Let k (¢) be an integral valued, increasing function on [0.1],
right continuous in t, k,(0) =0, k,(1) =k, and {£,,} be an array of independent
random variables, {a,,} be an array of constants, Put
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We improve a result of Orey'*’ by using theorem 1, and prove the following:
Theorem 2 Let {&,)} be an array of m-dependent random variables, If for
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