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Asymptotic Distribution of Products of Sums of Partial Sums under  p-Mixng Sequence
YANG Jin Ying
School of Mathematics Sciences, College of Hulunbeir, Hailaer 021008, Inner Mongolia Autonomous Region, China

Abstract:

Let {X n,n=1} be a strictly stationary p mi
Xing sequence of positive random variable, with EX 1=_,>0 and Var X 1=¢g
2<c. Denote S n=y [(DD() n[)i=1[(DD)) X i, T n=y% (DD()] n[) i=1 (DD
))S i [KG*2]Jand y=g/y . Using the strong limit theorems of p mixing seque
nce, under some suitable conditions, we showed that

[(IB((J IT (DD(Y n (] k=1 [(DD)) [SX(} 2T k [(J k(k+1)u (SX)) [IB))] 1

/(Yo' 1[(KF(Y n[KF)Y)) [(FY(Q d [FY)) e (KF() 10/3 [KF)) N (n—oo),
where g 2 1=1+ [(SX(J2[() o 2[(SX)) ¥ [(DD()] « [()j=2 [(DD)) Cov (X 1
X j)=0, N is a standrad normal random variable. [HJ]
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