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ρ-混合序列部分和之和乘积的渐近分布
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呼伦贝尔学院 数学科学学院, 内蒙古 海拉尔 021008

摘要： 

设{Xn,n≥1}为一严平稳ρ混合的正的随机变量 

序列, 满足EX1=μ>0, Var X1=σ2<∞. 记Sn=∑〖DD(〗n〖〗i=1〖DD)〗X 
 i, Tn=∑〖DD(〗n〖〗i=1〖DD)〗S i, γ=σ/μ. 利用ρ混合序列的强极限定理 
, 在较弱的条件下证明了〖JB((〗∏〖DD(〗n〖〗k=1〖DD)〗〖SX(〗2Tk〖〗k(k+1) 

μ〖SX)〗〖JB))〗1/(γσ1〖KF(〗n〖KF)〗)〖FY(〗d〖FY)〗e〖K 
F(〗10/3〖KF)〗N(n→∞),  

其中: σ21=1+〖SX(〗2〖〗σ2〖SX)〗∑〖DD(〗∞〖〗j=2〖DD)〗Cov(X1,X 
j)>0; N为标准正态随机变量. 
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Asymptotic Distribution of Products of Sums of Partial Sums under  ρ-Mixng Sequence
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Abstract: 

Let {Xn,n≥1} be a strictly stationary ρmi 

xing sequence of positive random variable, with EX1=μ>0 and Var X1=σ
2<∞. Denote Sn=∑〖DD(〗n〖〗i=1〖DD)〗X i, Tn=∑〖DD(〗n〖〗i=1〖DD 
)〗S i[KG*2]and γ=σ/μ. Using the strong limit theorems of ρmixing seque 

nce, under some suitable conditions, we showed that 
〖JB((〗∏〖DD(〗n〖〗k=1〖DD)〗〖SX(〗2Tk〖〗k(k+1)μ〖SX)〗〖JB))〗1 
/(γσ1〖KF(〗n〖KF)〗)〖FY(〗d〖FY)〗e〖KF(〗10/3〖KF)〗N(n→∞),  
where σ21=1+〖SX(〗2〖〗σ2〖SX)〗∑〖DD(〗∞〖〗j=2〖DD)〗Cov(X1 

,Xj)>0, N is a standrad normal random variable.[HJ]
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