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鞅差序列加权和的中心极限定理 
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摘要   对一类鞅差序列，我们获得了其加权和的中心极限定理，
并给出了在非线性回归模型及线性模型中的应用． 
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CENTRAL LIMIT THEOREM FOR WEIGHTED SUM OF MARTINGALE 
DIFFERENCE

Shu He HU

Department of Mathematics, Anhui University, Hefei 230039,P.R.China

Abstract  For a martingale difference, we obtain central limit theorem for its weighted sum, some applications in nonlinear 
regression model and linear model are given.
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