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Abstract: Let {X,,=1{ be a linear process of the form X, = Zajfw" where [£,,t e Z!| is a mixing
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sequence with zero means, {a;, j=0{ is a sequnce of real numbers with 2] \ a; | < o and {a,,|<i<n,

n=1{ is a triangular array of real numbers, then under some suitable condltlons , by means of the central limit
theory and corresponding probability inequalities of mixing sequence, we have obtained the limit theorem for
weighted sums of linear processes generated by mixing sequences.

Key words: mixing sequences; linear processes; weighted sums; limit theorem

DX, e Z} R XAEER AN (Q,.7,P) ERZrtd fe, HAg 0 LT .
= iajf[_j’ t?l, (1)

Hott, Ja,, j20] H—SHEAL, i

Za # 0, Zgj\aj\<oo; (2)
(& 1eZ) h—TIH I EHLAS B9, '

s HHEE. 2011-09-08.
EEEA . Bi&HME(1978—), %, DUEKE, Wi-L#FoeA, YR, MERERIS SECHS AT, E-mail: loverpotato@ 163. com.
E£WA . NEE Il RIAX ARBRERLSE (S . 2000MS0106) .



422 [EREPNE o ' G ) %50 &

2 i e AR A FIR B XS T 221 40 2% o 8 T HHE W [R] 8 b S Y R 36 S T AR PR A OGBSOk
[1-12 ] 3 R TR S5 T et R R AR R E B, 170G Tl TR 5 P 470 A 1) e e R A R g 45 R
& BT H ETSCRRRIE R, AR SO I R R A TR

EX 1Y & 2 H 2 WA o031, 2 X

¢( A7) = Ae\/zﬁ,ﬁsel.lﬁf,)f’(f‘)#o‘P(B‘A) B "
p(.A,HB) = . (;L}fewm\corr(f,g) B
(. 4.5) = sup |P(AB) ~ P(A)P(B) ],
Ho
corr(f,g) = %

EX 2 B X, =1 I—BHUFS, 127" =0 (X, ,n<i<m), n<m.
1) W @(n)— 0, WEEEHUTA X, i=1] 2 ¢-°E'bésﬁ, Hett o(n) =sup (A", 77,
2) Wi p(n)— 0, WERREHLFS X, i1 p-RA 1, o p(n) =supp( 7" A7),
3) W aln)— 0, WFRBEHUTHN X, i=1] 2 ol s <aa«aA>ea,,ﬁ¢a<n>-supa<”‘ Siin):
ESTUES TN

EI1 KX, =1 AR (D) F2) R, (a,,1<i<n, n=1} H—LERN =AM,
Ho R &

l)supZa < o, hmsupn- maxa < Cy

2) Var( Za &), (& ie Z) —HITH
#Hﬂn%?L,«fﬁFZﬂﬂu

() €00 < 2] o AR, FE D S (2") < o0

3

(i) |&,i e Z] J&p- IRAH, EL Z (2") < o

(iii) MFEA6>0, [¢£,,ieZ| BRIES éﬁ [ 20 ez} —5n] ],

inf Var(¢,) >0, 2 n’a(n) < .
IES)
Za X~ 170,47, (3)

‘L1 #&i¢, lEﬂm*ﬁiﬂﬁﬁﬁiﬂ]ﬁﬂ’]ﬁﬁm’*E'J?ﬁ'] W B & D) AT2), N
#(3) T

SE1 AR L PR AL ) o, | HIRZ, T RS, B :} SR, AT

n

t =, B LA 1) HOh, W, = a, =" AR B

E2 AR REDLE R, R 6, =1, a; =0, =1, &A1) Y lim supn - max a;; < C
AT H max | 0, |0, UAT{3505] 3 2, -

W C FRIETHEL, ARl Z A4k a] Fom AN .

5131 R A, ,A,,--- A, M B, B, ,B,(B,=B,=--=B,=0) N PEFH, 4




%53 M B2 A, S5 RS P8 AR B LRV R IASURIT A 1 BR 5 2

423

k
S, = 2 A, M, = minS,, M, = maxS§,.
i=1

i I<ks<n 1<k<sn

A

BM, < Y AB, < B/M,.
i=1

BlE2Y BEIE,i=1| N EHMBEHUTI, (o, | <i<n,n>1] h 56 = Mo,

FoE B PSR 1) B SR

n
1)'s1ﬂp2aii < ©, max|q_|—0;
i=1

1<i=sn m

AR AP | T

" d
Y a.é——.170,1).
i=1

FEHED R 1. B 4 5 A
X, = A¢, + gk—l - gk’
Forp

& = iajfkfj’ a, = w a;
JH: =0 i=j+l
iale = Aianifi + ialli(él—l _gl> = In + Jn'
HH’;I}EZ ﬂ%ﬂ i=1 i=1 i=1

d
I —— 17(0,4%).

7

(4)

(5)

(6)

. P . N N
i Slutsky B, HFFUEM J, — 0 BIn]. AR —etk, i e, =a, = 2a,,. & B, =qa, —a,,,

I<s<n-1, B, =0. WHFIB1 A%,

‘Jn‘$‘ 2(‘%{ _ann><éi—l _éi) ‘+ ‘ 261“(5{—1 _éi) ‘s

m
(an,l - ann,) max ‘ z (gi,—] - f!) ‘ + ‘an,n ‘ ‘g() - fn, | g
i=1

1sm=n

3 max\am_|( \:g*o|+ max |gm|)

1<i<n 1sm<=n

Yl <, BBY (0 < o, WHTFEEGe>0, 4
j=0 ’ j=0

®

P(max a,||Z|>€) < max|q ¢

1<i<n n € 1<isn n

Jy—Jr i, R

j=0

m x x x
&< 2 lalle+ X la,, e s 2 la max g+ X [a,, |16,
Jj=0 j=1 j=0 j=1

RxF(8) ifie, Al

P( max

I<isn

3

max

lSmSnizl

T (7) L (8) AT, BEEW] J — 0, RAEHEN]F 3 BT

P
flﬂ 0'

a. .

ni

max

I<isn

HISCRR[ 16 11, (11 A5 Hr T~ 2uar .

max

0sm=n

a .

ni

D

n F
max ‘ ani ‘2 2 f’znl{ max ‘ ani ‘ |§m ‘ > 6% O > V € > 0'
m=0

1<i=n 1<i=n

\E\Eo%WZ\&,-lE\f_,-\HO, n— .

C v -
amﬂ‘|§,,‘>€)$ﬁj§;‘a_,v‘E‘«f__,v\Hoa n— .

(7)

(8)

(9)

(10)

(11)

(12)



424

WOMROR S s AR (B R %50 4

e 1 k&t 1) M2), A

max a, 2 X EE max [0, ||£, | > € <Y EEN] ¢, | > Cn'el <

1<i=n

CsupEf,znl{\§”E\>Cnl/26%—>(), n— o, (13)

2 % X M

Phillips P C B, Solo V. Asymptotics for Linear Processes [ J]. Ann Statist, 1992, 20(2) : 971-1001.

Peligrad M, Utev S. Central Limit Theorem for Linear Process [ J]. Ann Probab, 1997, 25(1) ; 443-456.

Ho H C, Hsing T. Limit Theorems for Functionals of Moving Averages [ J]. Ann Probab, 1997, 25(4): 1636-1669.
Kim T, Baek J. A Central Limit Theorem for Stationary Linear Processes under Linear Positive Quadrant Dependent
Process [ J]. Statist Probab Lett, 2001, 51(3) : 299-305.

Wang Q Y, Lin Y X, Gulati C M. The Invariance Principle for Linear Processes with Applications [ J]. Econometric
Theory, 2002, 18(1): 119-139.

Salvadori G. Linear Combinations of Order Statistics to Estimate the Quantiles of Generalized Pareto and Extreme Values
Distributions [ J]. Stochastic Environmental Research and Risk Assessment, 2003, 17(1/2) : 116-140.

Kim T, Ko M, Park D. Almost Sure Convergence for Linear Processes Generated by Positively Dependent Processes
[J]. Stoch Anal Appl, 2004, 22(1) . 143-153.

CAI Guang-hui. Almost Sure Convergence for Linear Process Generated by Asymptotically Linear Negative Quadrant
Dependence Processes [ J]. Commun Korean Math Soc, 2005, 20(1); 161-168.

TAN Xi-li, ZHAO Shi-shun, YANG Xiao-yun. Strong Approximation and the Law of the Iterated Logarithm for Linear
Processes [ J]. Chinese Journal of Applied Probability and Statistics, 2008, 24(3): 225-239. (i, & %%,
Wiltze. St R i AN E RO [J]. ROATBEREET, 2008, 24(3) : 225239, )

HU Xue-ping, LI Hui-bao. Some Convergence Properties for Weighted Sum of Mixing Random Arrays [ J]. Journal of
Jilin University: Science Edition, 2012, 50(1) : 49-53. (#i2%°F, 2244, TR -G BAMLIEZ AR 2 T S0 Il
L], WEMORE 224 2R, 2012, 50(1) ; 49-53.)

Dedecker J, Merlevede F, Peligrad M. Invariance Principles for Linear Processes with Application to Isotonic Regression
[J]. Bernoulli, 2011, 17(1) . 838-113.

QIU Jin, LIN Zheng-yan. The Functional Central Limit Theorem for Linear Processes with Strong Near-Epoch Dependent
Innovations [ J]. J Math Anal Appl, 2011, 376(1) : 373-382.

LIN Zheng-yan, LU Chuan-rong. Limit Theory for Mixing Dependent Random Variables [ M]. [S.1. ]. Science Press
and Kluwer Academic Publishers, 1997.

Doukhan P. Mixing: Properties and Examples. Lectures Notes in Statistics [ M]. Berlin: Springer, 1994 . 85.
Mitrinovic D S. Analytic Inequalities [ M]. New York: Springer, 1970.

Hall P, Heyde C C. Martingale Limit Theory and Its Application [ M]. New York: Academic Press, 1980; 53.

(A%, RIHT)



