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1 Résultats principaux

Theorem 1 Assume that the F-valued sequence satisfies the ’s’-weak dependence condition and the
triangular array (X, r)1<k<k, defined as before satisfies assumption (6), then if

2 o0
(koM + k3 M6, — 0, kM, Y min(A0,, A, +62) =0, k, me (M A6y, A) — 0,
p=1

as n — oo we obtain
S —n—ee N(0, crz)7 in distribution.

Theorem 2 Assume that the E-valued sequence satisfies the ’a’-weak dependence condition and the
triangular array (X, p)1<k<k, defined as before satisfies assumption (6), then if

(kn M, —|—k3)M<$ -0, AMmez\Hp,A +62) = Zmln)\ep,An)—}U

p=1
as n — 0o we obtain
Sn —rnee N (0, 02), in distribution.
D’autre part dans I’hypothese (6), on peut remplacer vg,, = VarSk, — VarSg_1, > a > 0 par
dng € N*/v,, > 0Vn > ng, V1 <k < n.

Il faut aussi remplacer la remarque “This result also yields the (standard) CLT n~1/2 Y1k —
N(0,0?%) for a stationary and bounded weakly dependent sequence with o? > 0 and Y peo by < 007
de la page 65 par “A variation on the proof of the main result yields the standard CLT”.

On remplace aussi 2.2.1. et 2.2.2. par

s-dependence:

Now nM?2§, + n%Mnén = — + - 5o that we just need nh —,_,., co. Let a €]0,1]
] \/ﬁ n37 ] 3

1—a
= “( [h 1
§ : 2 § —
nM mln)\ 0p,A +(§ S (h2> E —W
p=1 (n )

p=1

hl—.‘ja io: 9; .
p=1

1
We need that for some a < 5, E;o 1 05 < oo.

ny_ min(A,, M,A,0,) < E;il min (h7 %) < Z;O N

If for some 0 < a < %7 Z;O 1 05 < 0o, the previous expression tends to 0 when n — oc.

a-dependence: Now, nM?2§, = ﬁ — 0 as n — oo. We also consider
_— T

S — . h 8 1 N, ¢
nMy, me()\?ﬁp, An+ 62) = Zmln <\/;a lp z) < \/ﬁhl 4 Zep for a E]O, 1]
p=1

p=1 n2h? p=1
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So we need that exists a < i with Y °7 67 < occ.

p=1"p
=~ - : h 0]7 1—4a - a
ILZIIIIII /\ 0,,A,) = Vnh me —— 5| <h Zﬁp.
p=1 p=1 " n2h2 p=1

o0 ea

o1 0y < 00, we conclude the proof.

If there is some positive a < % with >

2 Preuves des résultats principaux

On remplace, dans la preuve du Théoreme 1, (11) page 67 par:

k-1
|Cov(hy . (Sk-1.n), X2 )| < max(2Cy , C3)My, > min(A,6;, A + 52). (1)
j=1
On remplace (15) et (16) page 67 par:
k-1
AN ()] < max(2Cy | C3) | M2, + M, Y min(Aufy, Ay +62) + > min(MoAby, Ag) | (2)
p=1

et

ZA;I,{ <c 3)

Dans la preuve du Théoreme 2, on remplace

ken M28,, + kM, me Anbp, A, + 82) + Ky, me (Mo Anbyp, A)

p=1 p=1

k-1
|COV( %,n (Sk—lm)v Xz,k” <CM, Z min(/\?ﬁj, An)v
7=1
par
k-1
|Cov(hfl,(Sk-1n), X2 )] < CM, > min(A26;, A, + 62).
7=1
On remplace
k-1
AN (n)] < M6, + M, S min(A26,, A,,) + min(A26,, A,,)
k,n n n’p
p=1
par
k—1 k—1
AV (h)] < CIM26, + M, Y min(A260,, A, +62) + Y min(A26,, A,)].
p=1 p=1

Enfin on remplace

kn 00
AW (R)] < ChaM28, + kM, S min(A26,, A,) me 20, A,)
k=2 p=1
par

|ZA(1) )| < Clen M2, + ky M, me 220, A, + 62) +me Aibp, ).

p=1 p=1



