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ABSTRACT

Let f be a bounded integrable function of a real variable.

Let (in). 1=1,000y nj, J/= 14000y 1 be a system of independent

random variables such that Tox éach j, X.., 1 = Tye0e, nj , are

n 3+ n
, 1 1
AR 7
identically distributed, .Let U = > | see ). (X, N P
P ry 1i yecey 1i
M =1 i.=1 1 1
1 1
’ - . l . . U - 5(U)
In this thesis we study the asymptotic distribution of ————=-=,
« Var(U)

Our main result is the following theorem,

THEOREM Let U be defined as above with ng=am where ai's

are positive constants and n varies among the positive integers.

Let Hg denote the covariance of f(X pereaiyy ) and

1 1
if and oxly if k = q. If
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£(x . ) where ik = J
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-~ E(U)
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then the distribution of converges to the standard

normal distribution,
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