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ON AN INVARIANCE PRINCIPLE FOR UNIFORMLY STRONG MIXING
STATIONARY SEQUENCES WHEN EX

2
= ∞

Zbigniew S. Szewczak

Abstract: We prove that for uniformly strong mixing strictly stationary sequences
a weak invariance principle holds for random variables withthe second moment diver-
gent. This is an extension of the result of Peligrad [8] for random variables with finite
variance.
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