OBO3PEHUE .
IMPUKJIAIODHOMN N ITPOMBIIIJIEHHOU
Towm 27 MATEMATUKN Beinyck 2
2020

B.I' ' Muxannos, H M.Mexeunsnas (Mocksa, MaTemaTndyeckuii ”HCTUTYT
nm. B. A. Creknosa PAH; Mocksa, MI'TY um. H.O. Baymana). Hopmansaas npenenb-
Hasi TeopeMa aJjist U-CTaTUCTUK OT S-LIENIOYEK B CTAIMIOHAPHON MOCJIENOBATEIb-
HOCTM, YOOBJIETBOPSIOIIIENl YCJIOBUIO aGCOIIOTHON PEryJISspHOCTH.
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Peswome: Iycrs (X,)§2; — CTPOro craumoHapHas IOCIENOBATEILHOCTL Bellle-
CTBEHHO3HAYHEIX CIIyYaiiHBIX BeawduH, a (Y, ,)$2, — HOC/IeNOBaTEIBHOCTE S-IIEIOYEK
BHell, Y , = (X, ..., Xt+371). B pa6ore nonyuyena nHopMasibHas IpenebHas TEOPEMa
(mpum n,s — 0O W MOOXONAIIEM HEHTPUPOBAHUM U HOpMUPOBaHWMHU) it U-CTaTUCTUKH

nopsinka 7, IOCTPOEHHOI IO IOCIIENOBATEILHOCTU S-IETIOYEK Ys(n) 1,...,Ys(n) n ©
) )
SIIPOM, TAKXKe 3aBUCSIIEM OT 7 U S.

Karoueevie caosa: HOpMaIbHAS NPENe/IbHAs T€OPEMa, CTPOTO CTAIMOHAPHAS IOCTIe-
[OBATEILHOCTD, YCIOBUE a0COIIOTHON PEryJISPHOCTH, S-LIEIOUYKa, U-CTATUCTUKA.
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Mikhailov V. G., Mezhennaya N. M. (Moscow, Steklov Mathematical Institute of
Russian Academy of Sciences; Moscow, Bauman Moscow State Technical University
(BMSTU)). A normal limit theorem for U-statistics of s-tuples in a stationary
absolutely regular sequence.

Abstract: Let (X,)§2, be a strictly stationary absolutely regular sequence of
real random variables and (Y ,){2; be the sequence of its s-tuples Y, , = (X,,...
"'7Xt+s—1)' The paper presents a normal limit theorem (for m,s — co and common
centering and normalization) for the U-statistic of order r which is given on the sequence

of s-tuples Ys(n),l’ ey Ys(n),n with a kernel also dependent on n and s.

Keywords: absolute regularity condition, normal limit theorem, strictly stationary
sequence, s-tuples, U-statistic.
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