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We study the asymptotic behaviour of stochastic processes that are gener-
ated by sums of partial sums of (weakly dependent) random variables and their
renewals, analogues of the so-called Bahadur-Kiefer process that is the sum of
empirical and quantile processes. We study their properly normalized integrals as
Vervaat-type stochastic processes and establish their strong approximation by a
squared Wiener process. Similar investigations are provided in the strongly de-
pendent (long memory) case, when the limit process of partial sums is a fractional
Brownian motion.
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