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Let X, X1, X5, ... beiid, Z-valued random variables whose characteristic func-
tion satisfies

ft) = Ble"™]=1-qlt|+ R(t),  te[-mm)

where R(r) = o(|t|). Suppose that S, = >" | X;, that (), € Z are iid real-
valued with mean zero and finite positive variance o2, and that Z, = >, £(5;).
It is shown that Z,/y/nlogn satisfies a central limit theorem and in particular
that the laws of

Yo (t) = /7Y 2y /\/2nlogn, te]0,1]

converge weakly in D[0, 1] to the Wiener measure.



