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Let C=CJ0, 1] be the space of continuous functions on [0, 1] with
the uniform topology, that is the distance between two points x and
v (two functions x and y of t& [0, 1]) is defined by

p(x, y) = sgpl w(t) — ()| .

Let ® be the o-field of Borel sets of C.

Let (2, @, P) be some probability space and W be the Wiener
measure on (C, ®) with the corresponding Wiener process
{Wg(w) 0511 }, w&EQ; that is W, has values in C and is specified
by E(W) =0 and E(W,W,)=s if s<t. Let W° be the Gaussian mea-
sure on (C, ®) constructed by setting W?=W,—tWi. Then W'EC,
EWYH=0 and E(WW?) =s(1—1) if s<t. Also Wi=W3I=0 with
probability 1 and {W?:0<¢=<1} is called the tied down Wiener
process or the Brownian bridge.

Let Sp=&+4+ - - - +&,, So=0, n=1, 2, - - - be the partial sum
sequence of random variables {£.} defined on (®, @, P). Define a
random element X, of C by

(1) Xu(t, @) = Wa(t, &) + (nt — [nt])Emasa(w)/n'/? — tWa(1, w)

where W, (¢, w) = Sy (w) /nV2. The following theorem is an immediate
consequence of L. Breiman’s analysis of §§13.5 and 13.6 in his
book [3].

TrHEOREM B. Suppose the random variables &1, &, + - + are indepen-
dent and identically distributed with mean zero and variance 1. Then the
random functions X, defined by (1) satisfy

D
2 X, — We.

Here (2), and also similar relations later on, are interpreted in accor-
dance with (4.5) and (4.7) of Billingsley’s book [2], depending on
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