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Rate of Convergence for the Distribution Function of a
Broad Class of Linear Processes

RUAN Hong—shun
(Department of Information and Science, Jiangsu Polytechnic University, Changzhou 213016, China)

Abstract: This paper dealt with uniform rate of convergence for a broad class of stationary linear processes; X
(n) = 2 0 (i) Z (n—1i) was considered under the condition that ©Z (n) (n=1, 2, - isiidrv's
with a finite first absolute moment, @the distribution functionF of X (1) bounded density, and @ the pa-
rameters O (i) were bounded in absolute value by some function g which satisfies E g (i) << oo It was
proved that the distribution function Fy = (x) converged to £ (x), uniformly in x, at a rate O ((g (h

(m)»"?a s. which was faster than that of [ 1] on the same condition.
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