DOI: 10.1214/ECP.v10-1170

Elect. Comm. in Probab. 10 (2005), 297-297 ELECTRONIC
COMMUNICATIONS
in PROBABILITY

Acknowledgment of Priority

WHEN DOES A RANDOMLY WEIGHTED SELF—
NORMALIZED SUM CONVERGE IN DISTRIBUTION?

(Elect. Comm. in Probab. 10 (2005), 70-81)

DAVID M. MASON !
Statistics Program, University of Delaware, Newark, DE 19717
email: davidm@udel.edu

JOEL ZINN 2
Department of Mathematics, Texas AEM University, College Station, TX 778/3-3368
email: email.com jzinn@math.tamu.edu

Submitted: December 24, 2005 Accepted in Final Form: December 29, 2005

AMS 2000 Subject classification: 60F05
Keywords: Domain of attraction, self-normalized sums, regular variation

Christian Houdré has kindly pointed us to a paper by A. Fuks, A. Joffe and J. Teugels, where
their Theorem 5.3 is our Proposition 3 in the case 0 < a < 1.
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