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?ﬁﬁ% (Abstract) : Weak convergence of various general functionals of partial

sums of dependent random variables (statistics) to stochastic integrals now plays an
important role in the modern probability theory and statistical theory. In this talk, we
introduce the weak convergence of various general functionals of partial sums of
causal processes to stochastic integrals driven by Brownian motion and various
general functionals of partial sum processes of i.i.d. random variables with heay-tail to
stochastic integrals driven by Levy a-stable process
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