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Theorem 4. With
r

Wn £W. where
n Q denotes

the usual convergence in law as defined for the complete and separable metric

space C(A) under the supremum metric.

To summarize the results of this paper in terms of the weak converg:nce

of Wn itself. recall the Pyke-Shorack definition (Definition 2.1 in [14J);

Write Wn k W relative to £ metric space (M. m) if E[~(Wn)] ~ E[~(Wo)]

for all bounded real-valued functionals ~ defined on M which ~ continuous

in the !!!-metric and are such that ~(Wn). n > 0 are measurable with respect

to the underlying probabilitx space. In this case. we take for m the supremum

metri c and for M the space D(A) of all set functi ons on M whi ch can

be written as a sum of a continuous set function and a set function with a

finite number of atoms. By writing

r r
~(Wn) - ~(W) = [~(Wn) - ~(Wnb)] + [~(Wnn) - ~(W)]

it follows from Theorem 2 and 4 that wn 9 w.

Theorem 5. Wn kW as n ~~. with k and its context being as described

in the preceeding paragraph.

Although from the beginning of the paper we have for simplification assumed

that F is Uniform on Ik (cf. the paragraph floowing (1.6)), the results of Theorems

4 and 5 hold as well for any distribution functions F on Ik that is absolutely con­

tinuous with respect to lebesgue measure and with a bounded density function. That

this is so follows from the fact that F(A) ~ Co IAI where Co is an upper bound for

the density function. This inequality suffices in turn to give the necessary

variance bounds used in the proofs.

ume of thethe
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metric entropy is less one. These are two main topologica
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