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Az eléadss kivonata: Let {£.}_ bei.i. d. §.Foreach n>1,let S, =z;§i . We shall say that & is in the
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Feller class if there exist norming and centering constants B(n) >0 and A(n) such that every subsequence of
{nk} of {n} contains a further subsequence n —> oo with
Snkr _A(nk') D

B (nk)
where W is a finite nondegenerate rv depending on the subsequence 7, . If the centering function A(n) can be

E}

chosen to be identically equal to zero, we shall say that & 1is in the centered Feller class. Whether& is in the
centered Feller class or not determines the asymptotic behavior of self-normalized sums, such as

£e/\%e.

An analog notion for a Levy process X, with canonical triplet (y, 67, I0) to be in the Feller class as ¢ | 0 or

t = oo has been recently developed by Maller and Mason (2009, 2010). It controls various aspects of the large
sample behavior, as ¢t | 0 or t — oo, of self-normalized versions of X,, such as

X

t
ho?+ > (ax, )
0<s<t

We shall describe theses Feller classes and their roles int he study of self-normalized sums and processes, and of
related randomly weighted sum processes. Much of this talk will be based on recent work with Péter Kevei and
Ross Maller.
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