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Let F, — F, —..... be an increasing sequence of o - fields on some probability space and let
X,and X,, X,,... be real valued random variables which satisfy the following assumptions:

A) X, =1 X, is F, measurableand X &6 — +owoa.s.

B) there are functions g(x) and &*(x),x > 0, and random variables &,,&, ... such that a.s.

Xn+1 = Xn +g(xn)+§
E(§n+l/Fn) :O
E(E2,/F,)=0%(X,)

n+1

n+l

Basing on the method of characteristic functions on the suitable conditions we proved the low large
number and the central limit theorems for suitable normalized and centralized variables X, .
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