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We prove a functional central limit theorem for a sequence of independent non-identical processes with conditions on

the distributions of the processes. That is, the empirical process n−1/2
∑n

j=1

(
1{Xj(t) ≤ y} − Pr(Xj(t) ≤ y)

)
converges

weakly to a gaussian limit on the parameter set E × R. It extends the i.i.d. case in the paper by Kuelbs, J., Kurtz, T.

and Zinn, J. (2010). (Received September 22, 2011)
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