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Introduction. In [1] the following theorem was proved (see Theorem 2 and
Theorem 3 in [1]):

Theorem 0. IfX,,t =0, 1, &2, --- is a real normal stationary process
with mean EX, = 0 for all t and covariances
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a = 1,2, ---, n, where m, are positive integers and ki* are iniegers, are asymp-
totically jointly normally distributed with mean zero and some finite covariances.
In particular, if all the m, are even integers, the condition (1) is not needed.
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where ay, ..., are any constants and M and K are any positive integers, then
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