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one must basically show that the martingale difference sequence D, = g(X,,)—(Pg)(Xn-1)
is appropriately square integrable.

In this paper, we develop, for positive recurrent Harris chains, a Lyapunov function
criterion that permits one to verify that the solution geL?(r), where 7 is the (unique)
invariant measure of X. This guarantees that the martingale differences are well-behaved,
so that the above mentioned FCLT’s apply. Thus, the main goal of the paper is to derive
an easily applied Lyapunov function technique that permits one to verify the hypotheses

necessary in order to assert that (S, : n > 0) satisfies a FCLT.











































