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Abstract:  The purpose of this paper is to study the asymptotic behawblinear
combinations of order statistic& {statistics)
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with real scores:; ,, for variables with heavy tails. The order statisti&s., cor-
respond to a non i.i.d. triangular arré@X; ,,)1<i<k, Of infinitesimal and rowwise
independent random variables. We give sufficient conditilmn the convergence of
L-statistics to non-normal limit laws and it is shown thatyothe extremes contribute
to the limit distribution, whereas the middle parts vanidls.an example we consider
the case, where the extremal partial sums belong to the dashattraction of a stable
law. We also study L-statistics with scores definedchy := J(i/(n+ 1)) with a
regularly varying function/, a case which has often been treated in the literature.
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