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Weighted approximations to uniform empirical and quantile processes by a Brownian bridge have
proved to be extremely useful tools to establish the asymptotic distribution of complicated functionals of the empirical distribution. They are especially helpful in situations when classical weak
convergence techniques fail or are difficult to apply. Since these approximations first appeared in
1986, they have been shown to hold for more general dependent processes such as certain continuous time martingales and exchangeable processes. A survey of some of the uses of weighted
approximations will be given and then an improved version of the weighted approximation to the
empirical and quantile processes will be discussed, along with a description of some its applications.
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